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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt [ 5,386,829,702 | ..o (V1N S 5,386,829,702 |............ 5,330,850,936
2. Stocks (Schedule D):
2.1 Preferred StOCKS .......oiuiiiuriieriiirieisisiseesisiec ettt oo 19,380,709 | (U1 PO 19,380,709 |...ccveveene 22,387,329
2.2 COMMON SEOCKS .....vvviiiieccresesieteteies ettt nenens [oeeeneeenens 3,238,973,941 ..o 3,101,797 | 3,235,872,145 |............ 2,836,196,240
3. Mortgage loans on real estate (Schedule B):
BT FIISEHENS oot 490,462,582 |......oceeeeeeeeceee [V 490,462,582 |................ 475,696,486
3.2 Other than firSt IENS........c.curieiiieieiriecce e [ [OOSR [OOSR [OOSR 0
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $  ..cooeneeeee. (196,098,740)
ENCUMDIANCES) ...ttt ssnanans |oeeeeeseeeseenens 60,009,336 |......cooveeereeeeenene (01 O 60,009,336 |...ccocveneee 47,632,683
4.2 Properties held for the production of income (less
S s 0 eNCUMDIaNCES) ......cocuevveececeeeeeereeeanans oeeeeeeneeneneenes 4,855,887 |.ooveeeeeeeeeeeeen 0 [ 4,855,887 |.cccvevennee 4,881,221
4.3 Properties held for sale (less $
ENCUMDIANCES) ......vveveiiitetceeeee ettt se s s s s s st esssnan s [eeeeeeeneeeeaes 1,780,523 |.oeeeeeeeeeeeeeeee (10 T 1,780,523 |.ooooei. 9,752,059
5. Cash($ .o (5,635,916) , Schedule E - Part 1), cash equivalents
[ J 821 , Schedule E - Part 2) and short-term
investments ($ 172,700,000 , Schedule DA) ............... 43,662,238
6. Contractloans (including $ ..o 0 premium notes) ......
7. Derivatives (Schedule DB) .........cccoiiiiiiiiiieceeeeeee e
8. Other invested assets (Schedule BA)
9. Receivables for SECUNtIES ............cccciiiiiiiiiiiiiiiccc e
10. Securities lending reinvested collateral assets (Schedule DL) ......................
11.  Aggregate write-ins for invested assets ...........ccocvriininii
12. Subtotals, cash and invested assets (Lines 110 11) ......ccoveiiiiiieiiniieniens
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO OO U U URT OSSOSOt [0 [0 [0 0
14, Investment income due and 8CCTUED ............ceuiueuiueiiueiiieeeieisieineieeseees [ 56,359,793 ..o (U1 PR 56,359,793 |....cevvnenee 57,504,086
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................ 225,238,613 |.ccoiiine 208,661 |.....cconce. 225,029,952 |................ 213,036,375
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........cccoveiiiiinne. 0
earned but unbilled PremiumS) ..........ccceeeeieiiiiieeciceceeee e [ [0 [0 [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeveeercneene [V S SR [0 [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured companies ..............c.c.coc.....
16.3 Other amounts receivable under reinsurance contracts ........................
17.  Amounts receivable relating to uninsured plans ............ccccccceviiieencnicnnenn |-
18.1 Current federal and foreign income tax recoverable and interest thereon ....
18.2 Net deferred tax @SSO ...........coiuiiiuiiiieiiieiieieeie e [eoceeeeieeaes 314,567,579 |...cooovnne 214,798,792 |.coovine 99,768,787 |....ccvvvnne 86,465,302
19.  Guaranty funds receivable or 0N dePOSIt ...........cccocevvveveveveeeeceeeeieieieeieees |oereeeneeeeeeeens 5,167,006 |...cooveveeeeeeeeeeee 0 [ 5,167,006 |......ccoceee.. 5,829,004
20. Electronic data processing equipment and SOftWArE .............ccovvueueveievrreens [oererceeeeinennns 86,445,981 |................ 75,210,099 |...oovevnene 11,235,882 |................. 16,064,658
21.  Furniture and equipment, including health care delivery assets
(B e 0 ) e et 1,608,708 |....ooveevernne 1,608,708 |....coeeeicciene [OOSR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ [-ooeeoeoeiennnnccccns [0 [0 [0 0
23. Receivables from parent, subsidiaries and affiliates ..................cccoceevreveeens forveierieenne 221,616,452 | [ R 221,616,452 |................ 246,547,346
24. Healthcare ($ ooooerrvveeereeeceeenes 0 ) and other amounts receivable ...... [--oocoeueeeennicccnns [0 [0 [0 0
25. Aggregate write-ins for other-than-invested assets ............c.cocoeeeeerererieens froveniccne 836,878,631 |.....ccoueeee. 134,563,024 |........coo.c 702,315,607 |..cccoveneee 633,343,036
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.covieerueriieiiieeiereeeessseie e feeeeecaas 12,296,495,116 |................ 432,846,218 |.......... 11,863,648,898 |.......... 10,978,762,986
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt ettt ettt easss s s st et e s eseasss s s sesens |eeeseaeaeseeee e et eneaeaes [OOSR [OOSR 0 freeeeeeeeeeee 0
28. Total (Lines 26 and 27) 12,296,495, 116 432,846,218 11,863,648,898 10,978,762,986
DETAILS OF WRITE-INS
i 0 T T RSO RO OO TS U ST SPPRTR SRR URTRS PR OUPRN
0 O R PSPPI ST PT TN
B L0 T T RO RO OO T U SRS PR ST TS UPTRSURTRROURRN
1198. Summary of remaining write-ins for Line 11 from overflow page .............cccoc.|oeeeeeeeererecccneniene [OOSR [OOSR 0 freeeeeeeeeeee 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Life insurance cash value 672,893,617
2502. Other miscellaneous assets 62,294,868
2503.  Prepaid EXPENSES .ooiioiciciiiii ettt [t 56,094,108 |................ 56,094,108 |...coovoveeeeerereeieieee [0 0
2598. Summary of remaining write-ins for Line 25 from overflow page ............cco..foeeeccncene 45,596,037 |.oooeeeeenne 31,967,911 | 13,628,127 |..cocveeee 7,638,774
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 836,878,631 134,563,024 702,315,607 633,343,036




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2
Prior Year

1. Aggregate reserve for life contracts $  .................cocoooven. 0 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ............cccoovvvveen 0 Modco Reserve) .
2. Aggregate reserve for accident and health contracts (including $ .................
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less Col. 6)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, COl. 6) .....cccovevveviiiiicee
5. Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) ....
6. Provision for policyholders’ dividends, refunds to members and coupons payable in fol
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
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
- J 0 discount; including$ ............ 50,083,533 accident and health premiums (Exhibit 1,
Part 1, Col. 1, SUM OF [INES 4 @NA T4) ...ttt ettt b ettt sne et st se ettt oo 50,083,533 |..ccoeveneen. 47,257,439
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMTACES ..o et e o oo e e e eeeeeee e eee e 0 e 0
9.2 Provision for experience rating refunds, including the liability of $ ... 510,081 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including $
Ceded ..o
9.4 Interest maintenance reserve (IMR, Line 6) ..........ccccccevvreinnnnnn.
10. Commissions to agents due or accrued-life and annuity contracts $
$ 6,467,527 and deposit-type contract funds $ ... 0 e 6,467,527 |....ccovvinnnee 3,567,887
11.  Commissions and expense allowances payable on reinsurance assumed 44,005,627 45,983,618
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7) 220,433,989 197,597,037
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6) 16,617,745 |... . 14,866,881
15.1 Current federal and foreign income taxes, including $ ...0 on realized capital gains (losses) .................
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee 92,542,061 |... . 76,070,498
18. Amounts held for agents' account, including $ ..4,063,937 agents' credit balances 50,320,720 |... . 48,384,830
19. Remittances and items not allocated 9,346,564 |... 7,614,963
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above 193,637,942 180,752,205
22. Borrowed money$ ... 465,692,200 and interest thereon $ 478,495,155 |... 399,747,363
23. Dividends to stockholders declared and UNPEIA ............c.cioiiuiiiiiiiieinieinee ettt ettt ettt ettt sttt |e ettt e e e eeeeeeeeeen [0 0
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COl. 7) ...ttt e et e e st e e e e s e e see e s e eneeeneeas
24.02 Reinsurance in unauthorized and certified ($ ...............cocooeviven.. 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .......
24.04 Payable to parent, subsidiaries and affiliates ...............cocoiii e 51,800,000
24.05 Drafts outstanding ............ccccccoiiiiiiiiiiice .11,595,631
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccccceueee
24.09 Payable for securities .....
24.10 Payable for securities lending .........cccccooeeieiieiienies
24.11 Capital notes $  ._.........cocooovveiien.
25. Aggregate write-ins for liabilities 65,333,093 54,340,297
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .... 7,715,541,067 6,994 722,652
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) .
29. Common capital stock .
30. Preferred capital stock ....
31. Aggregate write-ins for other-than-special surplus funds 0.
32. Surplus notes 11,442,390 |...
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...
34. Aggregate write-ins for special surplus funds 6,902,020
35. Unassigned funds (surplus) 3,429,763 ,421
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 29 $
0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 0 in Separate Accounts Statement) ........ 4,148,107,831 3,984,040,334
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 4,148 ,107,831 3,984,040,334
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 11,863,648,898 10,978,762,986
DETAILS OF WRITE-INS
2501.  Miscellaneous liabilities 43,546,192 31,502,288
2502. Deferred gain on affiliate exchanges . 21,786,901 . 22,838,009
2503. SRR
2598. Summary of remaining write-ins for Line 25 from overflow page .0 .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 65,333,093 54,340,297
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.  Admitted Disallowed IMR ...
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page .0 .0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 6,902,020 1,302,688




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health CONracts ..............coeueeeueeiirinieeeeeeeeee e e 4,157,524,199 |........... 3,974,803,345
2. Considerations for supplementary contracts with life CONtINGENCIES ..........cccciiiiiiiiiiii e w0 e 0
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) .. 268,146,229 |.. .. 226,956,280
4. Amortization of Interest Maintenance ReServe (IMR, LINE 5) ........ccccciiiriririeieieieieeesesieteie et (112,149) ..o 940,203
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES .........cc.couiieiiiiiiieiieieeee e
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1)
7. Reserve adjustments 0N reiNSUraNCE CEARA ............ooiiiiiiiiiiiiiiiiei ettt sa e e ae e e e e e e eareeane e
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
AACCOUNES ...ttt ettt et et e ae s s e s s s s et e s e s e s e s s e e s s as s st e s e s e s e s e s s es st e s a2 e s e s e s e s s s s st e s et e s e s e s s s s s st et et et esessana s st esesesessan|o et et ee ettt [V RN 0
8.2 Charges and fees for deposit-type CONFACES ..........ccoiiiiiiiiiii e [V RN 0
8.3 Aggregate write-ins for miscellaneous income .. 79,889,605 79,092,452
9. TOtal (LINES 10 8.3) ...ttt 4,541,320, 304 4,324,840,899
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operations Summary, Line 18, Col. 1) .
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar BENEfItS ..............cooiiiiiiiiiiii e
15.  Surrender benefits and withdrawals for life CONracts ................cooiiiiiiiiiii
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract fUNAS .............ccoiiiiiiiiiiiie e
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccciiiiiiiiiiii
19. Increase in aggregate reserves for life and accident and health contracts 364,509,536 320,122,471
20. Totals (Lines 10 to 19) 3,647,797,017 |............ 3,352,106,415
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, €0l 1) ettt h et a et etk £tk h ettt s et ettt ettt e be et et e enes e 239,945,297 |............... 212,652,861
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1) .....ccoeeeerenerevreeeecforrecinns 434,431,725 ... 452,097,556
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Columns 1,2, 3,4 and 6) .........cccovererereeeereneneece v 289,756,348 |......cconc.e. 293,487,839
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1+ 2 + 3 + 5) . .. 48,165,308 |.. .46,191,435
25. Increase in loading on deferred and UNCOIIECLEA PrEMIUMS .........cciiiiiiiiiiiie i [V RN 0
26. Net transfers to or (from) Separate Accounts Net Of FEINSUTANCE.............cciiiiiiiiii s [V RN 0
27. Aggregate write-ins for deductions ............ccccvreeiernnncens 1,620,929 1,033,936
28.  TOtals (LINES 20 10 27) ...viuiiiiiiiiiic ittt 4,661,716,623 4,357,570,042
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
LLINE 28) .ttt ettt E e E R R e e R e R ek e R £ R R s e R e bkt e bt e bt h et b et bt bt nne e nae e (120,396,319)]....cvcvvnvnee. (32,729,142)
30. Dividends to policyholders and refunds to members 13,436 14,991
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
ITHNUS LINE B0) ..ot e e e e e e ee e e e e e e e e e e e e s e e s s em s eee s eeaseee s ees s eensseemsseemsneemsnesnsseemaseemaseemnaenneamneamano|ees e eeeees (120,409, 755) ....ccocvvvvne. (32,744,133)
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS) ............ccceeviieuriereiiieeieie et 253,422 1,467,337
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.ciuiuiiieiiieietetceeeeeee ettt ettt se s s s e (120,663, 177) ... (34,211,470)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
TR 220,744 (excluding taxes of $ ......cccceuee. (1,518,242) transferred to the IMR) .........ccccoeveveiririircrereinns (49,770,046) 3,117,266
35.  Netincome (LINe 33 PIUS LINE 34) .......c.cooviuiieieieeeeieieeeicee ettt nae s o (170,433,224)|........co.c..c. (31,094,204)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......ccceeveiiiieieieieiieieie e 3,984,040,334 4,011,589,633
37.  Netincome (Line 35) (170,433,224)|........co..... (31,094,204)
38. Change in net unrealized capital gains (losses) less capital gains tax of $  .............. (5,002,198) .oooveeeeeeeeeeeeeeeeeeees o 277,622,776 |...ocovenee.... 77,614,201
39. Change in net unrealized foreign exchange capital gain (loss) ..
40. Change in Net defErmed iNCOME TAX .........c.ceuiuiuiiieiite ettt ee ettt ettt e s ettt et et esese et es et et e s esesese s s ssesasesesesessss s ssesesesesesssnanns ereeeneseenenenes 58,878,634 |................. 38,206,655
41, Change in NONAAMItEEA @SSELS ..........c.ceveuiieiiiiiiictetetceeeee ettt ettt e e ettt bt et sse s e s e s et e s et et essssas s ss et esesesesessss s ssssesesesesesnsn s ssssesfeseneneseneseen (86,318,571) e (20,887,004)
42. Change in liability for reinsurance in unauthorized and certified companies ........ .0 ..
43. Change in reserve on account of change in valuation basis (increase) or deCrease ............cooeeuieiiiierienieseeseeeeee e 0
44. Change in asset valuation rESEIVE ...........ccoiiiiiiiienieeie e
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1) ..
46. Surplus (contributed to) withdrawn from Separate Accounts during period ...
47. Other changes in surplus in Separate Accounts Statement .......................
48.  Change iN SUMPIUS NOES ......couuiiuiiiieiitieitie ettt ettt e et eshe e s bt e bt e bt eabeea et ea et ehe e eh e e eh e e b e e b e e bt em b e eaeeeaeeemeesheesbeeabeenbeebeenbeennennne
49. Cumulative effect of changes in accouNting PrINCIPIES .........couiiiiiiiiiee ettt ettt sae e e e aeenneas
50. Capital changes:
50,1 PAIA TN .ttt ettt etttk et bt bt ae £ b £t s £t e stk e e b et b ettt ettt et et s et e e e
50.2 Transferred from surplus (StOCK DIVIAENM) .......c.eeuiiiiiiieieee ettt e se e e e e e e e e eseeeaeesseesseenneeeeens fere et
50.3 TranSTEITEA 10 SUMPIUS ... .cetiitieiieit ettt ettt ettt st h e bt e s bt e bt e bt ea et ea et ea e e eh e e ehe e be e bt e abeembeemeeemeesheesbeenbeenbeenbeennes [ersennstssns s s s s sre et
51.  Surplus adjustment:
511 PAIA TN .ttt a e et h et s bt a £ b £t s £t h et h et e bt b et bttt et et s e s ee e e
51.2 Transferred to capital (Stock Dividend) .
51.3 Transferred frOmM CAPILAL ...........oo ittt e s e e st e e st e s st e s e e b e e aseeneeenseeseessee s e enseenseenseennennns [ereensste s s s e s e
51.4 Change in surplus as @ result Of FEINSUIANCE ..........c.iiuiiiiiiiiie ittt sttt ettt saeesaeesbeesbeesbeebeenbesnnesnnese|oreses st s s s
52. Dividends to stockholders .............cccceeerieenieereenennns ...0
53. Aggregate write-ins for gains and losses in sUrplus ..........c.cc.c.... 48,080,210 (50,176,516)
54. Net change in capital and surplus for the year (Lines 37 through 53) 164,067,497 (27,549,299)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 4.,148,107,831 3,984,040,334
DETAILS OF WRITE-INS
08.301. Increase in accrued life iNSUrANCe CaASN VAIUE ..........cccooioiiiieieeiecee et e et s e e ene e e eneana|oeeteeeseen s 62,554,178 |.oooveeene. 49,281,221

08.302. Other miscellaneous income .
08.303. oo
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398)(Line 8.3 above)

.. 17,335,427 |..

.29,811,232

2701. Other deductions

2702. FiNES AN PENATTIES ..uouieiieecececece ettt et s s s et s e s s e s ss sttt et e s e s e s s s st eseseseas s s e s s sttt aeaees 24,609 |.ooie 0
2703.

2798. Summary of remaining write-ins for Line 27 from overflow page

2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,620,929 1,033,936
5301. Income tax benefit (cost) of consolidated FEtUMN ... e 34,440,548 |................. 17,776,599
5302. Minimum pension liability adjUSTMENT . ......c.ooiiiee ettt 17,162,810 |..occoeveee (10,135,238)
5303. Unrealized gain/loss - deferred gain on affiliate eXChanges .........oocooioiiiiioioiceciccce e 1,051,108 |...covoveeeee (3,221,413)
5398. Summary of remaining write-ins for Line 53 from OVErflOW PAJGE .........ccccveiieveveeeieiceceieeieieeeee et e (4,574,256).....cccunenve. (54,596,464)
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 48,080,210 (50,176,516)
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CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums Collected Net Of TEINSUIANGCE .......c.ceuiuiiiieiiieieiieie ettt |oee s 4,148,451,006 |............ 3,967,252,296
2. NEtINVESIMENT INCOME ...ttt et 266,072,647 |................ 222,448,437
BT Yo=Y oo TT S 1o T =SSOSR 53,216,951 72,893,395
4. Total (LINES 1 tATOUGN 3) ....evvivieiiieeiieie ettt ettt ettt ettt ettt a e s e e s et et et et e s e sess e s et et e s eseseseae st et es s et et et esnss s ssasesesesesesnsnana 4 467,740,604 4,262,594 128
5. Benefit and 10SS related PAYMENLS ............c.cucuiiiieiiiiicietetee ettt ettt e ettt et s s e st e s s e st ess s es st et esesesesessssesssesesesesesessnns [oenesanesans 3,230,023,430 |............ 3,011,158,840
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS ..........coeiiiiiieiiiiieeiieeie e oo (O T 0
7. Commissions, expenses paid and aggregate Write-ins for dedUCHIONS .............cccooiiiiieveueieecciiieee et [eee e 978,096,109 |................ 978,590,223
8.  Dividends paid t0 POICYNOIAETS .........c.c.cveviveuereeieiieeeieee ettt ettt ettt s e s et et e st e s essse st ssesesesesessssas et st esesesesessss s asssesesesesesnsnanafeeaesesenteeesenennneas 13,745 | 15,362
9. Federal and foreign income taxes paid (recovered) net of $ ................. (4,992,019) tax on capital gains (losses) ............... (11,783,572) (15,343,378)
10, TOtal (LINES 5 INMOUGN ) .....viuiiiiieeetetceceee ettt ettt ettt ettt b s s s e s s et s et et et e s e ss et esss e s et et et eseas s esesesesesesesess s ssenesesesesn 4.,196,349,712 3,974 421,046
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiieretetieiieeee ettt tesetess sttt ssse s st seses s ssssesesesesesnane ] 271,390,892 288,173,083
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb bbb bbb bbb bbbttt [eee e 621,901,405 |............... 527,812,317
12,2 STOCKS ...ttt ettt 146,065,999 |............... 269,193,092
12.3 MOMGAGE I0BNS ........vvvieieieeeeeie ettt ettt ettt ae e e s st s et s se st et e s et e b et e s e ss st es et et e s e s et esess s esssesesesesesssnasesssesesesesesesnasesssasas|esenesaeseneen 15,183,903 |..oovveenne 25,163,749
12,4 REAI ESIALE ...ttt [eee s 10,543,600 |...coveeriecrinnee 16,075
12.5 OhEr iNVESIEA @SSELS ......vuietieiieiiieiiec ittt bbbttt 34,464,695 |................. 59,368,445
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS .............c.ccciioiieveiereieeceeeeee et [eeeee e [ 189,903
12.7 MISCEIIANEOUS PIOCEEAS ..........cececvvieeeeeeceeteteeeeeeeete et esesasaeaetesesesssaetesesesensssesesesesensssesesesessnsssesesesensnsnastesasensssnsetasasansnsnsasas 188,728 3,858,393
12.8 Total investment proceeds (LINES 12.1 10 12.7) .......cvcucuiueuieieeeeieeeeetetetee ettt sttt s st sess s sssssseseseseses [oeseseseannnas 828,348,337 |..coooveenn 885,601,974
13. Cost of investments acquired (long-term only):
1301 BONGS .ttt bbb bbb bbb bbbttt bbb [ere e 682,954,830 |.......conce. 960,982,521
1312 SEOCKS ...ttt £ttt 290,564,371 |...ovcveenn 455,494,843
13.3 MOIGAGE IOBNS ........vvvieieceeeeie ettt ettt ettt e ettt t s se s s e s e s et e b et e s e ss s es s et et e b et esess s esssesesebesesssnasesasesesesesesessasesasanas|es e et e neneen 29,950,000 |...oooveeeenne 63,300,000
1314 REAI ESEALE ...ttt [ere s 14,093,941 |.ccoviiinnee 8,057,677
13.5 OtNEI INVESIEA BSSELS ... rvureurerceaeeeeeeseesees et see et ee et et se s a8 E £ 28428582 s e et e s 33,632,573 69,692,341
13.6 MiSCEllAaNEOUS @PPIICALIONS ...........cecvvieiieectceete ettt ee s et ee e s eae et esen s eae et esen s sesetesesenssaesetesesensssesesesesenssantesesennneen 0 0
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieieeeeeeceeeie ettt s et s s s seseananas 1,051,195,715 1,557,527,382
14. Net increase/(decrease) in contract loans and PremiUum NOES ...........c.iiiiiiiiiiiieiee ettt e e s 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieieeeiciereteeeeeeeeee o] (222 ,847,379) (671,925,408)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOES, CAPIAI NOES ......v.veveeecececeeee ettt eeaeee et e s ae e et e s s asaeee s e s s s asaeseseses s asasseses s s snassssesanssassnsssssanssaranenen 230,232 214,417
16.2 Capital and paid in SUrpluS, [€SS trEASUNY STOCK ............ciiiiiiiieitieie ettt ettt ettt st sae e b e sbeesbeesbeebeennesmeesnne s [ereeansr e s s (O T 0
16.3 BOITOWEd fUNAS .....c.ooviciriciiiieeccicirsse s 77,253,600 348,550,900
16.4 Net deposits on deposit-type contracts and other insurance Habiliies ... 0 [ 0
16.5 DIVIAENAS 10 STOCKNOIABTS ..ottt e 0 [ 0
16.6 Other cash Provided (PPHEA) ............ceueuiiiiiriiereiiieieee ettt b et e et se b es s e e s bbb s s e bbb s ssnsnsetanas (2,624,678) 10,407,021
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceevrrerenne 74,859,154 359,172,338
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .......ccccceceuevvirveerererrernnnnn. 123,402,667 (24,579,987)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING Of YEA .....vcviviiiiiieieteteteiet sttt ettt sttt ettt st st s e s bbb eses e s s e s e s e b e b e s ese e e se s sebesesesese e ss s sesesesenene s st snssesesfeereneeeerenenis 43,662,238 |.......covcnvee. 68,242,225
19.2 End of year (Line 18 plus Line 19.1) 167,064,905 43,662,238
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in securities lending .. ..226,461,391 |... ... 24,623,811
20.0002. Stocks disposed and acquired ............ccccceveveviurnnnee ..130,006,460 |... . 118,192,851
20.0003. Capital contribution through payable 10 SUDSTAIATY .....ccooiiieiiiiieiiieeceeeeccee ettt |oresete e 0. ...63,300,000
20.0004. Bonds dispoSed and CQUITEA ........c.o.ouiiiiieeecececc ettt ettt sttt an s sttt eseaean s nnenenenes |oreseteresesenn et et et teaeees (VN T 11,112,007
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Y LINES OF B

ANALYSIS OF OPERATIONS B
1 2

USINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [..ccccceee.. 4,157,524,199 | O e O et O e 0 e 4,157,524,199
2. Considerations for supplementary contracts with life contingencies ..............ccccoceveie forninniniiis 0.
3. Netinvestmentincome ...........cccccoiiiiiiii i
4. Amortization of Interest Maintenance Reserve (IMR)
5. Separate Accounts net gain from operations excluding unrealized gains or 10SSes ...... [.cccccviiiiiiiiiiiiiniinenn.
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments on reinsurance ceded ..............ccoooiiiiiiiiiiiiiiee s
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS .........cccevcveeenvrernieeencineeninnensineenene froeevveennneenieeeeennn O L O O el O 0
8.2 Charges and fees for deposit-type contracts .............ccccoeeeeviiciiiiiiiiiciiniiniins fovevenienieneeneeneen O L0 [0 0 0 XXX...
8.3 Aggregate write-ins for miscellaneous income . 79,889,605 11,987,957 67,901,648
9. Totals (Lines 110 8.3) ..c.eovvveevrveirieiriciireene 4,541,320,304 4,537,572,793 3,747,511
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12, Annuity DeNEfits ......coouiiiiiiiiieee e
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits .............ccccceeee
15.  Surrender benefits and withdrawals for life contracts ............cccceeeiieniiiiniciiiceeee
16.  GrOUP CONVEISIONS ...eerieeiiiiiiriaeeaaieeeeaaeaaneeeeaeeaaanneeeaeeeannnnneeaeens
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies ............
19. Increase in aggregate reserves for life and accident and health contracts .. 364,509,536
20.  Totals (LiNeS 1010 19) .eoueieeriiiiiiieieeieeesiesenieseeseeseeseesee e seeseeseeseeseesesseeseesnesnnseesennns [eovenveninnnnnd, O4T, 77,017 | 0 e 0 e 0 e 0 [ 3,647,797,017
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(direct business only) .239,945,297 |... ...239,945,297 |.
22. Commissions and expense allowances on reinsurance assumed .434,431,725 |... ...434,431,725 |.
23. General insurance expenses and fraternal expenses....................... .289,756,348 |... ...238,404,080 |.
24. Insurance taxes, licenses and fees, excluding federal inCOMe taxes ............ccceeveveevens [oevvvererieiennnns 48,165,308 |...ooveeeeeieeieeeeeieeen O e O e O e O e 47,415,388
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27. Aggregate write-ins for deductions ..............cccceveeveereenenene 1,620,929 1,612,177 ,
28, Totals (LINES 20 10 27) ...evuiieiiieiiieieriete sttt 4,661,716,623 0 0 4,609,605,682 52,110,941
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) ........ccervrveieeisceeieiesieiesieieseeenesnenes |ooeeiieieinens (120,396,319) |-..cveneeerreeicicerinnn 0 o 0 [ 0 [ 0 [ (72,082,890 |-.c.veveeeveeieinieiiennn 0 e (48,363,430 [...ccoveveiiieieene
30. Dividends to policyholders and refunds to Members .............c.ccoeeeevereeuereseeesieneeeennes 13,436 0 0 13,436 XXX 0
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus LiN@ 30) .......ccccccerveueirieiesieierieerieesieees [rereeieeinenns (120,409, 755) [ 0 e 0 [ 0 [ 0 [ (72,046,325 |....coveeeeeeenenennn O e (48,363,430 [...ccoveveiiieieene
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceverveerienenns 253,422 0 0 151,633 101,789
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) (120,663, 177) 0 0 (72,197,959) (48,465,219)
34. Policies/certificates in force end of year 13,506, 198 0 0 13,506, 198 XXX 0
DETAILS OF WRITE-INS
08.301. Increase in accrued life insurance cash value ........ccccocooiiieiiciiiiieiiicecceeees el 62,554,178 |.eeeeeeeeeeeeeeeeeeed O e, [0 O
08.302. Other Miscellangous TNCOME ......cecoieeuieiuiiiieie ettt ettt e e e eaes foeeieeieeieenes 17,335,427 | O e, [0 O
08.303. ..
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ........ccccooovieeiiiniiiies Joeriiiiiiiiiiieeeccs (1 RN | A [0 S
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 79,889,605 0 11,987,957
2701. Other Deductions 1,596,320 1,587,568
2702. Fines and Penalties . ..24.609 |... 24,609 |.
2703, e .
2798.  Summary of remaining write-ins for Line 27 from overflow page ..........cccccccovvuineeenn. 0 e O e O e O el O
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) 1,620,929 1,612,177
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Analysis of Operations by Lines of Business - Individual Life Insurance

NONE

Analysis of Operations by Lines of Business - Group Life Insurance

NONE

Analysis of Operations by Lines of Business - Individual Annuities

NONE

Analysis of Operations by Lines of Business - Group Annuities

NONE

6.1,6.2,6.3,6.4
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PERATIONS BY LINES OF

ANALYSIS OF O
1

BUSINESS - ACCIDENT AND HEALTH @
5 6 7 8 9

Comprehensive 4 10 1 12 13
(Hospital & Medical)
2 3 Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health
1. Premiums for accident and health CONracts ...........cceueeeeeeeeeeeeeeeeeeeeeeeeeeaforeees 157,524,199 |............... 100,666 |.............cceu..e. (88)]...... 3,266,528,045 |............... 482,283 |........... 54,678,900 |....vvveeeeeeeiieeeenn O e 0 e O e 0 .96, 383,566 ...
2. Considerations for supplementary contracts with life contingencies .
3. Netinvestment income 327,264,191 415,332 .. 10,436,555 ..238,141,172 |..
4. Amortization of Interest Maintenance Reserve (IMR) .........c..ccoeeeveeeveeveeees|ovvveneeenn 4,924,027 | 1,974 [ 2 [ 180,207 o3 [ 739 | O et O e O e 0 e 241,254 |............ 4,214,818
5. Separate Accounts net gain from operations excluding unrealized gains or
l0SSES .o
6. Commissions and expense allowances on reinsurance ceded .
7. Reserve adjustments on reinsurance ceded
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts e ..
8.3 Aggregate write-ins for miscellaneous income .... 11,987,957 (119), 0 11,903,003 0 0 0 0 0 0 0 0 85,074
9. Totals (Lines 110 8.3) ... 4,537,572,793 517,852 297 3,333,135,916 485,426 55,135,599 0 0 0 0 107,264,707 712,200,472 328,832,523
10.  Death benefits XXX
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12.  Annuity benefits ..... XXX
13.  Disability benefits and benefits under accident and health contracts .. .. 227,856,
14.  Coupons, guaranteed annual pure endowments and similar benefits ...........[occeeeeereeniennn O O L O [ O D O O [ O e D O L O [ D
15.  Surrender benefits and withdrawals for life contracts .............ccccuneneeee
16.  GrOUP CONVEISIONS ..cevvuuneeeeennieeeeeenneeeeeennaaseeeennna s e eeennnaaaeeennnnas
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies .............. .. . XXX.oeenennnn e XXX.evevennnn
19. Increase in aggregate reserves for life and accident and health contracts ... 364,509,536 (839,017), (1,728) 48,739,466 0 435,999 0 0 0 0 (5,296,900) 307,811,618 13,660,099
20. Totals (LiNes 10 t0 19) ..oooiiiiiiiiiiiiiiiie e oo 3,647,797,017 |....... 1,240,502 |......oooueneee. (3,125)|...... 2,861,883,174 |....cc.onee 293,457 |..ocuee 36,610,855 [.....ocevviiveiiiinne (U P [ TN (U [ 59,568,607 |......... 535,667,897 |......... 152,535,650
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only) 239,945,297 |.... 0 e 0 98,871,591 |.. 11,407,247 |........... 46,285,402
22.  Commissions and expense allowances on reinsurance assumed 434,431,725 |.... JUUN | I FOUURURUURRURUON | I AR 418,437,792 |.. ....15,868,492 |............... 125,441
23, General iNSUTANCE EXPENSES ........cc.eevveeveereereeeeeseeeseesseesseesseesseessesssees |eevesines 238,404,080 |.... 270,798 [ 10 [ 61,870,801 |.. ... 13,423,569 ....63,727,478 |........... 79,086,402
24. Insurance taxes, licenses and fees, excluding federal income taxes ..47,415,388 |. 10,055 ..1,572,049 |.. 12,845,855 |.. 9,492,810
25. Increase in loading on deferred and uncollected premiums ........ .0 L0 0.
26. Net transfers to or (from) Separate Accounts net of reinsurance.. ...0 ...0 ]
27.  Aggregate write-ins for deductions 1,612,177 53 20 9,097 1,602,036
28. Totals (Lines 20 to 27) T 4,609,605,682 1,521,409 3,461,790,041 64,790,450 92,412,193 699,526,066 289,127,741
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28) .. (72,082,890)[...........(1,003,556)|.......c0cccnnnne 3,336 |........ (128,654, 125)|.. ...(9,654,850), 14,852,514 |...........12,674,405 |........... 39,704,782
30. Dividends to policyholders and refunds to members 13,436 0 0 0 0 0 0 13,436
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) (72,046,325)|........... (1,003,556)|......cccccuvnnnnn 3,336 |........ (128,654, 125)|.......0eee...... 44605 |........... (9,654,850)|.....cccccecuvvnennnnnn. [ OO [ [0 N (U 14,852,514 |........... 12,674,405 |........... 39,691,346
32.  Federal income taxes incurred (excluding tax on capital gains) 151,633 2,112 (7) 270,775 (94) 20,320 0 0 0 0 (31,260) (26,675) (83,538)
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) (72,197,959) (1,005,668) 3,343 (128,924,900), 44,699 (9,675, 170) 0 0 0 0 14,883,774 12,701,080 39,774,884
34.  Policies/certificates in force end of year 13,506, 198 11 2 390,690 4,493 141,396 0 0 0 0 372,001 212,816 12,384,789
DETAILS OF WRITE-INS
08.301. Other miscellangous INCOME .........ceeveereerierrieerieeiiesieeeesee e seeeseee e e eiee e 11,987,957 | (119 O e 11,903,008 |..
08.302.
08.303.  1iiiiiiiie i
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ... e 0]
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 11,987,957 11,903,003
2701, Other Deductions ... 1,587,568
2702. Fines And Penalties .24,609 |....
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page .... .. ]
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) 1,612,177 53 0 531 1 20

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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Analysis of Increase in Reserves During the Year - Individual Life Insurance

NONE

Analysis of Increase in Reserves During the Year - Group Life Insurance

NONE

Analysis of Increase in Reserves During the Year - Individual Annuities

NONE

Analysis of Increase in Reserves During the Year - Group Annuities

NONE

71,72,73,74
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EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year

1. (WS T CTo Y=Y 0T 1 T=Y 0T i oo g o[-t () J— 24,652,217 |oceeeeeene 26,454 457
1.1 Bonds exempt from U.S. tax | (@) e 0 [ 0
1.2 Other bonds (unaffiliated) .... @) 227,261,039 |.. ...223,967,102
B T = oY aTo oy - v 1= (=TSSP (€1 PR 0 [ 0
2.1 Preferred Stocks (UNAIALEA) ...........cciiiieiiiieectetceceee ettt ettt ettt s et et s ettt s e s s s et et et et es e s s s es et ebesesesn s s eseseseseseses [(5) R 917,053 | 909,054
2.11 Preferred stocks of affiliates .... A O) e 0 [ 0
2.2 Common StOCKS (UNGFMAIEA) ..........c.ovevivitieieieieieicietet ettt ettt e ettt ese e s s st e b et esesesn s st esesesesesesnsnassnssasans |eenees 1,244,207 |. .. 1,244,207
2.21 Common stocks of affiliates 30,000,000 |.. 30,000,000
3. Mortgage loans ................ ....19,499,163 |.. .... 19,547,882
4. Real estate ........ 10,755,090 |.. 10,755,090
5 (00T =Tl e =T TSRS POTSTRUT HOUUOOTUROR OO OUOUUTURUOOOOt [0 0
6 Cash, cash equivalents and ShOM-term INVESIMENLS ............c.ccuevicucueeeeeeeceeee e aeae et aeae s s s s assesesesessasasaesanas (e) .. 8,463,669 8,860,375
7 Derivative instruments @ - 1,964,052 1,980,967
8. OhEr INVESTEA @SSELS ........cocveviviiiiiiie ittt ettt ettt ettt s e st e s et et et et e se s s et et et e tebes e s e st ss st et esebesesess s ssssesesebeseseannenas [erenen 25,110,307 |.. 25,003,370
9. Aggregate Write-ing for iINVESIMENT INCOME ...........c.ciiiiiieic ettt ettt s et s e s s ssssesesesessssnsnssenesenes |oeeeseseeeaenenens 1,352,800 | 1,352,800

10. Total gross investment income

11. INVESTMENT EXPENSES ... .ottt h ettt b e e et she e s heesb e e ke e bt ea bt ea et ea et £he e 4H e e 4h e e b e e bt ea b e ea e e £a e e SHe e £R e e AE e e AE e e b e e b e em b e e aeeeaeeeaeenheenbeenbeenbeenbeennennne

12. Investment taxes, licenses and fees, excluding federal income taxes

13. Interest expense

14. Depreciation on real estate and other invested assets ........

15. Aggregate write-ins for deductions from investment income

16. Total deductions (LINES 11 thrOUGN 15) ... ittt et e e b e e e e e st e e st e ea e e es e e ea e e et e st e as e e aseea s e ea e e eaeeeseeseenseenseenseeneeaneeeneenneenneennen ,929,

17. Net investment income (Line 10 minus Line 16) 268,146,229

DETAILS OF WRITE-INS

0901. Miscellaneous iNVESTIMENT INCOME ..ottt ettt et e st s te e aeasseeseeaeeeeeeteesstenssenssannssensnsnnnns |ooeseesesenseninas 1,069,475 | 1,069,475

0902. Miscellaneous iNTErESt IMCOME  .....c.oioiieioieee ettt ettt ae et aeeeeteeeeteeseteesste s saensetensseenesenseseesesneteasssnns |ooeeseneeseaeeseaeanaen 283,326 oo 283,326

0908, e e oot e e a e e e eae et e aae e e e et e e eae et e an e e e aneeeean et e an e e e ae e e eane e e eaneeeaeeeeeaneeeean et e neeeeaneeeeaneeeanneeenreenaneeennneeennneeanne [sennneeenneeeanneeenneenneeennnes [ernneeenre e s e e e r e e e e enneen

0998. Summary of remaining write-ins for Line 9 from oVEerfloW PAgE ..........couiiiiiiiiieeeee et [eeee s [0 0

0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9, above) 1,352,800 1,352,800

1501. ..

1502.

1503.

1598. Summary of remaining write-ins for Line 15 from OVEIIOW PAGE ..ottt ettt et et esae e b e e e e e b e eneeeseeeneenseenneennees [eaesneseesie e s e 0

1599. Totals (Lines 1501 through 1503 plus 1598) (Line 15, above) 0

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

(9) Includes $

0 investment expenses and $

segregated and Separate Accounts.

(h) Includes $
(i) Includes $

.......... 53,214,832 interest on surplus notes and $ 0 interest on capital notes.

1,082,514 depreciation on real estate and $ 0 depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSE

S)

.......... 10,305,186 accrual of discount less $ ............4,502,535 amortization of premium and less $ ............2,658,278 paid for accrued interest on purchases.
.................. 1,020 accrual of discount less $ -.......................2 amortization of premium and less $ ..............c.......... 0 paid for accrued dividends on purchases.
......................... 0 accrual of discountless $ -........................ 0 amortization of premium and less $ ......................... 0 paid for accrued interest on purchases.
............ 2,879,915 for company’s occupancy of its own buildings; and excludes $ ......................... 0 interest on encumbrances.

.................. 4,271 accrual of discountless $ ......................... 0 amortization of premium and less $ -........................ 0 paid for accrued interest on purchases.
......................... 0 accrual of discount less $ -.....ccceevevneeene.. 0 @mortization of premium.

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

4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government DONdS ........cccveveeeveiivevevcriieienen oo (565,028).....ccvvneeeeererirerereeen 0 [ (565,028) ... 0
1.1 Bonds exempt from U.S. taX .........ccceeveieeereeerererenens |reeeeeerenenneeeeeeeerens 0 oo 0 [ 0 feeeeeeeee 0
1.2 Other bonds (unaffiliated) ... (6,422,890) ..(78,068)]..
1.3 Bonds of @ffiliates ...........ccceoeeveveveeerercrceieeeeeeeeieenens [reeererennneeeeeeereneeens 0 o 0 el 0 [l 0.
2.1 Preferred stocks (unaffiliated) . 648,565 |..
2.11  Preferred stocks of affiliates ..........cccooeeenenencns om0 O e 0.
2.2 Common stocks (unaffiliated) . .3,881,428 |.. ....(200,237)|..
2.21  Common stocks of affiliates ............cccceeereeecceceennas |- ...(53,423,937)|.. .. 296,440,568 |..
3. Mortgage 10ans .........cccceeieeiiiiiiiie e
4. Real estate .......
5. Contract 10anSs .......ccceeieiiiiiiiiieie e o
6. Cash, cash equivalents and short-term investments
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
OVEITIOW PAGE ....voveeieiieieteeeeeee e [ (O R (O R 0 feeeeeeeee [0 U 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9,
above) 0 0 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
1 2 5 6

3 4 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business

ook wn =

©®N

FIRST YEAR (other than single)
Uncollected
Deferred and accrued
Deferred , accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed ..
3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2)
Advance
Line 3.4 - Line 4 ....
Collected during year
(S 2 =T ST
6.2 Reinsurance assumed
6.3 Reinsurance ceded ...

Prior year (uncollected + deferred and accrued - @dVANCE) ...........ccooeriiriiriiiiiereseee e e 0 [ 0 [ 0 [ 0 [ (O (O (O 0
First year premiums and considerations:
9.1 Direct
9.2 Reinsurance assumed
9.3 Reinsurance ceded
9.4 Net (Line 7 - Line 8)

SINGLE
Single premiums and considerations:
10.1 Direct .....ooovvviinnn,
10.2 Reinsurance assume
10.3 Reinsurance ceded .
10.4 Net

225,238,613
(510,081)

225,238,613
(510,081)

Uncollected
Deferred and accrued
Deferred, accrued and uncollected:
13.1 Direct ....oooovvviinen, OOV USSR URURURIN RUSURURURORO 25,274,205 |..eeeeeeeeneeneeneeneeneees 0 e 0 e 0 e 0 [ 25,274,205
13.2 REINSUIANCE @SSUMEA ......eiiuiiiiiiiiieitieitee ittt ettt b et e bt et et e sse e s et e sheeebeeabeenbeebeenseennesnnesnnenne [oeeneeneninenines 221,738,653 221,738,653
13.3 Reinsurance ceded .... ... 22,284,327 |.. ..22,284,327 |.
13.4 Net (Line 11 + Line 12) .. ...224,728,532 |.. .224,728,532 |.
Advance 50,083,533 50,083,533

LINE 13.4 = LINE 14 ..ottt bttt b et e et ekttt b ettt ene [eetere e 174,644,999 [..oooiiiiiiiiiiiien O o 0 i 0 i 0 o 174,644,999
Collected during year:
TB.T DIFECL ..ttt b bbb et bt et h e bt ettt et bt bttt enene s [eree et 1,873,411,849 ... 1,873,411,849

................ 2,444,046,976
169,007,818
4,148,451,006 |..
4,323,096,005 |..
165,571,806

..... 2,444,046,976
169,007,818
..4,148,451,006 |.
..4,323,096,005 |.
165,571,806

16.2 Reinsurance assumed
16.3 Reinsurance ceded

Prior year (uncollected + deferred and accrued - advance)
Renewal premiums and considerations:

19.1 Direct 1,877,851,149
19.2 Reinsurance assumed 2,456,383,238 |.. ..2,456,383,238 |.
19.3 REINSUFANCE CEABM ......ouiiiiiiiiiicit ettt ettt st e e s e e sbeene s [reeereesresinnaans 176,710,187 176,710,187
19.4 Net (Line 17 - Line 18) ... L bt bt e b b e b bt b et bt bttt ettt b s 4,157,524,199 0 0 0 0 4,157,524, 199

1,877,851,149

Total premiums and annuity considerations:
20.1 Direct 1,877,851,149
20.2 Reinsurance assumed 2,456,383,238 |.. ..2,456,383,238 |.
20.3 Reinsurance ceded et [ 176,710,187 176,710,187
20.4 Net (Lines 9.4 + 104 + 19.4) 4,157,524,199 0 0 0 0 4,157,524, 199

1,877,851,149
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)
1 2 3 4 5

Total

Individual Life

Group Life

Individual
Annuities

Group Annuities

6

Accident & Health

7

Fraternal

8
Other Lines of
Business

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED
(included in Part 1)

TO pPay reNEWAl PrEMIUMS ....c..iiiiiiiiiiet ettt sb e nb e e bt bttt e e e naeeneas
Lo 3 T= RSO SUSRURRURRPRRPP
REINSURANCE COMMISSIONS AND EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 REINSUIANCE CEARA ..ottt et ettt et b e e e n e
23.2 REINSUIANCE @SSUMET .....couiiiiiiiatieie ettt e st et et e ste et e e bt esbeeaeeeseeeseesaeesbeesbeesbeebeenbeenneeneeeneenneennns
23.3 Net ceded 18SS @SSUMEM ......c..oouiiiiiiiiiiee bbbttt
Single:

24.1 REINSUFANCE CEARA .......oiiiiiiiiiiiie ittt ettt sa e b e b e b b e an e sae e
24.2 Reinsurance assumed
24.3 Net ceded less assumed
Renewal:

25.1 REINSUrANCE CEARA .......oiiiiiiiiiiiiieite ettt ettt b e b et b e
25.2 REINSUIANCE @SSUMET .....couuiiiiiiieiieie ettt stee sttt e et e et e et e e s eees e e saeesaeesaeeabeebeenbeenseeneeeneesaeesaeenneennean
25.3 Net ceded 18SS @SSUMEM ......c..couiiiiiiiiiiie et
Totals:

26.1 Reinsurance ceded (Page 6, Line 6) .......
26.2 Reinsurance assumed (Page 6, Line 22)
26.3 Net ceded 18SS @SSUMEM .........ooiuiiiiiiiiiiiei ettt
COMMISSIONS INCURRED (direct business only)

Deposit-type CONTACt FUNAS .......oeiiieiieie ettt be et e e neeneenes
Totals (to agree with Page 6, Line 21)

................. 35,872,419

................ 434,431,725
(398,559,306)

................. 35,872,419
................ 434,431,725
(398,559,306)

................. 35,872,419
434,431,725

................. 35,872,419
434,431,725

.............. (398,559,306)

0

.............. (398,559,306)

0

239,945,297

239,945,297




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

EXHIBIT 2 - GENERAL EXPENSES

plans

3.31 Other employee welfare
3.32 Other agent welfare

3.22 Payments to agents under non-funded benefit

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total

1o RNt L0 [0 1,606,823 |............. 9,007,200 .... 10,642,055
2. Salaries and wages ... 112,386,596 |.. 20,693,625 |.. 139,303, 153
3.11 Contributions for benefit plans for employees ......|............ccoceeeel0 | 86,748 [, 19,565,854 |.............. (932,079) .. 19,358,527
3.12 Contributions for benefit plans for agents ............|.....coociiiiinnn0 0l [V PR 0 [0 o0 [ 0
3.21 Payments to employees under non-funded benefit

PIANS .ttt ettt 0 [ 0 [ 0 [ 0 [ (1 (1 0

4.1 Legal fees and expenses .. X
4.2 Medical examination fees .. ...839,117
4.3 Inspection reportfees .........c.ccoecveeeeeiniiiii 0 0 [ 1 819 078 [oveeeeeeeireeeeeeeeen0 o0 o0 | 1 819,078
4.4 Fees of public accountants and consulting
ACHUAIMES ..vveeereeeeetee ettt et e e [ 0 [ 0 [ 1,434,191 [ 73,615 | (24,500)].cceveeeeeieeieene 0 [ 1,483,306
4.5 Expense of investigation and settlement of policy
ClaIMS e [0 [ 1,112,139 [ 3,387,197 o0 o0 [0 e 4,499,336
5.1 Traveling expenses ..1,802,655 |.. (691,578)|.. 114,989 |... ...1,226,066
5.2 Advertising 29,269,855 |.. ..4,424 458 |.. 1,381 |... . 33,695,694
5.3 Postage, express, telegraph and telephone ...... ..3,203,475 |.. .394,313 |.. ...3,600,877
5.4 Printing and stationery .........cccccoecceeeeeeennnes 1,113,022 |.. .260,311 |.. 1,375,595
5.5 Cost or depreciation of furniture and equipment 376,539
5.6 Rental of equIipmeNt .......cccoeeeveveenieeeencneenneeeneec o0 o0 [ 00203,063 o 28,089 |0 o0 e 231,152
5.7 Cost or depreciation of
software ... 24,338,087
6.1 Books and periodicals ... ... 175,156
6.2 Bureau and association fees . 946,503
6.3 Insurance, except on real estate .. 575,358
6.4 Miscellaneous 10SSes ..........cceeeeeuuieeeeenncieenneen [0 L0 0 |0 [0 0 0
6.5 Collection and bank service charges A ...119,058
6.6 Sundry general expenses . 11 339 203 | 5,723,636 .... 17,364,607
6.7 Group service and administration fees .... ... 27,276,334 77,711 .... 27,354,253
6.8 Reimbursements by uninsured plans .. (2,140,053)].. . (2,140,053)
7.1 Agency expense allowance ...........coeeeeeneeenninnfovieeiieesieeenneenn 0 L0 [ 3,842 [0 |0 0 e 3,842
7.2 Agents’ balances charged off (less $
S 0 recovered)
7.3 Agency conferences other than local meetings ...
8.1 Official publication (Fraternal Benefit Societies
ONIY) i ern e [eee e D, &, CUURTTIN IR D, &, CURTTIN IR D, &, CURTTIN IR D, &, CURTTIN IR XXX ool 0 [ 0
8.2 Expense of supreme lodge meetings (Fraternal
Benefit Societies Only)
9.1 Real estate expenses . .2, s
9.2 Investment expenses not included elsewhere 8,965 ....1,149, 734 ...... 1, 158 699
9.3 Aggregate write-ins for expenses .. 0 (1,639,726) 7,866,924 1,544,047 7,771,245
10.  General expenses inCUIMed ..........cocoevvvevnninn |0 | 1,863,613 |.......... 236,540,467 |............ 51,352,268 |........... 13,527,734 ..303,284,081
11.  General expenses unpaid Dec. 31, prior year .... ...112,978 |. 24,952,450 |.. ..172,502,448 |.. ...197,597,037
12.  General expenses unpaid Dec. 31, current year ... 102,885 |........... 26,514,188 |.......... 193,787,651 ...220,433,989
13.  Amounts receivable relating to uninsured plans,
prior year .0 .0
14.  Amounts receiv: s
CUITENE YEAT .vevieeveeeieeeieereeeteeeteeereeeteeeveeereens 0 0 0 0 0 0 0
15.  General expenses paid during year (Lines 10+11-
12-13+14) 0 1,873,706 234,978,729 30,067,064 13,527,630 0 280,447,129
DETAILS OF WRITE-INS
09.301. Other fees . ..3,544,703 |.. ..7,316,362 |.. .2,246,617 |... . 13,107,683
09.302. Contributions to ¢ ar|ta e organlzatlons . ..253,748 |.. ...805,919
09.303. Allowance for reinsurance .............cccoeeeens (15,832) (15,832)
09.398. Summary of remaining write-ins for Line 9.3 from
OVEITIOW PAGE.......veveeveereereereeteeteeteeteeteereeaeases [oeeeeneeeeeee s 0 foreeoeeeiieeeeees [V (5,422,344)|.cccveeeennn. (763)].eveeeene (703, 417) |- [V - (6,126,523)
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)
(Line 9.3 above) 0 0 (1,639,726) 7,866,924 1,544,047 0 7,771,245

(a) Includes management fees of $
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):

1. Charitable
5. Religious

; 2. Institutional . $
; 6. Membership $

0 to affiliates and $

0 ; 3. Recreational and Health $

19,557,352  to non-affiliates.

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total
1. Real estate taxes ... 0. .. ...15,183
2. State insurance department licenses and fees .0 4,522,131 |..
3. State taxes on Premiums ......ceevueeerueeerueeenreessieeesiaeennnns 0. ...33,758,805 |..
4. Other state taxes, including $
for employee benefits .0 . 145,664 |.. (72,502) ...
5. U.S. Social Security taxes . .0 . ... 7,306,657 |.. 943,865 |.... .
6. All other taxes .................... 0 1,682,130 1 682,245
7. Taxes, licenses and fees incurred ... 0 47,415,388 |.. .48,483,536
8. Taxes, licenses and fees unpaid Dec. 31, prior year .0 |. ....9,410,504 |.. 14,866,881
9. Taxes, licenses and fees unpaid Dec. 31, current year.......) 0 9,904,845 6,712,900 0 16,617,745
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 0 46,921,047 (506,603) 318,228 46,732,671
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities
5. Total Lines 1 through 4 ...........
6. Paid in cash
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .
9. Total Lines 5 through 8
10.  Amount due and unpaid
11.  Provision for dividends or refunds payable in the following calendar year ..
12.  Terminal dividends ...........ccccevvviiiiinninnnn.
13.  Provision for deferred dividend contracts ...
14.  Amount provisionally held for deferred dividend contracts not included in Line 13
15, Total LiNes 10 through 14 ...t e ettt e e oo et e e e oo e aaa e e e e e aaaa e e e e eeeaa e e eeenaan e e eeesanaeeeeennnnn e eeennnnn e eeennnnnaeeeennnnnaa]eesesssseeesssssssaeeeesssnnnnns 0 oo, 3,505
16.  Total from prior year 0 3,815
17.  Total dividends or refunds (Lines 9 + 15 - 16) 0 13,436
DETAILS OF WRITE-INS
0801
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 above)

11




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

Exhibit 5 - Aggregate Reserve for Life Contracts

NONE

Exhibit 5 - Interrogatories

NONE

Exhibit 5A - Changes in Bases of Valuation During the Year

NONE

12,13



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

EXHIBIT 6 - AGGREGATE RESERVES FOR ACCIDENT AND HEALTH CONTRACTS ©

142

Comprehensive 11 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health
ACTIVE LIFE RESERVE
1. Unearned premium reServes .............ccccoveoiiieiniciiicnieciseieieeeins freees 292,649,135 |...coconee 17,972 [ 698 |........ 67,428,758 |.....oovvcririinn 0o 1,376,553 |...covicine (U R [ (L R [ S 3,203,876 |..... 182,742,689 |........ 37,878,590
2. Additional contract reserves (b) ...4,965,664,375 |........ 14,539,140 |...coooeenee. 6,430 |...... 420,569,119 ...4,243,250,933 |...... 205,624,019
3. Additional actuarial reserves-Asset/Liability analysis ...................... |-oceee. 15,159,640 ..o O o O 0 oovereeeneeeeieees O Jeeeeeiiieeieeene O e O e O e O e O e 0 e 0 e 15,159,640
4. Reserve for future contingent benefits ................... IR 0].
5. Reserve for rate Credits ........ccooevvriernnnnceessneneeeesneseeeens onenenennn 010,081 i O e 0 510,081
6. Aggregate write-ins for reserves .. . 0 0
7. Totals (Gross) ......cccecevvurricennne .. 1...5,273,983,230 |........ 14,557,112 | 7,127 |...... 488,507,958 |....o.cvvicirieines 0o 1,376,553 |...covicine (U R [ (L R 0 84,878,609 |...4,425,993,622 |...... 258,662,249
8. REINSUrANCE CEABT .......vuiveeieiieciiieicei e 845,975,263 0 0 0 0 0 0 0 0 0 166,313 835,758,876 10,050,074
9. Totals (Net) 4,428,007,967 14,557,112 7,127 488,507,958 0 1,376,553 0 0 0 0 84,712,296 | 3,590,234,746 248,612,175
CLAIM RESERVE
10. Present value of amounts not yet due on claims ...........ccccccceveens
11.  Additional actuarial reserves-Asset/Liability analysis
12. Reserve for future contingent benefits ............ccoccoviiiiinnicnnes
13. Aggregate write-ins for reserves ...... .
14.  Totals (Gross) .......ccccecureuerueunne IO 750,565,302 |.....cocvnnvne 60,573 | (O [0 (O [0 (O [0 (O [V S 97,046,515 |...... 532,619,831
15.  REINSUrANCE CEART ... eeee e eeeeen e |oeeeens 62,792,483 |...cooveeen [0 A [0 [0 A [0 [0 A [V TR [\ TR [V TR 0 fnn. 1,557,265 |........ 60,632,711
16. Totals (Net) 687,772,819 60,573 0 0 0 0 0 0 0 0 95,489,250 471,987,121 120,235,875
17.  TOTAL (Net) 5,115,780,786 14,617,686 7,127 488,507,958 0 1,376,553 0 0 0 0 180,201,546 | 4,062,221,866 368,848,050
18. TABULAR FUND INTEREST 184,945,998 497,679 218 14,137,157 0 0 0 0 0 0 6,923,552 149,673,511 13,713,881
DETAILS OF WRITE-INS
080T, ettt e et e e s r et e s treeeneesenneesnneeann [oreesnnneesinnennnressnne |oeneeenneennneeesneeesnne |oenre s e srre s e s e e e e e e e e e fee e fo
08002, et e e s bt e s te e e eneesenneestneeans [rreesnnneeninnensneessnne |oeneeesneesnneeesneeennne e e s e s e s e s e e e e e e e feee e fo
0803, ettt et e e s bt e s treeeneesenneesnneeann [oreesnnneesinnensnnessnne |oeneeesneesnnneesneeennne e e s e e s e s e s e e e e e e e e e e fo
0698. Summary of remaining write-ins for Line 6 from overflow page ... |--.ccocooeccurunenne 0 fooeereees [ S 0 [ [V 0 [ [ 0 [ [0 (O [V (O [0 0
0699. TOTALS (Lines 0601 through 0603 plus 0698) (Line 6 above) 0 0 0 0 0 0 0 0 0 0 0 0 0
1301.
1302.
1303.
1398. Summary of remaining write-ins for Line 13 from overflow page ... [....ccccccoeeecucunne 0 [ [ S 0 [ [N S 0 [ [ 0 [ [0 (O [V (O [0 0
1399. TOTALS (Lines 1301 through 1303 plus 1398) (Line 13 above) 0 0 0 0 0 0 0 0 0 0 0 0 0

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

(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

Total

Guaranteed
Interest Contracts

Annuities Certain

4

Supplemental
Contracts

5
Dividend
Accumulations or
Refunds

6
Premium and
Other
Deposit Funds

Balance at the beginning of the year DefOre MEINSUIANCE ...........oo ittt b et e e et e bt e e bt e bt e bt e bt enbeenbeemeesneesneesneenteans

Deposits received during the year

Investment earnings Credited t0 the @CCOUNT ............o i ettt h ettt a e e e et e e a e e eh e e s b e e b e e b e e abeea e e e ae e emeees e e saeenae e beenbeenbeenbeenseeneenneennes

Other NEE CRANGE TN FESEIVES .......iuiiiiitiiti ettt ettt b ettt h bt b b £ e h e e b £ e b £ e H e Sh £ eh £ 4 H £ £ E £ eh £ 4 E £ eh £ eh £ e E £ e E £ eE £ e E £ eh £ eh £ e b £ e b £ e E e e b e eb e eh e eb £ e b e e b e e bt e b e e bt e bt e bt e bt ebeebe e

FEeS anNd OthEr ChArgES @SSESSEA ......couuiiuiiiiiiiiiiitie ittt ettt et e et et e bt e bt e bt et e e et e ea e e ea e e ea e e oa e e bt e b e e a s e e a b e ea e e oA s e ea e e ea e e eh e e b e e be e b e enbeemeeemseeneeeneesneenaeenseennean

STV 4 =T g o [T ol Eo o TSROSO PR PRSPPI

Net surrender or withdrawal PAYMENTS ..........c.ooiiiiiiiiiieiee ettt see e ene

Other net transfers to or (from) Separate ACCOUNES ..........ccociiiiiiiiiiiiii e

Balance at the end of current year before reinsurance (Lines 1+2+3+4-5-6-7-8) (a)

Reinsurance balance at the beginning of the year ....

Net Change iN FEINSUIANCE @SSUMEM ........oiuiiiiiiiaie ettt ettt et e bt e teeateeaeeeaeeeaeesaeess e e bt e s bt ea s e ea b e ea e e ea e e ea e e aa e e b e e s e ea s e ea s e em s e ea e e eaeees e e eaeenaeeseenbeenbeenbeenteennenneennes

Net Change iN FEINSUIANCE CEARM ...........iiiiiiiiiieitieit ettt ettt a e a e a e e s bt oo bt e bt e bt e st e e as e e hs e eae oo ae e a e e eb e e bt e bt et e e et e eas e ebeesaeesaeesbe et e et e e b e eaneea

Reinsurance balance at the end of the YEar (LINES 10+ 1T=T2) ... ittt ettt e heeeb e e bt e bt e bt e m bt eabeaaeeeaeeebeeebeeebeabeenbeenseenneanneannas

Net balance at the end of current year after reinsurance (Lines 9 + 13)

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccuoiiiiiiiiieiee s B e
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiieeeee e B
Reported as Supplemental Contracts (captured in column 4) ...........cccooiviiiiinineneeeees B e
Reported as Dividend Accumulations or Refunds (captured in column 5) .........cccceeenee. .3

Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccocevviiiiniinnnnnnns $

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
1. Due and unpaid:
T DIFECE e [ 33,932,497 [ [OOSR [0 R [0 R [ 33,932,497 | [0 R 0
1.2 REINSUFANCE @SSUMEA ... Joeeeeeeeeeieas 226,069,376 |.....cooveeeeeeeeeen [0 [0 [0 (| 226,069,376 |....ocooeeeeeeeee 0 e 0
1.3 REINSUIANCE CEART ...ttt [eeeenecssesneninns 2,395,758 | [OOSR [OOSR [0 R (V1 2,395,758 oo [0 R 0
TLAINEBE et eneen [eeeee e 257,606,115 [ [0 [0 [0 (V1 257,606,115 |...ooeccce [0 0
2. In course of settlement:
2.1 Resisted .......cccccovrnennne. 21T DIFBCE ettt nenes [ereeee et [0 [0 [0 [0 [0 [0 [0 0
2.12 REINSUIANCE @SSUMEA ......vovviviiiniiiieieieieiee st sesenes [oereeeeeieiee e O R [OOSR [OOSR [0 R [0 R [0 R [0 R 0
2.13 REINSUTANCE CEAEBA ......eeeieeeiveteeceeeeeie ettt [eeeeeeei et [0 [0 [0 [0 [0 [0 [0 0

2.14 Net

2.2 Other ....ccvueuvrniiciniene 2.2 DIFECE ..ot 80,345,110 80,345,110
2.22 ReINSUrANCE aSSUMEA .......c.vveeececeeeeeeeeeeceeeeeeeesesesaesesesesesesasaesesesennas orseenessnneenes 10,921,790 10,921,790
2.23 REINSUIANCE CEABA ......vvviieiiiiieieieieee et [eoesee e 8,663,666 |........cccverrrriiiiiieine [OOSR [OOSR [OOSR (1 8,663,666 |........cceverrrriiiiiieine [0 R 0
224 NEE .ottt [ 82,603,234 | (D) .evvveevreeireeiine (U () R (U () R [0 0] (b) woeeenee 82,603,234 | [0 0
3. Incurred but unreported:
B DIFECE ittt ene e [eene e 211,790,722 | [0 [0 [0 [V 211,790,722 | [0 0
3.2 REINSUIANCE @SSUMEA ...ttt [eeeeseenenenes 206,564,400 |......ccoovcmeenrrriicinnn [OOSR [OOSR [OOSR (U1 P 206,564,400 |.......oovcmeerrnriicienn [0 R 0
3.3 REINSUrANCE CEARA ... |eeeee e 18,081,347 | [0 [0 [0 [V 18,031,347 | 0 e 0
BUA N o[ 400,323,776 | (D) «eveeeverrerercreienaene (U () P (U () P [OOSR 0](b) oo 400,323,776 ..o [0 R 0
4. TOTALS ..o, 41 DIFECE ..t [ 326,068,330 |..coceverrcicieienes [OOSR [OOSR [OOSR [V 326,068,330 |..cocveverrecieieieene [0 R 0
4.2 REINSUFANCE @SSUMEA ... [oeeeeeeeenea 443,555,566 |......cooveeeeeeeieeeeees [0 [0 [0 (| 443,555,566 |....oooeeeeeeeeeeeeeee 0 e 0
4.3 REINSUTANCE CEAR ...t [eeseeseesienenns 29,090,770 oo [OOSR [OOSR [OOSR [V 29,090,770 oo [0 R 0
4.4 Net 740,533,126 | (a) 0@ 0 0 0 740,533,126 0 0
(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $ ............ccoeeieie 0 inColumn2and$ .coevvrccnninenae 0 in Column 3.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Individual Life $ oo 0 GroupLife$ .ooooeocrnninccnnns 0 , and Individual Annuities $  -.ooveereeeeeeeerncrenenes 0

are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Accident and Health $ ............ 687,772,819 are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

1.3 Reinsurance ceded

2. Liability December 31, current year from Part 1:
2 DIFECE .

2.3 Reinsurance ceded .....

4. Liability December 31, prior year:
B0 DIFBCL ..t
4.2 Reinsurance assumed
4.3 Reinsurance ceded .

2.2 REINSUrANCE @SSUMEA .......oiuiiiiiiiiiiiiiiiie ittt

3. Amounts recoverable from reinsurers December 31, CUrrent Year ...........cc.cucervrininennninnnnns

................ 326,068,330
................ 443,555,566

................ 268,272,192
....430,247 813 |....
.. 13,692,802 |...
................ 684,827,202

23,386,640 |....

3,230,018,746 |....

29,090,770 |....

....140,533,126 |...
..5,454,409

3,012,537

................ 326,068,330
................ 443,555,566

................... 5,454,409

................ 268,272,192

................ 684,827,202
3,012,537

..... 23,386,640 |....
.3,230,018,746 |....

..... 29,090,770 |....
....140,533,126 |...

....430,247 813 |....
.. 13,692,802 |...

PART 2 - Incurred During the Year
1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life (a) Group Life (b) Annuities Group Annuities Accident & Health Fraternal Business
1. Settlements During the Year:
I 1= OO SPEPTOPRTSRPRRPRSRPRROY OTRRPO 1,191,921,534 | O 0 e 0 |0 1,191,921,534
1.2 REINSUIANCE @SSUME ......ovuiviiiettiieeetete ettt ssse st se st s sttt en st s s s nsesese s ss s snseafescecennenas 2,061,483,853 |0 e 0 e 0 o0 [ 2,061,483,853

............ 1,249,717,671
2,074,791,606 |...

3,283,282,797

41,226,480

............ 1,249,717,671

................. 41,226,480
3,283,282,797

2,074,791,606 |...

BANEBE ...
5. Amounts recoverable from reinsurers December 31, Prior Year ............ccccvvvriierineninenenenens
6. Incurred Benefits
6.1 DIFECE ...
6.2 ReIiNSUraNCe @sSUMEA ..........cciiiiiiiiiiiiii i
6.3 ReINSUraNCe CEAEA .........cocuiiiiiiiiii s
6.4 Net
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $
$
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $
$
(c) Includes § oo 1,751 premiums waived under total and permanent disability benefits.

inLine 1.1, $
in Line 6.1, and $
inLine 1.1, $
in Line 6.1, and $

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




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

1. BONAS (SCREAUIE D) ..ottt s e s s st esesesesesnnnans [eeeeseseeeieieee e [OOSR 0 foeeeeeeeeeee 0
2. Stocks (Schedule D):
2.1 PrEfErTed STOCKS .........ooveieieeeeieiececeeee ettt ettt s s s e s s s s eseasasannans [reseeeteeeieeee e [OOSR [OOSR 0
2.2 COMIMON SEOCKS ...ttt ettt [roeninesninainineas 3,101,797 [ 8,094,657 |..covveennnn 4,992,861
3. Mortgage loans on real estate (Schedule B):
B FIrSLIIENS ..o
3.2 Other than first liens
4. Real estate (Schedule A):
4.1 Properties occupied Dy the COMPANY .........cocvovviviuereeieieieeeeeeteteteteseees et seseses s sesssnns |oeeeeeeeseeeeeeeiee e [OOSR 0 foeeeeeeeeeee 0
4.2 Properties held for the production of INCOME...........cciiiiiiiiiieiiceeeeeee e e [0 (01 0
4.3 Properties NEId fOr SAIE ........c.ccoovviviiiieictceieeee ettt esesss s s s et sessannas [eeeeeeeeeieiee e [OOSR 0 Jreeeeeeeeee 0
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCNEAUIE DA) ...ttt ettt st b bt s es bbbt st b b s ssns b e b s s snnsesens | [eoeseeesnasicasesese s aceeees 0 [ [0 0
6. CONMFACE IOBNS ......eovvieieieeiee ettt ettt ee ettt et et ae e s et e s et s et e s sss s s st e sesesesesess s s st et esesesesssnanns |eoeseseseneasenes et eeeae e eaeaes [OOSR [OOSR 0
7. Derivatives (SCNEAUIE DB) ........c.ccuiuiuereiiiieeiieteteiet ettt ssese st ssssse b es st ssses s s s s sssesebesesssnsesesas [eocssessnacacasesessenasacaeees [0 [0 0
8. Other invested assets (SChEAUIE BA) ...........coccueueeeieecceeeeeeeeeeeeeee et sseae et sess e seseesae s sennas [ereseiesesenneenns 3,355,137 [ 1,795,551 | (1,559,586)
9. Receivables fOor SECUMHES ...........ccciiiiiiiiiiiiii s [rre e [0 [0 0
10. Securities lending reinvested collateral assets (SChedule DL) ...........c.cccciiieveveveieeeeceeeiee e [ [OOSR 0 foeeeeeeeeeee 0
11.  Aggregate write-ins for INVEStEd @SSELS .........cc.iiiiiiiiiiiicee e[ eeee e [0 [0 0
12.  Subtotals, cash and invested assets (LINES 110 11) c.o.ovovovccucueeeeeeecceeeeeeeeeee e esasaeaens [eeeeeeeeecseeeens 6,456,933 |....coovine 9,890,208 | 3,433,274
13, Title plants (for Title INSUIEIS ONIY) .......oiiiiiiiiiii i [seeee e e [0 [0 0
14, INvestment iNCOME dUE N BCCIUBT ......c.cuuririieeieuririreesceeeeereseeseeeeeeseseseseseaesessesessseaessssesnsssesesssseanas [oesessinissssssissnssasaannas [OOSR [OOSR 0
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of Collection ................c.ceveveueeeceens foeveeeecreniiee 208,661 |...covvvecenne 312,106 [.ooeeiine 103,445
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . [.......cccoooieiiiiinns 0 [ [0 0
15.3 Accrued retrospective premiums and contracts subject to redetermination ...............ccccooeeieies e [OOSR 0 foeeeeeeeeeee 0
16. Reinsurance:
16.1 AMOUNtS reCoVErable frOM FMEINSUIETS .............oiiurururirerieeeeeeeeeeseseseeeeeeseseesseesessesesssssesessesssssesesns [rossssssinsssssssssesseseees [OOSR [OOSR 0
16.2 Funds held by or deposited with reinsured COMPANIEs ...........ccccoeviviiiiiiiiiiiiicieeeeeeeees
16.3 Other amounts receivable under reinsurance CONtracts ...............ccccoiiririciiicicic e
17.  Amounts receivable relating to uninsured plans .............cccocevvenieneens
18.1 Current federal and foreign income tax recoverable and interest thereon ..
18.2 Net deferred tax @SSt ...
19.  Guaranty funds receivable OF ON AEPOSIL .............c.cucueueviieieiiiiieietetesee ettt ses s es st sss s snens [eeee et [OOSR 0 foeeeeeeeeeee 0
20. Electronic data processing equipment and SOfWAIE .............cccuvveeiveveiiieiiiieeieteieeeseeie s oeeesencececees 75,210,099 |................ 76,553,725 |ooveveeeene 1,343,625
21.  Furniture and equipment, including health care delivery @SSets ............ccocvoveveveveveececeeieeeeeeees [ 1,608,708 |....oocevernnne 1,802,790 | 194,082
22. Net adjustment in assets and liabilities due to foreign exchange rates ...............ccccccoiiiiiiiiiiiiins frrinnie 0 [ [0 0
23. Receivables from parent, subsidiaries and @ffiliates ................ccooveveverereueeeeciieieieieieeeee e [ 0 [ [0 O 0
24. Health care and other amMOUNtS FECEIVADIE ..........c.cruriiiuiurieieiiceieiet ettt senaes [esesennseasesse e [V 103,743 oo 103,743
25.  Aggregate write-ins for other-than-invested aSSELS ............ccoceueieeeerecueieiee e eeseeae et nens [eeeieieieninns 134,563,024 |......coovneee 93,643,631 [...coocvenene (40,919,393)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(LINES 1210 25) ...ttt ettt bbbttt ettt nneae [rneaneneannn 432,846,218 |........c.c... 346,527,647 |.......cocc.... (86,318,571)
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccccovvririnininies [seemmmsmieieeecee [0 [0 0
28. Total (Lines 26 and 27) 432,846,218 346,527,647 (86,318,571)
DETAILS OF WRITE-INS
T1070, ettt ettt h e h ettt b e e e e s £t e s £t e h £t e s et e s et e ae e b et ete st et et et e st et e st et et e et es e et esetes [oetetete e et et et ettt et eteneene [eeeteteet e e ee et e te et e s ees [eeee ettt ettt
I 7 R PP POTR PPN
1103, ettt a et h et h ekt e et e e h e R £ et e s £t h £ et ek et eh et ae e he e eaetes et et e st et es et et e et et e et etetes [oetetete e et et ettt e et e te e eae [eeeteteetete e e et et et eeaeees [seee et ettt ettt
1198. Summary of remaining write-ins for Line 11 from oVerflow PAge ............cccveueveueueeeiiieieeeeeeeeeeeei oo [OOSR 0 foeeeeeeeeeee 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0
25071, Prepaid BXPENSES ...ocviiiiieiieecieeceetee ettt ettt ettt ettt en et n et e e etenns [oeeeereeeneeeas 56,094,108 |....ccccveeee.. 35,203,093 |............... (20,891,015)
2502.  Other assets NON=admitled ...t [ 46,501,005 |......coeneee 45,275,817 | (1,225, 188)
2503. Prepaid MORIP and Underfunded Prpd MORIP CONTRA .....omieieiiiceceeeeeeceeees et enes [eorenesenennenas 31,967,911 | 13,164,720 |..cooveneeeee. (18,803,191)
2598. Summary of remaining write-ins for Line 25 from overflow PAge ............c.ccoveveueueueeiieieeeieeeeeeee oo [OOSR 0 foeeeeeeeeeee 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 134,563,024 93,643,631 (40,919, 393)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
NOTES TO FINANCIAL STATEMENTS

Note 1 Summary of Significant Accounting Policies and Going Concern

Within these notes to the financial statements, the following abbreviations are used for company and affiliate names, if applicable.

Legal Name

Abbreviation

Legal Name

Abbreviation

Mutual of Omaha Insurance Company

("the Company")

Mutual of Omaha Holdings, Inc.

("Mutual of Omaha Holdings")

Mutual of Omaha Insurance Company

("Mutual of Omaha")

Mutual of Omaha Structured
Settlement Company

("Mutual Structured Settlement")

Omaha Insurance Company

("Omaha Insurance")

Cloverlay Sports Assets SPV L.P.

("Cloverlay")

Mutual of Omaha Medicare Advantage
Company

("Omaha Medicare Advantage")

Fulcrum Growth Partners Ill, L.L.C.

("Fulcrum")

Omaha Health Insurance Company

("Omaha Health")

Boston Financial Opportunity Zone
Fund | LP

("Boston Fund")

Omaha Supplemental Insurance
Company

("Omaha Supplemental")

East Campus Realty, LLC

("East Campus")

United of Omaha Life Insurance
Company

("United of Omaha")

Turner Park North, LLC

("Turner Park")

Companion Life Insurance Company

("Companion")

MGG Rated Debt Feeder Fund LP

("MGG Fund")

Omaha Reinsurance Company

("Omaha Re")

MHEG OZ Fund 1, LP

("MHEG Fund")

Medicare Advantage Insurance
Company of Omaha

("Medicare Advantage Company")

Mutual of Omaha Opportunities
Fund, L.P.

("MOOF Fund")

United World Life Insurance Company

("United World")

Mutual Solutions, LLC

("Mutual Solutions")

Omaha Financial Holdings, Inc.

("OFHI")

Mutual DMLT Holdings, LLC

("Mutual DMLT Trust")

Mutual of Omaha Mortgage, Inc.

("Mutual of Omaha Mortgage")

United DMLT Holdings, LLC

("United DMLT Trust")

Discovery Mortgage Loan Trust

("DMLT Trust")

Mutual of Omaha Investor

("Mutual of Omaha Investor

Services, Inc. Services")
Endeavor Mortgage Loan Trust (M) ("EMLT-M") Endeavor Mortgage Loan Trust (U) | ("EMLT-U")
Mutual of Omaha Mortgage Servicing, | ("MMSI") Review Counsel LLC ("Review Counsel")
Inc.
LCN NA Fund IV-D, LP ("LCN") Mutual of Omaha Strategic ("MOSAL")

Alliance, LLC

Accounting Practices
The Company has prepared the accompanying statutory financial statements in conformity with accounting practices prescribed or permitted by the State of Nebraska
Department of Insurance ("NDOI"). The state of Nebraska has adopted the National Association of Insurance Commissioners’ ("NAIC") statutory accounting principles
("NAIC SAP") as the basis of its statutory accounting practices. The Director of the NDOI has the right to permit other specific practices that may deviate from NAIC
SAP. The Company does not utilize any permitted practices and there are not any prescribed practices applicable.
The following is a reconciliation of the Company’s net income (loss) and capital and surplus between the practices prescribed or permitted by the NDOI and NAIC
SAP as of and for the period ended December 31:
FIS FIS
SSAP # Page Line # 2024 2023
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ (170,433,224) $ (31,094,204)
(2) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP: — —
(3) State Permitted Practices that are an increase/
(decrease) from NAIC SAP: — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (170,433,224) $ (31,094,204)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 4,148,107,831 § 3,984,040,334
(6) State Prescribed Practices that are an increase/
(decrease) from NAIC SAP: — —
(7) State Permitted Practices that are an increase/
(decrease) from NAIC SAP: — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 4,148,107,831 $ 3,984,040,334
B. Use of Estimates in the Preparation of the Financial Statements
The preparation of statutory financial statements in accordance with NAIC SAP requires management to make estimates and assumptions that affect the reported
amounts of assets and liabilities, disclosure of contingent assets and liabilities at the date of the statutory financial statements, and reported amounts of revenue and
expenses during the reporting period. Actual results could differ from those estimates.
C. Accounting Policy

The Company used the following accounting policies:
(1) Short-term investments include related party notes, if applicable, and investments whose remaining maturities at the time of purchase are three months to one
year and are stated at cost, which approximates fair value, if applicable.

(2) Bonds are stated at amortized cost using the effective yield method, except for certain bonds with an NAIC designation of 6, which are stated at lower of
amortized cost or fair value. Exchange Traded Funds, eligible for bond reporting by the NAIC Securities Valuation Office ("SVO Identified Funds-ETFs"),
captured within the scope of Statement of Statutory Accounting Principles ("SSAP") No. 26, Bonds("SSAP No. 26"), are stated at fair value and classified as
bonds.

Common stocks of unaffiliated companies are generally stated at fair value while common stocks of affiliated insurance companies are stated at their audited
statutory equity value. Common stocks of affiliated non-insurance companies are stated at their equity value in accordance with accounting principles generally
accepted in the United States of America ("GAAP"). The Federal Home Loan Bank ("FHLB") capital stocks are stated at cost.

Perpetual preferred stocks are stated at fair value with changes in fair value recognized in unrealized gains (losses). Redeemable preferred stocks are stated at
amortized cost; except for redeemable preferred stocks that are NAIC rated 4 through 6, which are stated at lower of amortized cost or fair value.

4)

(5) Mortgage loans held for investment are stated at the aggregate unpaid principal balance adjusted for unamortized premium or discount, except impaired loans.
Impaired loans are stated at the lower of the amortized cost or the fair value of the loan determined by the present value of expected future cash flows
discounted at the loan’s effective interest rate, the loan’s observable market price, or the fair value of the collateral less costs to sell if collateral dependent.
Interest income is accrued on the unpaid principal balance based on the loan’s contractual interest rate. The Company records a reserve for losses on mortgage
loans as part of the Asset Valuation Reserve ("AVR").

(6) Premiums and discounts on loan-backed bonds and structured securities are amortized using the prospective or retrospective method based on anticipated
prepayments from the date of purchase. Changes in estimated cash flows due to changes in estimated prepayments are accounted for using the prospective
method for impaired securities and securities valued based on an index, and the retrospective method for all other securities.
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Note 2

(7) The following are wholly owned insurance subsidiaries of the Company as of December 31, 2024: United of Omaha, Omaha Health, Omaha Supplemental, and
each are valued at their respective statutory surplus, adjusted for any unamortized goodwill, if applicable. Omaha Medicare Advantage is stated at its respective
statutory surplus and is 100% nonadmitted.

The Company owns 100% of the outstanding common stock of Mutual of Omaha Holdings and 100% of the outstanding voting common stock of OFHI carried
at the value of their audited subsidiaries.

Affiliated joint ventures includes 100% ownership interest in MOSAL, Mutual Solutions, East Campus, and Turner Park; and 100% other ownership in Mutual
DMLT Trust, DMLT Trust and EMLT-M. Affiliated and unaffiliated joint ventures and residual tranches are stated at their underlying GAAP equity, which
approximates fair value, with a one-quarter lag adjusted for all capital distributions, cash distributions, and impairment charges for the quarter with changes
recorded in net unrealized capital gains (losses), a component of unassigned surplus. Fair values of the affiliated and unaffiliated joint ventures and residual
tranches are determined using the underlying audited GAAP financial statements or audited trust statement value. Distributions of income from these affiliated
joint ventures are recorded in net investment income. The investment in MOSAL, Mutual Solutions, and Turner Park are stated at fair value and are 100%
nonadmitted as of December 31, 2024.

The Company owns 16.95% of Boston Fund and 8.74% of MHEG Fund, non-guaranteed federal low-income housing tax credits ("LIHTC") and are carried at
proportional amortized cost.

(8) The Company owns limited partnership investments and also has minority ownership interests in joint ventures. Joint ventures and limited partnerships are
carried at their underlying audited GAAP equity.

(9) Derivatives generally include swaps-foreign exchange When derivative financial instruments meet specific criteria, they may be designated as accounting
hedges and accounted for on an amortized cost basis in a manner consistent with the item hedged. Derivative financial instruments that are not designated as
accounting hedges are accounted for on a fair value basis with changes recorded in net unrealized capital gains (losses), a component of unassigned surplus,
and nonadmitted. Interest on swaps-foreign exchange is included in net investment income. Derivative financial instruments that are designated as accounting
hedged are accounted for in the statement of cash flow in a manner consistent with the hedged item. Derivative financial instruments that are not designated as
accounting hedges are accounted for within net unrealized capital gains and loss in the statement of cash flow.

(10) The Company has a premium deficiency reserve in accordance with SSAP No. 54, Individual and Group Accident and Health Contracts, and anticipates
investment income as a factor in its calculation.

(11) Active life reserves for accident and health contracts provide amounts estimated to adequately discharge estimated future obligations in excess of estimated
future net premiums on policies in force. The reserves are calculated using prescribed mortality and using Company morbidity and interest rate assumptions.
Morbidity assumptions are either industry experience or a blend of industry and Company experience. Lapse assumptions, when applicable, are based on
Company experience with statutory limitations. Such reserves are calculated on a net level premium method or on a one- or two-year preliminary term basis.

Claim reserves include disabled life reserves that reflect amounts that are either not yet due or yet to arise on claims incurred with a continuing loss. Such
reserves are based on statutory interest and claim termination rates based on either industry or a blend of the Company and industry experience in compliance
with statutory requirements. Revisions of these estimates are reflected in operations in the year they are made.

Unpaid claim liabilities include the amounts estimated for claims that have been reported but not settled and estimates for claims incurred but not reported.
Such reserves are estimated based upon the Company’s and affiliates’ historical experience and other actuarial assumptions that consider the effects of current
developments, payment patterns, membership patterns, anticipated trends, claim utilization, product changes, risk management programs, and other factors.
The liabilities are continually reviewed and changes are reflected in the year they are made.

(12) The Company has not modified its capitalization policy from the prior period.
(13) The Company does not have any pharmaceutical rebate receivables.
Going Concern

Management’s evaluation of all known and reasonably knowable conditions and events for the Company, as of December 31, 2024, has concluded there are no
substantial doubts about the entity’s ability to continue as a going concern, or meet its obligations within one year of the financial statement’s issuance date.

Accounting Changes and Corrections of Errors

During 2024, the Company discovered the following errors, totaling a $4,574,256 overstatement of unassigned surplus as of December 31, 2023, that were recorded
as an adjustment to unassigned surplus in 2024, in accordance with SSAP No. 3, Accounting Changes and Corrections of Errors (“SSAP No. 3”).

The Company discovered an error in the disability income product occupation class logic used within the disabled and active life reserves calculation, resulting in a
$12,839,063 overstatement of the prior year aggregate reserve for accident and health contracts (page 3, line 2), overstatement of the increase in aggregate reserve
for life and accident and health contracts (page 4, line 19). An error was also discovered within the premium deficiency reserve calculation of the major medical
product related to reserve logic and inputs, resulting in a $6,144,699 understatement of the prior year aggregate reserve for accident and health contracts (Page 3,
Line 2) and an understatement of the increase in aggregate reserve for life and accident and health contracts (Page 4, Line 19). In addition, the Company discovered
an error in the long-term care product maximum daily benefit logic used within the disabled and active life reserves calculation, resulting in a $11,268,620
understatement of the prior year aggregate reserve for accident and health contracts (Page 3, Line 2) and an understatement of the increase in aggregate reserve for
life and accident and health contracts (Page 4, Line 19).

During 2023, the Company discovered the following errors, totaling a $54,596,464 overstatement of unassigned surplus as of December 31, 2022, that were recorded
as adjustment to unassigned surplus in 2023, in accordance with SSAP No. 3.

The Company discovered an error in the accounting of pension liabilities and incorrect recognition of the Mutual of Omaha Retirement Income Plan overfunded status
as of December 31, 2022. Net admitted assets were correctly stated, however, gross total assets and nonadmitted assets were both understated by $30,559,856, as
a result of both net deferred tax assets (Page 2 Line 18.2) and aggregate write-ins for other than invested assets (Page 2 Line 25) understatement of $5,303,777 and
$25,256,079, respectively. Total liabilities were understated by $25,256,079, as a result of general expenses due or accrued (Page 3 Line 12) understatement of
$30,739,134 and overstatement of both liability for benefits and employees and agents if not included above (Page 3 Line 21) and aggregate write-ins for liabilities
(Page 3 Line 25) of $2,340,525 and $3,142,530, respectively. As of December 31, 2022, total surplus was overstated by $25,256,079, as a result of change in
nonadmitted assets (Page 4 Line 41) overstatement of $30,559,856 and aggregate write-ins for gains and losses in surplus (Page 4 Line 53) understatement of
$5,303,777.

The Company discovered an error in the trending of claim costs within the calculation of active life reserves within the Medicare supplement product, resulting in a
prior year $13,544,799 understatement of aggregate reserve for accident and health contracts (Page 3 Line 2) and understatement of increase in aggregate reserves
for life and accident and health contracts (Page 4 Line 19). Related to the new actuarial platform implementation in 2022 for long-term care and disability income, the
Company discovered errors within the active life reserves related to reserve model inputs and logic, resulting in a prior year $5,652,224 understatement of aggregate
reserve for accident and health contracts (Page 3 Line 2) and understatement of increase in aggregate reserves for life and accident and health contracts (Page 4
Line 19). Also related to the new actuarial platform implementation in 2022 for long-term care, the Company discovered errors within the disabled life reserves related
to reserve model inputs and logic, resulting in a prior year $10,143,362 understatement of contract claims: accident and health (Page 3 Line 4.2) and understatement
of increase in aggregate reserves for life and accident and health contracts (Page 4 Line 19). Resulting in a total $29,340,385 overstatement of unassigned surplus as
of December 31, 2022.
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Note 3 Business Combinations and Goodwill

A

Statutory Purchase Method

The purchase of Omaha Health was accounted for as a statutory purchase, and reflects the following:

Amount of Goodwiill

1 2 3 4 5
Cost of Acquired Original Amount of Original Amount of
Purchased Entity Acquisition Date Entity Goodwill Admitted Goodwill
Omaha Health 09/30/2016 | $ 20,871,303 | $ 4,234,605 | $ 4,234,605
Total XXX $ 20,871,303 | $ 4,234,605 | $ 4,234,605
1 6 7 8 9

Admitted Goodwill as
a % of SCABACY,

Admitted Goodwill as | Amortized During the Gross of Admitted

Purchased Entity of the Reporting Date Reporting Period Book Value of SCA | Goodwill Col. 6/Col. 8l
Omaha Health $ 741,056 | $ 423,461 |$ 171,480,959 0.4 %
Total $ 741,056 | $ 423,461 | % 171,480,959 XXX
Statutory Merger
Not Applicable
Assumption Reinsurance
Not Applicable

Imp.

airment Loss

The Company did not recognize an impairment loss on the transaction described above.

Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill

(1

®)
(6)
)
@)

Calculation of

Limitation Using Current
Prior Quarter Reporting
Numbers Period
Capital & Surplus $ 4,097,329,711 XXX
Less:
(2) Admitted Positive Goodwill $ 846,921 XXX
(3) Admitted EDP Equipment & Operating System Software | $ 12,425,981 XXX
(4) Admitted Net Deferred Taxes $ 86,513,330 XXX
Adjusted Capital and Surplus (Line 1-2-3-4) $ 3,997,543,479 XXX
Limitation on amount of goodwill (adjusted capital and surplus times 10% goodwill limitation [Line 5*10%]) |$ 399,754,348 XXX
Current period reported Admitted Goodwiill XXX 741,056
Current Period Admitted Goodwill as a % of prior period Adjusted Capital and Surplus (Line 7/Line 5) XXX 0.02%

Note 4 Discontinued Operations

Not

Applicable

Note 5 Investments

A

Mortgage Loans, including Mezzanine Real Estate Loans

The Company invests in mortgage loans collateralized principally by commercial real estate throughout the United States ("U.S.").The Company's investments in
mortgage loans are held through a participation agreement with United of Omaha.

(1
)

3)

During 2024, the minimum and maximum lending rates for new commercial mortgage loans were 5.26% and 6.75%, respectively.

The maximum percentage of any one commercial loan to the value of the collateral security at the time of the loan, exclusive of insured or guaranteed or

purchase money mortgages was 68.54%.

Taxes, assessments and any amounts advanced and not included in the mortgage loan total:

Not Applicable
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4)

®)

(6)

Age Analysis of Mortgage Loans and Identification of Mortgage Loans in Which the Insurer is a Participant or Co-lender in a Mortgage Loan Agreement:

Farm

Residential

Commercial

Insured

All Other

Insured

All Other

Mezzanine

Total

a. Current year
1. Recorded investment (all)
(a) Current
(b) 30 - 59 days past due
(c) 60 - 89 days past due
(d) 90 - 179 days past due
(e) 180+ days past due
2. Accruing interest 90 - 179 days past due
(a) Recorded investment
(b) Interest accrued
3. Accruing interest 180+ days past due
(a) Recorded investment
(b) Interest accrued
4. Interest reduced
(a) Recorded investment
(b) Number of loans
(c) Percent reduced
5. Participant or co-lender in a mortgage
loan agreement
(a) Recorded investment
b. Prior year
1. Recorded investment (all)
(a) Current
(b) 30 - 59 days past due
(c) 60 - 89 days past due
(d) 90 - 179 days past due
(e) 180+ days past due
2. Accruing interest 90 - 179 days past due
(a) Recorded investment
(b) Interest accrued
3. Accruing interest 180+ days past due
(a) Recorded investment
(b) Interest accrued
4. Interest reduced
(a) Recorded investment
(b) Number of loans
(c) Percent reduced

5. Participant or co-lender in a mortgage
loan agreement

(a) Recorded investment

$ 490,462,582

$ 5,080,639
2
0.740%

$ 43,274,598

$ 475,696,486

$ 821,979
2
0.370%

$ 47,196,374

$ 490,462,582

$ 5,080,639
2
0.740%

$ 43,274,598

$ 475,696,486

$ 821,979
2
0.370%

$ 47,196,374

Investment in Impaired Loans With or Without Allowance for Credit Losses and Impaired Loans Subject to a Participant or Co-lender Mortgage Loan Agreement
for Which the Reporting Entity is Restricted from Unilaterally Foreclosing on the Mortgage Loan:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. Current year
1. With allowance for credit losses $ —1|$ —|$ —1$ — 1|3 —1$ —
2. No allowance for credit losses — — — 1,837,006 — 1,837,006
3. Total (1 + 2) $ —1$ —|$ —|[$ 1,837,006 |$ —|$ 1,837,006
4. Subject to a participant or co-lender
reporting entity is restricted from unilaterally
foreclosing on the mortgage loan $ — 1% —|$ —1$ —|$ —1$ —
b. Prior year
1. With allowance for credit losses $ — 1% —|$ —1$ — |3 —1$ —
2. No allowance for credit losses — — — 1,857,532 — 1,857,532
3. Total (1 + 2) $ —1$ —|$ —|[$ 1,857,532($ —|$ 1,857,532
4. Subject to a participant or co-lender
reporting entity is restricted from unilaterally
foreclosing on the mortgage loan $ — 1% —|$ —1$ —|$ —1$ —

Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and Amount of
Interest Income Recognized Using a Cash-Basis Method of Accounting:

Residential Commercial
Farm Insured All Other Insured All Other Mezzanine Total
a. Current year
1. Average recorded investment $ — 1% —|$ —|$ 1,844,905 ($ —|$ 1,844,905
2. Interest income recognized — — — 101,565 — 101,565
3. Recorded investments on nonaccrual — — — — — —
status
4. Amount of interest income recognized
using a cash-basis method of accounting — — — 101,661 — 101,661
b. Prior year
1. Average recorded investment $ —1|$ —1|$ —1|$ 1,865,309 |$ —|$ 1,865,309
2. Interest income recognized — — — 102,683 — 102,683
3. Recorded investments on nonaccrual — — — — — —
status
4. Amount of interest income recognized
using a cash-basis method of accounting — — — 102,773 — 102,773
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(7) Allowance for Credit Losses:

Not Applicable

(8) Mortgage Loans Derecognized as a Result of Foreclosure:

Not Applicable

(9) Interest income earned on impaired loans is accrued on the principal amount of the loan based on the loan’s contractual interest rate until the loans are in non-
accrual status. Cash payments on loans where the accrual of interest has ceased are applied directly to the unpaid principal balance until such time as
management determines that it is probable all principal amounts will be recovered.

Debt Restructuring
Current Year Prior Year

(1) The total recorded investment in restructured loans, bonds & common stocks, as of year end $ — 3 721,996
(2) The realized capital losses related to these loans & bonds — —

(3) Total contractual commitments to extend credit to debtors owning receivables whose terms
have been modified in troubled debt restructurings — —

(4) Investment income due or accrued for which it is probable the balance is uncollectible is written off and charged to investment income. Investment income due
or accrued deemed collectible on mortgage loans in default that is more than 180 days past due is nonadmitted. All other investment income due or accrued
deemed collectible that is more than 90 days past due is nonadmitted.

Reverse Mortgages
Not Applicable
Loan-Backed Securities

(1) Prepayment assumptions for loan-backed securities are based on information obtained from brokers or internal estimates based on original term sheets, offer
memoranda, historical performance, or other forecasts.

(2) Securities with a recognized other-than-temporary impairment ("OTTI") due to intent to sell, inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis:

Not Applicable

(3) Securities with a recognized OTTI due to present value of cash flows expected to be collected is less than the amortized cost basis of the security:

Not Applicable

(4) Allimpaired loan-backed securities (fair value is less than amortized cost) for which an OTTI has not been recognized in earnings as a realized loss (including
securities with a recognized OTTI for non-interest related declines when a non-recognized interest related impairment remains) were as follows:

a) The aggregate amount of unrealized losses:

1. Less than 12 months $ 12,973,782

2. 12 months or longer 56,149,812
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 244,468,219

2. 12 months or longer 376,123,201

(5) If the Company does not have the intent to sell and has the ability to retain the loan-backed security until recovery, OTTI is recognized when the present value
of future cash flows discounted at the security’s effective interest rate is less than the amortized cost basis as of the balance sheet date.

Dollar Repurchase Agreements and/or Securities Lending Transactions
(1) See description of collateral requirements at Note 5F(1) for repurchase agreements, if applicable, and Note 17B(1) for securities lending transactions.
(2) Assets Pledged as Collateral that are not Reclassified and Separately Reported

Not Applicable

(3) Collateral Received
a.  Aggregate Amount Collateral Received

1. Securities lending Fair Value
(a) Open $ —
(b) 30 days or less 155,370,824
(c) 31to 60 days 43,542,487
(d) 61 to 90 days 17,225,838
(e) Greater than 90 days 267,648,057
(f) Subtotal (a+b+c+d+e) $ 483,787,206
(g9) Securities received —
(h) Total collateral received (f+g) $ 483,787,206

2. The Company does not have any Dollar Repurchase Agreements.
b.  The fair value of collateral and of the portion of collateral that it has sold or repledged $483,787,206.

c. The Company receives primarily cash collateral in an amount in excess of the fair value of the securities lent. The reporting entity reinvests the cash
collateral into higher-yielding securities than the securities which the reporting entity has lent to other entities under the arrangement.

(4) Securities Lending Transactions Administered by an Affiliated Agent

Not Applicable

19.4



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
NOTES TO FINANCIAL STATEMENTS

(5) Collateral Reinvestment
a.  Aggregate Amount Collateral Reinvested

1. Securities lending Amortized Cost Fair Value
(a) Open $ — 3 —
(b) 30 days or less 155,366,479 155,370,824
(c) 31 to 60 days 43,531,452 43,542,487
(d) 61 to 90 days 17,225,523 17,225,838
(e) 91 to 120 days 27,061,195 27,075,723
(f) 121 to 180 days 31,396,618 31,410,896
(g) 181 to 365 days 112,924,656 112,999,581
(h) 1to 2 years 78,569,719 78,711,502
(i) 2 to 3 years 15,006,621 15,045,728
(j) Greater than 3 years 2,400,000 2,404,627
(k) Subtotal (Sum of a through j) $ 483,482,263 $ 483,787,206
(1) Securities received — —
(m) Total collateral reinvested (k+l) $ 483,482,263 $ 483,787,206

2. The Company does not have any Dollar Repurchase Agreements.

b.  The Company has securities of $483,787,206 at fair value in response to the possible $338,724,572 collateral that could be called within one day's notice
as of December 31, 2024. Excess liquidity at the enterprise level would be used to fulfill any remaining obligation due to the Company's lending/
repurchase counterparties.

(6) Collateral Accepted that is not Permitted to Sell or Repledge

Not Applicable

(7) Collateral for securities lending transactions that extend beyond one year from the reporting date

Description of Collateral Amount
WELLFLEET CLO CLO $ 3,511,203
HYUNDAI CAPITAL AMERICA CORP FLOATER 3,216,262
TPC CLO CLO 3,160,083
MORGAN STANLEY BANK NA CORP FLOATER 2,928,344
PROTECTIVE LIFE GLOBAL FUNDING CORP FLOATER 2,808,963
AMERICAN HONDA FINANCE CORPORA CORP FLOATER 2,808,880
JAMESTOWN CLO XII LTD CLO 2,760,160
CATERPILLAR FINANCIAL SERVICES CORP FLOATER 2,457,842
WELLFLEET CLO CLO 2,106,722
WELLS FARGO BANK NA CORP FLOATER 2,106,722
Battalion CLO LTD CLO 2,106,722
Cathedral Lake LTD CLO 2,029,473
GOLUB CLO CLO 1,916,399
MERCEDES-BENZ FINANCE NORTH AM CORP FLOATER 1,825,826
JEFFERSON MILL CLO LTD JEFFM_1 CLO 1,817,301
CARLYLE CLO CLO 1,797,522
COOPERAT RABOBANK UA/NY CORP FRGN FLOATER 1,755,602
SHACKLETON | CLO LTD CLO 1,755,602
NATIONAL AUSTRALIA BK SUB NT CORP FRGN FLOATER 1,755,602
CARVAL CLO CLO 1,685,378
PACIFIC LIFE GLOBAL FUNDING Il CORP FLOATER 1,405,288
EAST WEST INVT MGMT CLO 2019-1 CLO 1,404,662
BMW US CAP CORP LLC CORP FLOATER 1,404,481
MERCEDES-BENZ FINANCE NORTH AM CORP FLOATER 1,404,481
BRIGADE CLO CLO 1,387,368
MET LIFE GLOB FUNDING | CORP FLOATER 1,228,921
PUBLIC STORAGE OPERATING CO CORP FLOATER 1,197,320
ROYAL BANK OF CANADA CORP FRGN FLOATER 1,053,361
BRISTOL MYERS SQUIBB CO CORP FLOATER 933,980
MET LIFE GLOB FUNDING | CORP FLOATER 702,241
CATERPILLAR FINANCIAL SERVICES CORP FLOATER 702,241
COOPERAT RABOBANK UA/NY CORP FRGN FLOATER 646,061
SOUND POINT CLO | LTD CLO 626,147
SHACKLETON | CLO LTD CLO 624,504
ANGELOGORDON CLO CLO 619,608
BANQUE FEDERATIVE DU CREDIT CORP FRGN FLOATER 547,748
MARSH & MCLENNAN COS INC CORP FLOATER 379,210
Total collateral extending beyond one year of the reporting date $ 67,398,488

Repurchase Agreements Transactions Accounted for as Secured Borrowing

(1) The Company has repurchase agreements whereby unrelated parties, primarily major brokerage firms, borrow securities from the Company. The Company
requires a minimum of 95% of the fair value of the securities loaned at the outset of the contract as collateral. The Company continues to retain control over and
receive interest on loaned securities, and accordingly, the repurchase agreement securities continue to be reported as bonds. Cash collateral received is
invested in cash equivalents and securities, and the Company records a corresponding liability for the collateral which is included in payable for securities
lending on the statutory financial statements.

Repurchase Transactions - Cash Taker - Overview of Secured Borrowing Transactions

(2) Type of Repo Trades Used

FIRST SECOND THIRD FOURTH

QUARTER QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) Yes Yes Yes Yes
b. Tri-Party (YES/NO) No No No No
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(©)

4)

®)

(6)

Original (Flow) & Residual Maturity

a. Maximum amount
1. Open — no maturity
2. Overnight
3. 2 days to 1 week
4. > 1 week to 1 month
5. > 1 month to 3 months
6. > 3 months to 1 year
7.>1year

b. Ending balance

. Open — no maturity

. Overnight

. 2 days to 1 week

.> 1 week to 1 month
.> 1 month to 3 months
.> 3 months to 1 year
.>1year

NOoO s WN =

Fair Value of Securities Sold and/or Acquired that Resulted in Default

Not Applicable

Securities Sold Under Repo — Secured Borrowing

a. Maximum amount
1. BACV
2. Nonadmitted - subset of BACV
3. Fair value

b. Ending balance
1. BACV
2. Nonadmitted - subset of BACV
3. Fair value

Securities Sold Under Repo — Secured Borrowing by NAIC Designation

ENDING BALANCE

a. Bonds - BACV

b. Bonds - FV

c. LB & SS - BACV

d. LB & SS-FV

e. Preferred stocks - BACV

f. Preferred stocks - FV

g. Common stocks

h. Mortgage loans - BACV

i. Mortgage loans - FV

j. Real estate - BACV

k. Real estate - FV

|. Derivatives - BACV

m. Derivatives - FV

n. Other invested assets - BACV
o. Other invested assets - FV
p. Total assets - BACV

q. Total assets - FV

ENDING BALANCE

a. Bonds - BACV

b. Bonds - FV

c. LB & SS - BACV
d.LB&SS-FV

e. Preferred stocks - BACV

f. Preferred stocks - FV

g. Common stocks

h. Mortgage loans - BACV

i. Mortgage loans - FV

j. Real estate - BACV

k. Real estate - FV

|. Derivatives - BACV

m. Derivatives - FV

n. Other invested assets - BACV
o. Other invested assets - FV
p. Total assets - BACV

q. Total assets - FV

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
—1s —1s — —
155,031,250 152,637,500 161,243,750 152,006,250
—1s —1s — —
155,031,250 152,637,500 161,243,750 144,337,500
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
XXX XXX XXX 142,568,073
XXX XXX XXX —
153,208,594 | $ 148,397,461 |$ 158,616,797 151,958,789
XXX XXX XXX 142,568,073
XXX XXX XXX —
153,208,594 | $ 148,397,461 |$ 158,616,797 141,981,844
1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
—|$ 142,568,073 | $ — —
— 141,981,844 — —
—|$ 142,568,073 | $ — —
—|$ 141,981,844 | $ — —
5 6 7 8
NON-
NAIC 4 NAIC 5 NAIC 6 ADMITTED
I I — —
—1s —1s — —
—1s —1s — —
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(7) Collateral Received — Secured Borrowing

FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER

a. Maximum amount
1. Cash $ 155,031,250 |$ 152,637,500 [$ 161,243,750 |$ 152,006,250
2. Securities - FV — — — _

b. Ending balance
1. Cash $ 155,031,250 |$ 152,637,500 [$ 161,243,750 |$ 144,337,500
2. Securities - FV — — — —

(8) Cash & Non-Cash Collateral Received — Secured Borrowing by NAIC Designation

ENDING BALANCE

1 2 3 4

NONE NAIC 1 NAIC 2 NAIC 3

a. Cash $ 144,337,500 | $ —19$ —1% —
b. Bonds - FV — — — —
c.LB&SS-FV — — — —
d. Preferred stocks - FV — — — —
e. Common stocks — — — —
f. Mortgage loans - FV — — — _
g. Real estate - FV — — — —
h. Derivatives - FV — — — —
i. Other invested assets - FV — — — _
j. Total collateral assets - FV (sum of a through i) $ 144,337,500 | $ —|$ —1$ —

ENDING BALANCE

5 6 7 8

DOES NOT
QUALIFY AS
NAIC 4 NAIC 5 NAIC 6 ADMITTED

a. Cash $ —1$ —1$ —1s —
b. Bonds - FV — — — _
c.LB&SS-FV — — — _
d. Preferred stocks - FV — — — _
e. Common stocks — — — —
f. Mortgage loans - FV — — — —
g. Real estate - FV — — — —
h. Derivatives - FV — — — —
i. Other invested assets - FV — — — _
j. Total collateral assets - FV (sum of a through i) $ —1$ —19$ —1$ —

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

FAIR VALUE
a. Overnight and continuous $ —
b. 30 days or less 144,337,500
c. 31 to 90 days —
d. > 90 days —
(10) Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity
AMORTIZED
COST FAIR VALUE
a. 30 days or less $ 46,261,821 | $ 46,263,115
b. 31 to 60 days 12,961,896 12,965,182
c. 61 to 90 days 5,129,061 5,129,154
d. 91 to 120 days 8,057,724 8,062,050
e. 121 to 180 days 9,348,636 9,352,888
f. 181 to 365 days 33,624,372 33,646,681
g. 1to 2 years 23,394,868 23,437,085
h. 2 to 3 years 4,468,362 4,480,006
i. >than 3 years 714,622 716,000
(11) Liability to Return Collateral — Secured Borrowing (Total)
FIRST SECOND THIRD FOURTH
QUARTER QUARTER QUARTER QUARTER
a. Maximum amount
1. Cash (collateral — all) $ 155,031,250 |$ 152,637,500 [$ 161,243,750 ($ 152,006,250
2. Securities collateral - FV — — — —
b. Ending balance
1. Cash (collateral — all) $ 155,031,250 |$ 152,637,500 [$ 161,243,750 [$ 144,337,500
2. Securities collateral - FV — — — —

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not Applicable
Repurchase Agreements Transactions Accounted for as a Sale

Not Applicable
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Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not Applicable
Real Estate

(@)
2

The Company did have real estate investments classified as held for sale.

The Company did not have any impairment loss for investments in real estate during the period.

a. The Company is actively marketing and has the intent to sell certain assets within the next year due to the construction of a new home office.

b.  The company sold the Blair warehouse and the recognized gain on sale was $1,911,956.

(©)
4)
®)
Low-Income Housing Tax Credits ("LIHTC")

()

years, respectively.
(2
)

The Company does not engage in retail land sales operations.

amortized cost, was $21,850,706 and $28,961,329, respectively.

(4) LIHTC subject to regulatory reviews
Not Applicable

(5)
(6) LIHTC impairment loss
Not Applicable

(7) LIHTC write-downs or reclassifications
Not Applicable

Restricted Assets

1. Restricted Assets (Including Pledged)

The Company did not change any plans for the disposal of investments in real estate.

In the aggregate, the LIHTC investments do not exceed 10% of the total admitted assets.

The Company does not hold real estate investments having participating mortgage loan features.

The amount of LIHTC and other tax benefits recognized during 2024 and 2023 was $9,338,795 and $9,637,442, respectively.

The number of remaining years of unexpired tax credits and the required holding period for the LIHTC investments as of December 31, 2024 are 7 and 12

As of December 31, 2024 and 2023, the Company’s total investment in affiliated and unaffiliated federal and unaffiliated state LIHTCs, stated at proportional

Gross (Admitted & Nonadmitted) Restricted

Current Year

1 2 3 4 5 6 7
Total
G/A Separate S/A Assets
Supporting | Account (S/A) | Supporting Increase/
Total General S/A Activity Restricted G/A Activity Total From Prior | (Decrease) (5
Restricted Asset Category Account (G/A) (a) Assets (b) Total (1 plus 3) Year minus 6)
a. Subject to contractual obligation for which
liability is not shown $ —1% —1% —|$ —1$ —1$ —|$ —
b. Collateral held under security lending
agreements 339,520,901 — — — 339,520,901 257,020,871 82,500,030
c. Subject to repurchase agreements 143,961,361 — — — 143,961,361 — 143,961,361
d. Subject to reverse repurchase agreements — — — — — — —
e. Subject to dollar repurchase agreements — — — — — — —
f. Subject to dollar reverse repurchase
agreements — — — — — — —
g. Placed under option contracts — — — — — — —
h. Letter stock or securities restricted as to sale
- excluding FHLB capital stock — — — — — — —
i. FHLB capital stock 12,721,200 — — — 12,721,200 9,632,700 3,088,500
j. On deposit with states 3,570,519 — — — 3,670,519 3,625,509 (54,990)
k. On deposit with other regulatory bodies — — — — — — —
|. Pledged collateral to FHLB (including assets
backing funding agreements) 785,514,316 — — — 785,514,316 981,755,438 | (196,241,122)
m. Pledged as collateral not captured in other
categories — — — — — — —
n. Other restricted assets 2,444,108 — — — 2,444,108 5,000 2,439,108
o. Total restricted assets (Sum of a through n) $1,287,732,406 | $ —1$ —1$ —|$ 1,287,732,406 |$ 1,252,039,519|$ 35,692,887
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Current Year
Percentage
8 9 10 1
Gross
(Admitted &
Non-
admitted) Admitted
Restricted to | Restricted to
Total Non- Total Admitted Total Total
admitted Restricted (5 Assets Admitted
Restricted Asset Category Restricted minus 8) (c) Assets (d)
a. Subject to contractual obligation for which
liability is not shown $ —1$ — 0.000% 0.000%
b. Collateral held under security lending
agreements — 339,520,901 2.761% 2.862%
c. Subject to repurchase agreements — 143,961,361 1.171% 1.213%)
d. Subject to reverse repurchase agreements — — 0.000% 0.000%
e. Subject to dollar repurchase agreements — — 0.000% 0.000%
f. Subject to dollar reverse repurchase
agreements — — 0.000% 0.000%
g. Placed under option contracts — — 0.000% 0.000%
h. Letter stock or securities restricted as to sale -
excluding FHLB capital stock — — 0.000% 0.000%
i. FHLB capital stock — 12,721,200 0.103% 0.107%
j. On deposit with states — 3,670,519 0.029% 0.030%
k. On deposit with other regulatory bodies — — 0.000% 0.000%
|. Pledged collateral to FHLB (including assets
backing funding agreements) — 785,514,316 6.388% 6.621%
m. Pledged as collateral not captured in other
categories — — 0.000% 0.000%
n. Other restricted assets — 2,444,108 0.020% 0.021%
o. Total restricted assets (Sum of a through n) $ —|$ 1,287,732,406 10.472% 10.854%

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives,
Are Reported in the Aggregate)

Not Applicable

3. Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)

Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total Gross
Separate Total (Admitted | Admitted
G/A Account (S/ | S/AAssets Increase/ Current & Non- | Restricted
Supporting A) Supporting (Decrease) Year admitted) | to Total
Total General | S/AActivity | Restricted G/A Total From (5 minus Admitted | Restricted [ Admitted
Description of Assets | Account (G/A) (a) Assets Activity (b) | Total (1 plus 3) | Prior Year 6) Restricted to Total Assets
Cash on deposit for
DMLT asset $ 5,000 | $ —1$ —19 —|$ 5,000 | $ 5,000 | $ —1$ 5,000 0.000% 0.000%
Cash on deposit for
Funds Withheld - NAIC 2,439,108 — — — 2,439,108 — | 2,439,108 | 2,439,108 0.020% 0.021%
Total (c) $ 2444108 |$ —19% —19$ —|$ 2,444,108 |$ 5,000 | $ 2,439,108 | $ 2,444,108 0.020% 0.021%

(a) Subset of column 1
(b) Subset of column 3

(c) Total Line for Columns 1 through 7 should equal 5L(1)n Columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L(1)n Columns 9

through 11 respectively.
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Note 6

4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements

1 2 3 4
% of BACV to % of BACV to
Book/Adjusted Total Assets Total Admitted
Carrying Value (Admitted and Assets
Collateral Assets (BACV) Fair Value Nonadmitted)* **
General account:
a. Cash, cash equivalents and short-term investments $ 9,910,000 |$ 9,910,000 0.081% 0.084%
b. Schedule D, Part 1 — — 0.000% 0.000%
c. Schedule D, Part 2, Section 1 — — 0.000% 0.000%
d. Schedule D, Part 2, Section 2 — — 0.000% 0.000%
e. Schedule B — — 0.000% 0.000%
f. Schedule A — — 0.000% 0.000%
g. Schedule BA, Part 1 — — 0.000% 0.000%
h. Schedule DL, Part 1 483,482,262 483,787,206 3.932% 4.075%
i. Other — — 0.000% 0.000%
j. Total collateral assets (a+b+c+d+e+f+g+h+i) $ 493,392,262 | $ 493,697,206 4.012% 4.159%)
Separate account:
k. Cash, cash equivalents and short-term investments $ —1|$ — 0.000% 0.000%
I. Schedule D, Part 1 — — 0.000% 0.000%
m. Schedule D, Part 2, Section 1 — — 0.000% 0.000%
n. Schedule D, Part 2, Section 2 — — 0.000% 0.000%
0. Schedule B — — 0.000% 0.000%
p. Schedule A — — 0.000% 0.000%
g. Schedule BA, Part 1 — — 0.000% 0.000%
r. Schedule DL, Part 1 — — 0.000% 0.000%
s. Other — — 0.000% 0.000%
t. Total collateral assets (k+l+m+n+o+p+q+r+s) $ —1$ — 0.000% 0.000%
* j = Column 1 divided by Asset Page, Line 26 (Column 1)
t = Column 1 divided by Asset Page, Line 27 (Column 1)
**j = Column 1 divided by Asset Page, Line 26 (Column 3)
t = Column 1 divided by Asset Page, Line 27 (Column 3)
1 2
% of Liability to
Amount Total Liabilities *
u. Recognized obligation to return collateral asset (general account) $ 493,392,262 6.395%
v. Recognized obligation to return collateral asset (separate account) —_ 0.000%

* u = Column 1 divided by Liability Page, Line 26 (Column 1)
v = Column 1 divided by Liability Page, Line 27 (Column 1)

Working Capital Finance Investments

Not Applicable

Offsetting and Netting of Assets and Liabilities
Not Applicable

5GI Securities

| ‘ " Number of 5GI Securities Aggregate BACV Aggregate Fair Value
nvestmen
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 1 11% 737,011 |$ 736,288 | $ 775,883 | $ 753,608
(2) LB&SS - AC — — — — — —
(3) Preferred stocks - AC — — — — — —
(4) Preferred stocks - FV — — — — — —
(5) Total (1+2+3+4) 1 11% 737,011 |$ 736,288 | $ 775,883 | $ 753,608
AC - Amortized Cost FV - Fair Value
Short Sales
Not Applicable
Prepayment Penalty and Acceleration Fees
General Account Separate Account
1. Number of CUSIPs 4 —
2. Aggregate amount of investment income $ 291,072 $ —

Reporting Entity's Share of Cash Pool by Asset Type

Not Applicable

Aggregate Collateral Loans by Qualifying Investment Collateral

Not Applicable

Joint Ventures, Partnerships and Limited Liability Companies

The Company does not have any investments in joint ventures, partnerships, or limited liability companies that exceed 10% of its admitted assets.

The Company recognized impairment write-downs of $1,991,279 for its investments in 2 limited liability companies for the year ended December 31, 2024. The
impairments were due to a decline in partnership valuations.

The Company recognizes OTTI of limited partnerships generally when the underlying GAAP equity of the partnership is less than 80% of amortized cost or the limited
partnership reports realized capital losses on their statutory financial statements or shows other indicators of loss. When an OTTl is recognized, the limited
partnership is written down to fair value and the amount of the impairment is recorded as a realized capital loss in the summary of operations.
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Note 7 Investment Income

A. Investment income due and accrued for which it is probable the balance is uncollectible is written off and charged to investment income. Investment income due and
accrued deemed collectible on mortgage loans in default that is more than 180 days past due is nonadmitted. All other investment income due and accrued deemed
collectible that is more than 90 days past due is nonadmitted.

B. There was not any investment income due and accrued excluded from surplus as of December 31, 2024.
C. The gross, nonadmitted, and admitted amounts for interest income due and accrued.

Interest Income Due and Accrued Amount

1. Gross $ 56,359,793

2. Nonadmitted $ —

3. Admitted $ 56,359,793
D. There was not any aggregate deferred interest as of December 31, 2024.
E. The cumulative amounts of paid-in-kind ("PIK") interest included in the current principal balance.

Amount

Cumulative amounts of PIK interest included in the current principal balance $5,635,898

Note 8 Derivative Instruments

A. Derivatives under SSAP No. 86, Derivatives

(1

All derivatives' market values change along with the underlying assets and currencies. As the market value of swaps may be less than zero, the Company may
be required to post collateral, often in the form of cash against swaps with negative values.

For swaps-foreign exchange, the Company is exposed to credit-related losses in the amount of the net currency differential in the event of nonperformance by
the swap counterparty. Counterparty risk is continually monitored along with criteria related to collateral requirements that are specified in the credit support
annex of the International Swaps and Derivatives Association ("ISDA"). Due to the investment grade rating of the counterparty, credit-related losses are
considered to be very unlikely. Counterparty credit risk is further reduced by daily collateral postings.

(2) The Company uses swaps-foreign exchange to hedge the foreign currency risk on debt issues that are payable in a currency other than U.S. dollars.

(38) Swaps-foreign exchange transactions generally involve the exchange of funds received in the course of principal and interest collections on securities
denominated in a foreign currency to U.S. dollars at a predetermined rate. The Company designates certain of its swaps-foreign exchange as cash flow hedges
when they are highly effective in offsetting the exposure of variations in cash flows for the hedged item. Gains and losses resulting from early termination of
swaps-foreign exchange transactions that use hedge accounting are deferred and amortized over the remaining period originally covered by the swap. Gains
and losses resulting from changes in fair value on swaps-foreign exchange that do not use hedge accounting are reported as unrealized gains (losses), a
component of unassigned surplus. Interest on the base security is reported at the current rate on Schedule D. Interest earned on the original exchange rate is
reported on Schedule DB.

(4) Derivative contracts with financing premium
Not Applicable

(5) Derivatives excluded from the assessment of hedge effectiveness
Not Applicable

(6) Derivatives that have ceased to qualify for hedge accounting
Not Applicable

(7) Derivatives accounted for as cash flow hedges of a forecasted transaction
Not Applicable

(8) Derivative contracts with financing premium
Not Applicable

(9) Fair value hedges excluded components
Not Applicable

B. Derivatives under SSAP No. 108, Derivative Hedging Variable Annuity Guarantees

Not Applicable
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Note 9

A

Income Taxes

The components of the net deferred tax asset/(liability) at December 31 are as follows:

1.

12/31/2024

12/31/2023

Change

(1)
Ordinary

@)

Capital

)

(Col. 1 +2)
Total

4)

Ordinary

®)

Capital

(6)
(Col. 4 +5)
Total

(7)
(Col. 1-4)
Ordinary

(8)
(Col. 2-5)
Capital

9)
(Col. 7 +8)
Total

(a) Gross Deferred Tax Assets $ 341

(b) Statutory Valuation Allowance
Adjustment

,519,641

©«

18,605,644

$ 360,125,285

$ 281,892,870

$

13,907,653

$ 295,800,523

$ 59,626,771

$

4,697,992 | $

64,324,762

(c)Adjusted Gross Deferred Tax
Assets (1a - 1b)

(d) Deferred Tax Assets
Nonadmitted

341

214

,519,641

,798,792

18,605,644

360,125,285

214,798,792

281,892,870

164,221,445

13,907,653

295,800,523

164,221,445

59,626,771

50,577,347

4,697,992

64,324,762

50,577,347

(e) Subtotal Net Admitted
Deferred Tax Asset (1c - 1d)

(f) Deferred Tax Liabilities

126
27

,720,849
,555,743

18,605,644
18,001,963

145,326,493
45,557,706

117,671,425
27,939,167

13,907,653
17,174,609

131,579,078
45,113,776

9,049,424
(383,424)

4,697,992
827,354

13,747,415
443,931

(g) Net Admitted Deferred Tax
Asset/(Net Deferred Tax Liability)
(1e - 1f)

$ 99

,165,106 | $

603,681

$ 99,768,787

$ 89,732,259

$

(3,266,956)

$ 86,465,302

$ 9,432,848

$

3,870,637

13,303,485

12/31/2024

12/31/2023

Change

(1
Ordinary

(2
Capital

(Col. 1+2)

®)

Total

4)
Ordinary

®)

Capital

(6)
(Col. 4 +5)
Total

(7)
(Col. 1-4)
Ordinary

(8)
(Col. 2-5)
Capital

)
(Col. 7 +8)
Total

Admission Calculation Components
SSAP No. 101

(a) Federal Income Taxes Paid In Prior
Years Recoverable Through Loss
Carrybacks

(b) Adjusted Gross Deferred Tax Assets
Expected To Be Realized (Excluding The
Amount Of Deferred Tax Assets From
2(a) above) After Application of the
Threshold Limitation. (The Lesser of
2(b)1 and 2(b)2 Below)

1. Adjusted Gross Deferred Tax Assets
Expected to be Realized Following the
Balance Sheet Date.

2. Adjusted Gross Deferred Tax Assets
Allowed per Limitation Threshold.

(c) Adjusted Gross Deferred Tax Assets

(Excluding The Amount Of Deferred Tax
Assets From 2(a) and 2(b) above) Offset
by Gross Deferred Tax Liabilities.

98,771,409

98,771,409

XXX

27,949,440

$

997,378 | §

XXX

17,608,266

98,771,409

98,771,409

605,454,316

45,557,706

997,378

85,931,054

85,931,054

XXX

31,740,371

$

XXX

534,248

13,373,405

$

534,248

85,931,054

85,931,054

582,051,879

45,113,776

3

12,840,355

12,840,355

XXX

(3,790,931),

$ 463,130

XXX

4,234,861

$

463,130

12,840,355

12,840,355

23,402,437

443,930

(d) Deferred Tax Assets Admitted as the
result of application of SSAP No. 101.
Total (2(a) + 2(b) + 2(c))

$ 126,720,849

$

18,605,644

$ 145,326,493

$ 117,671,425

$

13,907,653

$ 131,579,078

$ 9,049,424

$ 4,697,991

$

13,747,415

a. Ratio Percentage Used To Determine Recovery Period And Threshold Limitation

Amount.

b. Amount Of Adjusted Capital And Surplus Used To Determine Recovery Period And

Threshold Limitation In 2(b)2 Above.

2024

2023

$ 4,632,

828.508%

855,205

851.961%

$ 4,436,291,795

12/31/2024

12/31/2023

Change

1
Ordinary

2
Capital

®3)
Ordinary

“4)
Capital

(5)
(Col. 1-3)
Ordinary

(6)
(Col. 2-4)
Capital

Impact of Tax Planning Strategies:

character as a percentage.

9A1(c)
2. Percentage of adjusted gross

planning strategies

from Note 9A1(e)

impact of tax planning strategies

(a) Determination of adjusted gross deferred tax
assets and net admitted deferred tax assets, by tax

1. Adjusted gross DTAs amount from Note

DTAs by tax

character attributable to the impact of tax
3. Net admitted adjusted gross DTAs amount

4. Percentage of net admitted adjusted gross
DTAs by tax character admitted because of the

$ 341,519,641

0.000%

$ 126,720,849

0.000%

$ 18,605,644

5.013%

$ 18,605,644

5.013%

$ 281,892,870

0.000%

$ 117,671,425

0.000%

$ 13,907,653

0.000%

$ 13,907,653

0.000%

$ 59,626,771

0.000%

$ 9,049,424

0.000%

$ 4,697,992

5.013%

$ 4,697,992

5.013%

b. Do the Company's tax-planning strategies include the use of reinsurance?

Deferred Tax Liabilities Not Recognized:

Yes [ ] No[X]

The Company'’s deferred tax liability does not include a deferred tax liability for investment in subsidiaries.
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Current income taxes incurred consist of the following major components:

) (2) (3)

(Col. 1-2)
1 Current Income Tax 12/31/2024 12/31/2023 Change
(a) Federal $ (8,035,252)| $ (7,981,946)| $ (53,306),
(b) Foreign 32,692 510,051 (477,359)|
(c) Subtotal (1a+1b) (8,002,560), (7,471,895), (530,665)|
(d) Federal income tax on net capital gains (1,297,498) (4,345,214) 3,047,716
(e) Utilization of capital loss carry-forwards — — —
(f) Other 8,255,982 8,939,232 (683,250),
(g) Federal and foreign income taxes incurred (1c+1d+1e+1f) $ (1,044,076)| $ (2,877.877)[ $ 1,833,801
2 Deferred Tax Assets:
(a) Ordinary:
(1) Discounting of unpaid losses 3,214,245 3,202,952 11,293
(2) Unearned premium reserve 4,517,736 4,563,397 (45,661)|
(3) Policyholder reserves 81,336,063 74,353,308 6,982,755
(4) Investments 1,658,588 781,496 877,092
(5) Deferred acquisition costs 95,791,766 85,263,560 10,528,206
(6) Policyholder dividends accrual — — —
(7) Fixed Assets 16,410,905 15,962,149 448,756
(8) Compensation and benefits accrual 66,664,147 60,863,699 5,800,448
(9) Pension accrual — — —
(10) Receivables - nonadmitted 90,531 134,040 (43,509),
(11) Net operating loss carry-forward 45,660,143 17,663,128 27,997,015
(12) Tax credit carry-forward — — —
(13) Other (including items <5% of total ordinary tax assets) 26,175,517 19,105,141 7,070,376
(99) Subtotal (sum of 2a1 through 2a13) $ 341,519,641 (% 281,892,870 ($ 59,626,771
(b) Statutory valuation allowance adjustment — — —
(c) Nonadmitted 214,798,792 164,221,445 50,577,347
(d) Admitted ordinary deferred tax assets (2a99 - 2b - 2c) 126,720,849 117,671,425 9,049,424
(e) Capital:
(1) Investments 18,605,644 13,907,653 4,697,991

(2) Net capital loss carry-forward — — —

(3) Real estate — — —

(4) Other (including items <5% of total ordinary tax assets) — — —

(99) Subtotal (2e1+2e2+2e3+2e4) $ 18,605,644 | $ 13,907,653 | $ 4,697,991

(f) Statutory valuation allowance adjustment — —_ —
(g) Nonadmitted — — —
(h) Admitted capital deferred tax assets (2e99 - 2f - 2g) 18,605,644 13,907,653 4,697,991
(i) Admitted deferred tax assets (2d + 2h) $ 145326493[$ 1315790783 13,747,415

3 Deferred Tax Liabilities:

(a) Ordinary:
(1) Investments $ 4,869,666 | $ 3,627,685 $ 1,241,981
(2) Fixed Assets — 1,342,630 (1,342,630)
(3) Deferred and uncollected premium — — —
(4) Policyholder reserves 5,211,139 7,582,572 (2,371,433)
(5) Other (including items <5% of total ordinary tax liabilities) 17,474,938 15,386,280 2,088,658
(99) Subtotal (3a1+3a2+3a3+3a4+3ab) $ 27,555,743 | $ 27,939,167 | $ (383,424)
(b) Capital:
(1) Investments 18,001,963 17,174,609 827,354

(2) Real estate — — —
(3) Other (including items <5% of total capital tax liabilities) — — —

(99) Subtotal (3b1+3b2+3b3) $ 18,001,963 | $ 17,174,609 | $ 827,354
(c) Deferred tax liabilities (3299 + 3b99) 45,557,706 45,113,776 443,930
4. Net deferred tax assets/liabilities (2i - 3c) $ 99.768.787 | $ 86.465.302 | $ 13,303,485

19.13



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
NOTES TO FINANCIAL STATEMENTS

D. The change in net deferred income tax (benefit), exclusive of nonadmitted assets reported separately from the change in net deferred income tax (benefit) in surplus,
during the years ended December 31, was comprised of the following:

2024 2023 Change
Total deferred tax assets $ 360,125285 $ 295,800,523 $ 64,324,762
Total deferred tax liabilities 45,557,706 45,113,776 443,930
Net deferred tax asset 314,567,579 250,686,747 63,880,832
Tax expense allocated to unrealized gains (5,002,198)
Change in net deferred income tax $ 58,878,634

The provision (benefit) for federal income taxes incurred is different from that which would be obtained by applying the statutory federal income tax rate to statutory
income before income taxes. The significant items causing this difference are as follows:

Effective Tax

2024 Rate

Statutory income before income taxes $ (169,959,058)

Federal income tax rate 21.00%

Provision computed at the statutory rate (35,691,402) 21.0%
Tax on gains deferred in Interest Maintenance Reserve (1,518,242) 0.9%
Change in Accrued Life Insurance Cash Value (13,724,182) 8.1%
Nonadmitted Tax Assets in Surplus (8,554,158) 5.0%
Dividends-received deduction (7,088,776) 4.2%
Retirement plan accruals 3,604,190 -2.1%
LIHC investments net of amortization (1,471,339) 0.9%
Realized loss on on affiliate stock 11,219,027 -6.6%
Loss from disregarded entities (5,570,692) 3.3%
Other (1,127,136) 0.7%
Total $ (59,922.710) 35.3%
Federal income taxes incurred $  (1,044,076) 0.6%
Change in net deferred income tax (58,878,634) 34.6%
Total statutory income taxes $ (59,922.710) 35.3%

E. (1) The Company has net operating loss carryforwards of $217,429,253 as of December 31, 2024, which can be carried forward indefinitely.

(2) The following income taxes incurred in the current and prior years that will be available for recoupment in the event of future losses:

Ordinary Capital Total Year
XXX $ — $ —_ 2024
XXX — — 2023
XXX 2,203,177 2,203,177 2022

XXX $ 2,203,177 $ 2,203,177

(3) There were no deposits reported as admitted under Section 6603 of the Internal Revenue Service Code as of December 31, 2024.
F. Consolidated Federal Income Tax Return

(1) The Company is the parent corporation of an affiliated group of corporations that file a consolidated U.S. Corporate Income Tax Return. As of December 31,
2024, the Company’s federal income tax return was consolidated with the following affiliates: Mutual DMLT Trust; Mutual of Omaha Holdings and its
subsidiaries; Omaha Medicare Advantage; OFHI and certain of its subsidiaries including MMSI; Mutual of Omaha Mortgage and its subsidiary Review Counsel;
Omaha Health; Omaha Supplemental; and United of Omaha and certain of its subsidiaries including Companion; Medicare Advantage Company; Mutual
Structured Settlement; Omaha Re; United DMLT Trust; and United World. The Company also files state income tax returns in certain jurisdictions.

(2) Federal income tax is allocated between members of the consolidated return pursuant to a written agreement approved by the Board of Directors. Each
member’s provision for federal income tax incurred is based on a separate return calculation wherein the current tax benefit for net operating losses, capital
losses, charitable contributions, and credits is not included until such would have been recognized on a separate return basis. An exception exists for Omaha
Reinsurance Company, which is entitled to the benefit for losses, deductions, and credits when realized. Otherwise, the Company has the right to utilize any net
operating loss, capital loss, charitable contribution, or credit realized in the consolidation. The difference between the Company’s separate federal income tax
incurred and the consolidated federal income tax incurred is reported as a charge or credit to surplus.

G. As of December 31, 2024, there were no positions for which management believes it is reasonably possible that the total amounts of tax contingencies will
significantly increase within twelve months of the reporting date.

H. Repatriation Transition Tax ("RTT")

(1) The Company is not subject to RTT.

(2) The Inflation Reduction Act, enacted August 16, 2022, included a new corporate alternative minimum tax effective for years beginning after 2022. The Company
has determined that it is a non-applicable reporting entity.

. Alternative Minimum Tax ("AMT") Credit
The Company does not have an AMT credit.
Note 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A. The Company is a mutual life, accident and health insurance company, domiciled in the State of Nebraska.
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The Company had the following transactions with affiliates:

2024
Return of Capital
Capital Contribution Dividend
Received Received Received Description
Date (Paid) Purchase (Paid) (Paid) /Income Affiliate of Assets
Q1&Q3 65,000,000 — (90,000,000) — OFHI Cash
September 30, 2024 — — (6,100,000) — Mutual Solutions Cash
November 26, 2024 — — (110,000,000) — Omaha Health Cash
December 11, 2024 — — — 30,000,000 OFHI Cash
December 23, 2024 — — (16,000,000) — Omaha Supplemental Cash
December 30, 2024 — — (13,500,000) — MOSAL Cash
Q4 — — (6,000,000) *ex - MOSAL Cash
2023
Extraordinary
Return of Capital
Capital Contribution
Received Received Dividend Received Description
Date (Paid) Purchase (Paid) (Paid) /Income Affiliate of Assets

March 23, 2023 100,000,000 — — — Omaha Health Cash
August 22, 2023 60,000,000 — — — Omaha Health Cash
Q1&Q3 — — (74,000,000) — OFHI Cash
November 15, 2023 — —  (300,000,000) — United of Omaha Cash
December 21, 2023 25,000,000 — — — Omaha Health Cash
Q4 — — (1,800,000) — Omaha Supplemental Cash
Q4 — — (50,000,000) — **  United of Omaha Cash
Q4 — — (11,500,000) — **  MOSAL Cash

*On January 24, 2024, the Company paid a $1,800,000 cash capital contribution to OSIC that was accrued for as of December 31, 2023.

**On January 26, 2024, the Company paid a $50,000,000 cash capital contribution to United of Omaha that was accrued for as of December 31, 2023.
***On January 26, 2024, the Company paid a $11,500,000 cash capital contribution to MOSAL that was accrued for as of December 31, 2023.

****As of December 31, 2024, the Company accrued a $6,000,000 capital contribution to MOSAL that was paid with cash on January 28, 2025.

Transactions with related party who are not reported on Schedule Y
The Company did not have any material related party transactions with non-affiliates, related parties who are not reported on Schedule Y.

Certain amounts paid or collected by the Company, on behalf of its direct and indirect subsidiaries, are generally settled within 30 days. The net intercompany
payments from subsidiaries were $2,518,005,718 and $2,507,533,971 for the years ended December 31, 2024 and 2023, respectively.

The Company and certain of its direct and indirect subsidiaries, will make available to each other the services of certain employees, specialists, professionals, skilled
and experienced administrators, and specialized equipment as needed. The services made available under the agreement, may include, but are not limited to human
resources, facilities, print and mail, payroll, finance and accounting, treasury and investments, internal audit, compliance, information technology infrastructure and
personnel, marketing, legal, corporate services, broker dealer and investment advisory services, and other services as determined by the parties. Most of the
expenses related to these services were paid by the Company and subject to allocation among the Company and its direct and indirect subsidiaries. Management
believes the measures used to allocate expenses provide a reasonable allocation that conforms to NAIC guidelines. Additionally, certain amounts are paid or collected
by the Company on behalf of its direct and indirect subsidiaries are generally settled within 30 days.

Except as disclosed in Note 14, the Company did not have any outstanding guarantees or undertakings for the benefit of affiliates that would result in a material
contingent exposure of the Company's or any affiliate's assets or liabilities.

The Company is a member of a controlled group of companies and as such its results may not be indicative of those if it were to be operated on a stand-alone basis.
Any amounts due to or from each affiliated company are presented on a net basis in the statutory financial statements.

The Company is the ultimate parent company, a mutual insurance company and does not issue stock, therefore does not own interest in itself directly or indirectly
through its subsidiaries.

The carrying value of United of Omaha exceeds 10% of the admitted assets of the Company. The Company carries its investment in United of Omaha at its
underlying statutory surplus value of $2,653,143,967 at December 31, 2024. The annual statement value of United of Omaha’s assets and liabilities at December 31,
2024 were $40,051,150,297 and $37,398,006,330, respectively, and results of operations for the year ended December 31, 2024 was $313,685,631.

As of the year ended December 31, 2024, the Company recognized OTTI of $53,423,937 related to its subsidiary, Omaha Medicare Advantage. This was due to the
Omaha Medicare Advantage's Board of Directors' strategic decision to approve the dissolution of Omaha Medicare Advantage effective October 31, 2024. The fair
value was determined based upon Omaha Medicare Advantage's estimated net assets as of December 31, 2024, which will be returned to the Company as an
extaordinary return of capital after all state certificate of authority withdrawls have been completed.

The Company did not recognize any other material impairment write downs of its investments in subsidiary controlled and affiliated ("SCA") entities during the
statement period.

The Company does not hold investments in a foreign insurance subsidiary.

The Company utilizes the look-through approach in valuing Mutual of Omaha Holdings and OFHI. Mutual of Omaha Holdings and OFHI are not audited and in
accordance with SSAP No.97, Investment in Subsidiary, Controlled and Affiliated Entities, they are stated at the combined value of their audited subsidiaries. Mutual
of Omaha Holdings is stated at the combined value of Mutual of Omaha Investor Services, valued at its audited GAAP equity of $3,104,620 and Omaha Insurance,
valued at its underlying statutory surplus of $46,626,204 as of December 31, 2024. OFH] is stated at the value of Mutual of Omaha Mortgage and MMSI, valued at
the audited GAAP equity of $163,672,137 and $78,553,125, respectively as of December 31, 2024.
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M.

All SCA Investments

(1) Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8bi Entities)

Percentage of SCA Nonadmitted
SCA Entity Ownership Gross Amount Admitted Amount Amount
a. SSAP No. 97 8a Entities
Total SSAP No. 97 8a Entities XXX $ —|$ —|$ —
b. SSAP No. 97 8b(ii) Entities
Total SSAP No. 97 8b(ii) Entities XXX $ —|9$ —|$ —
c. SSAP No. 97 8b(iii) Entities
OFHI 100.0%| $ 242,225,262 | $ 242,225,262 | $ —
Mutual of Omaha Holdings 100.0%| $ 3,104,620 | $ 3,104,620 | $ —
Total SSAP No. 97 8b(iii) Entities XXX $ 245,329,882 | $ 245,329,882 | $ —
d. SSAP No. 97 8b(iv) Entities
Total SSAP No. 97 8b(iv) Entities XXX $ e —|[$ —
e. Total SSAP No. 97 8b Entities (except 8bi entities) (b+c+d) XXX $ 245,329,882 | $ 245,329,882 | $ —
f. Aggregate Total (a+e) XXX $ 245,329,882 | $ 245,329,882 | $ —
(2) NAIC Filing Response Information
NAIC
Disallowed
Entities
Valuation
Method,
NAIC Resubmissi
Type of Response on
SCA Entity NAIC Filing | Date of Filing | NAIC Valuation | Received Required Code
(Should be same entities as shown in M(1) above.) * to the NAIC Amount Yes/No Yes/No o
a. SSAP No. 97 8a Entities
Total SSAP No. 97 8a Entities XXX XXX $ — XXX XXX XXX
b. SSAP No. 97 8b(ii) Entities
Total SSAP No. 97 8b(ii) Entities XXX XXX $ — XXX XXX XXX
c. SSAP No. 97 8b(iii) Entities
OFHI S2 08/15/2024 |$ 224,639,481 Yes No M
Mutual of Omaha Holdings S2 08/15/2024 | $ 2,399,308 Yes No |
Total SSAP No. 97 8b(jii) Entities XXX XXX $ 227,038,789 XXX XXX XXX
d. SSAP No. 97 8b(iv) Entities
Total SSAP No. 97 8b(iv) Entities XXX XXX $ — XXX XXX XXX
e. Total SSAP No. 97 8b Entities (except 8bi entities) (b+c+d) XXX XXX $ 227,038,789 XXX XXX XXX
f. Aggregate Total (a+e) XXX XXX $ 227,038,789 XXX XXX XXX

* 81 - Sub-1, S2 - Sub-2 or RDF - Resubmission of Disallowed Filing
**| - Immaterial or M - Material

Investment in Insurance SCAs

The Company did not report an investment in an insurance SCA for which the audited statutory equity reflect a departure from NAIC statutory accounting practices
and procedures due to permitted or prescribed practices during the year ended December 31, 2024.

SCA or SSAP No. 48, Joint Ventures, Partnerships and Limited Liability Companies, Entity Loss Tracking

The Company does not have any investments in SCAs or SSAP No. 48 entities in which the Company's share of losses exceed the investment in the SCA or SSAP
No. 48 entity.

Note 11 Debt

A

Capital Notes and All Other Debt

The Company and United of Omaha have been authorized by their Boards of Directors to obtain extensions of credit under their agreements with the Federal Home
Loan Bank (“FHLB”). As of December 31, 2024, the Company has no long-term outstanding borrowings from the FHLB and $282,692,200 short-term outstanding
borrowings from the FHLB.

The Company has entered into certain senior unsecured borrowing arrangements disclosed below. As of December 31, 2024, the Company paid a total of $744,732
commitment fees under these arrangements. Compliance with the requirements of the applicable borrowing arrangements are reported to lenders on a quarterly
basis. As of December 31, 2024, the Company has complied with the requirements of these borrowing agreements.

Effective December 29, 2022, the Company entered into an amendment to its senior unsecured five-year credit facility to extend the maturity date of the facility to
December 29, 2027. The facility includes letter-of-credit and short-term sub-facilities that allow for an aggregate maximum borrowing of $300,000,000. The Company
may elect to increase the commitment at any time in an amount not to exceed $100,000,000. There were no outstanding borrowings under this agreement as of
December 31, 2024.

Effective March 17, 2023, the Company entered into a $550,000,000 senior unsecured credit agreement for the purpose of funding the new home office building. The
agreement is inclusive of two tranches, Tranche A in the amount of $450,000,000 with a maturity date of March 17, 2030, and Tranche B in the amount of
$100,000,000 with a maturity date of March 17, 2026, and a one time six month extension. The Company may elect to increase the Tranche A commitment at any
time in an amount not to exceed $50,000,000. There were $177,800,000 outstanding borrowings under this agreement as of December 31, 2024.

The Company has the following bilateral unsecured revolving line of credit notes available from affiliates as of December 31, 2024.

Lending Date Credit Maturity Maximum Amount

Company Issued Date Borrowing Outstanding
United of Omaha 03/22/2024  03/21/2025 $ 500,000,000 $ 183,000,000
Omaha Insurance 10/04/2024  10/03/2025 30,000,000 —
Companion 11/15/2024  11/14/2025 23,000,000 —
United World 03/22/2024  03/21/2025 20,000,000 —
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The Company has the following borrowing agreements available to affiliates as of December 31, 2024, which are substantially similar to the agreements held in the

prior year, unless otherwise noted.

Borrowing Date Maturity Type of Interest Maximum Amount
Company Issued Date Borrowing Rates Borrowing Outstanding
United of Omaha 03/22/2024  03/21/2025 Bilateral unsecured revolving credit note 4.43%-543% $ 250,000,000 $ —
Omaha Health 11/27/2024  06/30/2025 Unsecured demand revolving credit note 6.38%-7.40% 250,000,000 121,300,000
Omaha Insurance 10/04/2024  10/03/2025 Bilateral unsecured revolving credit note 4.43%-5.43% 30,000,000 11,300,000
Omaha Supplemental 07/19/2024  07/18/2025 Unsecured demand revolving credit note 4.43%-5.43% 30,000,000 —_
Omaha Re 09/20/2024  09/19/2025 Unsecured demand revolving credit note 4.43%-5.43% 30,000,000 —
Companion 11/15/2024  11/14/2025 Bilateral unsecured revolving credit note 4.43%-5.43% 23,000,000 —
*  United World 08/26/2024  03/21/2025 Bilateral unsecured revolving credit note 4.43%-5.43% 30,000,000 5,100,000
East Campus 11/19/2024  11/18/2025 Unsecured demand revolving credit note 4.43%-5.43% 5,000,000 —
**  MMSI 08/26/2024  02/26/2025 Unsecured demand revolving credit note 4.80%-5.66% 50,000,000 35,000,000

* Note was amended with a new maximum borrowing limit of $30,000,000, an increase from $20,000,000 agreement as of December 31, 2023.
** Note was amended with a new maximum borrowing limit of $50,000,000, an increase from $20,000,000 agreement as of December 31, 2023.

Federal Home Loan Bank ("FHLB") Agreements

(1) The Company is a member of the FHLB of Topeka. The Company has an agreement with the FHLB under which the Company pledges FHLB approved
collateral in return for extensions of credit. It is part of the Company’s strategy to utilize these funds for operations or other long-term projects. Balances
outstanding under this agreement are included in borrowed money. The Company holds FHLB stock as part of the borrowing agreement, which is included in

common stocks.
(2) FHLB Capital Stock

a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current year
(a) Membership stock - class A $ 500,000 $ 500,000 $ —
(b) Membership stock - class B — — —
(c) Activity stock 12,221,200 12,221,200 —
(d) Excess stock — — —
(e) Aggregate total (a+b+c+d) $ 12,721,200 $ 12,721,200 § —
(f) Actual or estimated borrowing capacity as determined by the insurer $ 573,260,010 XXX XXX
2. Prior year-end
(a) Membership stock - class A $ 500,000 $ 500,000 $ —
(b) Membership stock - class B — — —
(c) Activity stock 9,131,800 9,131,800 —
(d) Excess stock 900 900 —
(e) Aggregate total (a+b+c+d) $ 9,632,700 $ 9,632,700 $ —
(f) Actual or estimated borrowing capacity as determined by the insurer $  2,500,000,000 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1 to Less Than
(2+3+4+5+6) Redemption Months 1 Year 3 Years 3to 5 Years
Membership stock
1. Class A $ 500,000 $ 500,000 $ —  $ — — —
2.Class B — — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current year total general and separate accounts total collateral pledged (Lines
2+3) $ 696,035,926  $ 785,514,316  § 282,692,200
2. Current year general account total collateral pledged 696,035,926 785,514,316 282,692,200
3. Current year separate accounts total collateral pledged — — —
4. Prior year-end total general and separate accounts total collateral pledged 917,747,807 981,755,438 214,038,600

11B(3)a1 (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 (

11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively
(3)b4 (

)

Columns 1, 2 and 3 respectively)

)

11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b )

Columns 1, 2 and 3 respectively
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b. Maximum Amount Pledged During Reporting Period

1 2 3
Amount Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current year total general and separate accounts maximum collateral pledged
(Lines 2+3) 878,304,469 § 952,314,345  § 72,523,900
2. Current year general account maximum collateral pledged 878,304,469 952,314,345 72,523,900
3. Current year separate accounts maximum collateral pledged — — —
4. Prior year-end total general and separate accounts maximum collateral pledged 917,747,807 981,755,438 214,038,600
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Accounts Established
1. Current year
(a) Debt 282,692,200 $ 282,692,200 $ — XXX
(b) Funding agreements — — — —
(c) Other — — — XXX
(d) Aggregate total (a+b+c) 282,692,200 $ 282,692,200 $ — 3 —
2. Prior year-end
(a) Debt 214,038,600 $ 214,038,600 $ — XXX
(b) Funding agreements — — — —
(c) Other — — — XXX
(d) Aggregate total (a+b+c) 214,038,600 $ 214,038,600 $ ) —
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ 282,692,200 $ 282,692,200 $ —
2. Funding agreements — — —
3. Other — — —
4. Aggregate total (1+2+3) $ 282,692,200 § 282,692,200 $ —

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding agreements No
3. Other No

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

A

Defined-Benefit Plan

The Company is both the sponsor and administrator of a non-contributory defined-benefit plan ("Pension Plan") covering all United States employees meeting certain
minimum requirements. Retirement benefits are based upon years of credited service and final average earnings history. Effective January 1, 2005, the Pension Plan
was amended to freeze plan benefits for participants under 40 years of age. No benefits are available under the Pension Plan for employees hired on or after January
1, 2005. The Company also sponsors and administers a supplemental defined-benefit plan covering certain former employees. The Company also provides certain
postretirement medical and life insurance benefits (other benefits) to retired employees hired before January 1, 1995. Other benefits are based upon hire date, age,
and years of service. The Company uses the accrual method of accounting for other benefits.

On September 6, 2023, the Pension Plan was amended to offer a voluntary lump-sum pension payout program to eligible inactive plan participants. The program
provided eligible participants with a one-time election to receive a lump-sum settlement of their pension benefit and relieved the defined benefit plan of its
corresponding obligation. Offers to eligible participants were made on September 6, 2023 and participants had until October 30, 2023 to accept the offer. $31,129,771
in plan assets were paid to eligible participants to settle a like amount of its pension obligation.

A summary of assets, obligations and assumptions of the Pension and Other Postretirement Benefit Plans are as follows at December 31, 2024 and 2023:

(1) Change in benefit obligation

a. Pension Benefits

Overfunded Underfunded
2024 2023 2024 2023

1. Benefit obligation at beginning of year $ 963,551,142  $ 968,571,032 $ 40,479,191 $ 40,443,176
2. Service cost 1,929,141 2,273,232 — —
3. Interest cost 50,348,659 53,406,288 2,101,656 2,212,030
4. Contribution by plan participants — — — —
5. Actuarial gain/loss (25,723,285) 31,999,500 (738,280) 1,521,742
6. Foreign currency exchange rate changes — — — —
7. Benefits paid (65,094,195) (61,569,139) (3,413,314) (3,697,757)
8. Plan amendments — — — —
9. Business combinations, divestitures, curtailments,

settlements and special termination benefits — (31,129,771) — —
10. Benefit obligation at end of year $ 925,011,462 $ 963,551,142  $ 38,429,253 $ 40,479,191
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b. Postretirement Benefits

. Benefit obligation at beginning of year

. Service cost

. Interest cost

. Contribution by plan participants

. Actuarial gain/loss

. Foreign currency exchange rate changes
. Benefits paid

. Plan amendments

© 00 N O g b~ WN =

. Business combinations, divestitures, curtailments,
settlements and special termination benefits

10. Benefit obligation at end of year

Overfunded Underfunded
2024 2023 2024 2023
$ — 3 — 3 19,684,820 $ 22,983,936
— — 5,283 6,717
— — 986,432 1,214,592
— — 3,461,619 1,525,462
— — (5,916,224) (6,045,887)
$ — 3 — $ 18,221,930 $ 19,684,820

c. The Company does not have special or contractual benefits per SSAP No. 11, Postemployment Benefits and Compensated Absences.

(2) Change in plan assets
a. Fair value of plan assets at beginning of year
b. Actual return on plan assets
c. Foreign currency exchange rate changes
d. Reporting entity contribution
e. Plan participants’ contributions
f. Benefits paid
g. Business combinations, divestitures and settlements
h. Fair value of plan assets at end of year

(3) Funded status

a. Components:
1. Prepaid benefit costs
2. Overfunded plan assets
3. Accrued benefit costs
4. Liability for pension benefits

b. Assets and liabilities recognized:
1. Assets (nonadmitted)
2. Liabilities recognized

c. Unrecognized liabilities

(4) Components of net periodic benefit cost

a. Service cost

b. Interest cost

c. Expected return on plan assets
d. Transition asset or obligation
e. Gains and losses

f. Prior service cost or credit

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

h. Total net periodic benefit cost

Special or Contractual

Postretirement Benefits
Pension Benefits Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
$ 976,715,862 $ 993,827,114 $ 4,963,848 §$ 5,603,539 § — $
45,357,704 75,587,658 186,554 161,314 —
3,413,314 3,697,757 — — —
(68,507,509) (65,266,896) (1,836,684) (801,005) —
— (31,129,771) — — —
$ 956,979,371 $ 976,715,862 $ 3,313,718 $ 4,963,848 $ — $

Pension Benefits

Postretirement Benefits

2024 2023 2024 2023
$ 104,700,213 $ 107,517,407  $ — 3 —
(72,732,304) (94,352,687) — —
28,968,584 29,709,346 17,358,822 22,938,331
9,460,669 10,769,845 (2,450,610) (8,217,359)
31,967,909 13,164,720 — —
38,429,253 40,479,191 14,908,212 14,720,972

Special or Contractual

(5) Amounts in unassigned funds (surplus) recognized as components of net periodic benefit cost

a. ltems not yet recognized as a component of net
periodic cost - prior year

b. Net transition asset or obligation recognized

c. Net prior service cost or credit arising during the
period

d. Net prior service cost or credit recognized
e. Net gain and loss arising during the period
f. Net gain and loss recognized

g. Items not yet recognized as a component of net
periodic cost - current year

(6) Amounts in unassigned funds (surplus) that have not yet been recognized as components of net periodic benefit cost

a. Net transition asset or obligation
b. Net prior service cost or credit
c. Net recognized gains and losses
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Benefits
Pension Benefits Postretirement Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023
$ 1,929,141 § 2,273,232 $ 5283 $ 6,717 $ — —
52,450,315 55,618,318 986,432 1,214,592 — —
(49,460,606) (48,028,380) (92,193) (103,205) — —
570,896 455,938 (1,322,521) (2,084,889) — —
— — (1,076,970) (1,076,970) — —
$ 5489,746 $ 10,319,108 $ (1,499,969) $ (2,043,755) — $ —
Pension Benefits Postretirement Benefits

2024 2023 2024 2023
$ 105,122,532 $ 99,616,506 $ (8,217,359) $ (12,846,571)
— — 1,076,970 1,076,970
(22,358,663) 5,961,964 3,367,258 1,467,353
(570,896) (455,938) 1,322,521 2,084,889
$ 82,192,973 $ 105,122,532  $ (2,450,610) $ (8,217,359)

Pension Benefits Postretirement Benefits

2024 2023 2024 2023
$ — 3 — 3 — 3 —
— — (717,843) (1,794,813)
82,192,973 105,122,532 (1,732,767) (6,422,546)
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(7) Weighted-average assumptions used to determine net periodic benefit cost as of Dec 31:

2024 2023
a. Weighted average discount rate 5.420 % 5.710 %
b. Expected long-term rate of return on plan assets 5.234 % 4.983 %
c. Rate of compensation increase * 3.500 % 3.500 %
d. Interest crediting rates (for cash balance plans and
other plans with promised interest crediting rates) N/A N/A

Weighted average assumptions used to determine projected benefit obligations as of Dec 31:

2024 2023
e. Weighted average discount rate 5.760 % 5.420 %
f. Rate of compensation increase ** 3.250 % 3.50%
g. Interest crediting rates (for cash balance plans and
other plans with promised interest crediting rates) N/A N/A

*Net periodic pension cost for 2024 measured with average salary increases of 3.50% for 2024 and 2.50% for 2025 and onward. Net periodic pension cost for
2023 measured with average salary increases of 3.50% for 2023 and 2.50% for 2024 and onward.

**Pension benefit obligation at December 31, 2024 measured with average salary increases of 3.25% for 2025 and 2.50% for 2026 and onward. Pension benefit
obligation at December 31, 2023 measured with average salary increases of 3.50% for 2024 and 2.50% for 2025 and onward.

(8) As of December 31, 2024 and 2023, the amount of the accumulated benefit obligation for defined-benefit pension plans was $959,566,103 and $996,889,175,
respectively.

(9) For measurement purposes, a 7.00% annual rate of increase in the per capita cost of covered health care benefits was assumed for 2025. The rate was assumed
to decrease gradually to 5.00% in 2034 and remain at that level thereafter.

(10) The following estimated future payments, which reflect expected future service, as appropriate, are expected to be paid in the year indicated:

Years Amount
a. 2025 $ 78,191,510
b. 2026 80,714,023
c. 2027 82,460,423
d. 2028 83,425,828
e. 2029 83,815,756
f. 2030 through 2034 397,338,955

(11) The company does not expect to make a contribution to its qualified pension plan in 2025. The company expects to make contributions totaling $3,405,709 to its
nonqualified pension plan in 2025.

(12) The Company funds a portion of its defined-benefit pension plans with group annuity contract containing a general asset account and separate account
investments purchased from its affiliate, United of Omaha. As of December 31, 2024, the value of the general asset account in the group annuity contracts
funding the defined-benefit pension plan and other postretirement benefit plan were $479,798,820 and $3,313,718, respectively. The value of the separate
account investments funding the defined-benefit pension plan was $211,038,246 as of December 31, 2024. There were no separate account investments funding
the other postretirement benefit plan as of December 31, 2024.

(13) The Company did not use an alternative method to amortize prior service amounts or net gains and losses.

(14) The Company does not have any substantive commitment used as the basis for accounting for the benefit obligation.

(15) The Company did not provide special or contractual termination benefits during the period.

(16) Actuarial gains of $22,358,663 in the Company's defined benefit pension obligations relate primarily to a 34 basis point increase in the discount rate.

(17) The accumulated benefit obligation, projected pension benefit obligation and fair value of the plan assets are as follows:

Qualified Pension Nonqualified Pension Postretirement
Benefits Benefits Benefits
a. Projected benefit obligation / accumulated
postretirement benefit obligation $ 925,011,462 $ 38,429,253 $ 18,221,930
b. Fair value of plan assets 956,979,371 — 3,313,718
c. Overfunded (underfunded) $ 31,967,909 $ (38,429,253) $ (14,908,212)
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Investment Policies and Strategies

The investment objective of the Pension Plan is to produce current income and long-term capital growth through a combination of equity and fixed income
investments that, together with appropriate employer contributions, will be adequate to provide for the payment of the plan’s benefit obligations. The assets of the
Pension Plan may be invested in both fixed income and equity investments. Fixed income investments may include group annuity contracts, cash and short-term
instruments, corporate bonds, mortgages, and other fixed income investments. Equity investment may include large cap, mid cap and small cap stocks, and venture
capital.

The Company has various regulated investment advisors that monitor investments in the Pension Plan to ensure they are in compliance with the Company’s
investment policy and guidelines. The use of derivative instruments as direct investments is prohibited. The Company’s Retirement Plans Investment Committee
periodically reviews the performance of the Pension Plan’s investments and asset allocation. The current allocation strategy is 68% fixed income and 32% equity
investments and other as of December 31, 2024. The Company, subject to general guidelines set by the Retirement Plans Investment Committee, makes all
investment decisions.

Plan Asset Classes by

Percentage
Cash & Fixed income investments 17.0 %
General asset account 50.0 %
Separate account K 12.0 %
Separate account IIF 11.0 %
Limited partnerships 10.0 %
Total Plan Assets 100.0 %

Fair Value of Plan Assets

(1) Fair Value Measurements of Plan Assets at Reporting Date

Description for each class of plan assets (Level 1) (Level 2) (Level 3) Total
Pension
Cash & Fixed income investments $ 171,303,641 || $ —1|$ —1l$ 171,303,641
General asset account — — 479,798,820 479,798,820
Separate account K 81,187,557 28,878,378 — 110,065,935
Separate account IIF 100,972,311 — — 100,972,311
Limited partnerships — — 94,838,664 94,838,664
Total Plan Assets $ 353,463,509 || $ 28,878,378 (| $ 574,637,484 || $ 956,979,371

No Plan Assets for Postretirement Benefits are valued at fair value.

(2) Cash & Fixed Income Investments — The carrying value of cash approximates fair value. Fixed income investments consist of long-term corporate, and
intermediate- and long-term treasury exchange-traded bond funds. Fair value is based on unadjusted quoted prices in active markets for identical assets.

General Asset Account — This asset consists of an immediate pension guarantee contract issued by an affiliate, United of Omaha. The fair value
approximates the contract value.

Separate Account K — This asset consists of mutual funds containing small-cap domestic stocks and foreign stocks traded on organized exchanges and
over-the-counter markets valued at the defined-benefit pension plan’s proportionate share of the funds’ underlying net assets. Fair value is based on
independent pricing services. The pricing services, in general, employ a market approach to valuing portfolio investments using market prices from
exchanges or matrix pricing when quoted prices are not available, and other relevant data inputs as necessary.
Separate Account IIF - These assets consist of exchange-traded mutual funds investing in equity securities that make up the S&P 500 index. These funds
are valued at the defined-benefit pension plan’s proportionate share of the funds’ underlying net assets. The underlying asset’s fair value is determined by
the market approach using unadjusted quoted prices in active markets for identical assets.
Limited partnerships — These assets are valued at fair value based on the proportionate share of the partnership’s capital balance.
Expected Long-Term Rate of Return on Assets
The Company determines its expected long-term rate of return on assets based primarily on the Company’s expectations of future returns for the Pension Plan’s
investments, based on target allocations of the defined-benefit plan’s investments. Additionally, the Company considers historical returns on comparable fixed income
investments and equity investments and adjusts its estimate as deemed appropriate.
Defined-Contribution Plan

The Company sponsors savings and investment plans under which the Company matches a portion of employee contributions. The expense for this plan was
$7,789,117 and $8,164,868 in 2024 and 2023, respectively.

The Company also provides deferred compensation benefits for certain key executive officers. As of December 31, 2024 and 2023, the liability for deferred
compensation benefits included in liability for benefits for employees and agents in the liabilities, surplus and other funds annual statement was $39,590,299 and
$31,422,574, respectively.

Multiemployer Plans

Not Applicable

Consolidated/Holding Company Plans

The Company is both the sponsor and administrator of a non-contributory defined-benefit pension plan and a postretirement benefit plan, as discussed above, so this
section is not applicable.

Postemployment Benefits and Compensated Absences

The Company’s obligations for Postemployment benefits and compensated absences are accrued in accordance with SSAP No. 11, Postemployment Benefits and
Compensated Absences.

Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

(1)  Not applicable

(2)  Not applicable

(3) The Company’s benefit payments, including prescription drugs, totaled $5,916,224 for 2024. Benefits under the plan are covered by a Group Medicare

Advantage plan and the Medicare Part D subsidy under the Medicare Prescription Drug Improvement and Modernization Act of 2003 does not apply. The
estimated future benefits payments are approximately $1,900,000 annually.
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Note 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

A

B.

As a mutual company, the Company does not have any common stock authorized or outstanding.

As a mutual company, the Company does not have any preferred stock authorized or outstanding.

Not Applicable.

Not Applicable.

Not Applicable

There were no restrictions placed on the Company'’s surplus, including for whom the surplus is being held as of December 31, 2024.
Advances to surplus not repaid

Not Applicable

Amount of stock held by the Company for special purposes

Not Applicable

The Company's special surplus fund balance changed by $5,599,332 for net negative (disallowed) interest maintenance reserve ("IMR") from the year ended
December 31, 2023 to December 31, 2024.

The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and (losses) at December 31, 2024 was $1,425,627,129.

The Company issued the following surplus debentures or similar obligations:

1 2 3 4 5 6 7 8
Is Surplus Note Carrying Value of Unapproved
Date Interest Original Issue | Holder a Related | Carrying Value of | Note Current Interest And/Or
Item Number Issued Rate Amount of Note Party (Y/N) Note Prior Year Year * Principal
2024 01/09/2024 6.144 %|$ 300,000,000 No $ —|$ 300,000,000 | $ —
2014 07/17/2014 4.297 % 300,000,000 No 300,000,000 — —
2010 10/12/2010 6.950 % 300,000,000 No 152,583,631 152,716,900 —
2006 06/15/2006 6.800 % 300,000,000 No 258,628,527 258,725,490 —
Total XXX XXX $ 1,200,000,000 XXX $ 711,212,158 |$ 711,442,390 | $ —
1 9 10 1 12 13 14
Current Year Interest
Offset Percentage (not
Current Year Life-To-Date including amounts paid to
Interest Expense | Interest Expense a 3rd party liquidity Current Year Life-To-Date Principal
Iltem Number Recognized Recognized provider). Principal Paid Paid Date of Maturity
2024 $ 9,216,000 | $ 9,216,000 0.000 %| $ —1$ — 01/16/2064
2014 12,891,000 128,838,383 0.000 %, 300,000,000 300,000,000 07/15/2054
2010 10,892,735 190,553,602 0.000 % — 143,270,000 10/15/2040
2006 17,711,280 348,646,019 0.000 % — 39,540,000 06/15/2036
Total $ 50,711,015 | $ 677,254,004 XXX $ 300,000,000 | $ 482,810,000 XXX
1 15 16 17 18 19 20 21 22
Were Surplus Is Liquidity
Surplus Note | Note proceeds Source a
payments used to Related
subject to purchase an Party to the
Are Surplus administrative | asset directly Is Asset Principal Amount Surplus
Note payments offsetting from the holder Issuer a Type of Assets of Assets Book/Adjusted Note
Item contractually | provisions? (Y/| of the surplus Related Received Upon | Received Upon Carry Value of | Issuer? (Y/
Number linked? (Y/N) N) note? (Y/N) Party (Y/N) Issuance Issuance Assets N)
2024 No No No No Cash $ 300,000,000 ($ 300,000,000 No
2014 No No No No Cash 300,000,000 300,000,000 No
2010 No No No No Cash 289,905,000 289,905,000 No
2006 No No No No Cash 293,745,000 293,745,000 No
Total XXX XXX XXX XXX XXX $ 1,183,650,000 [ $ 1,183,650,000 XXX

On January 9, 2024, the Company issued $300,000,000 in surplus notes ("2024 notes") due January 16, 2064, at par value with 6.144% interest due semiannually.

On July 17, 2014, the Company issued $300,000,000 in surplus notes ("2014 notes") due July 15, 2054, at par. Interest on the 2014 notes is fixed at 4.297% and
payable semiannually excluding July 15, 2024, at which time interest resets quarterly to a variable rate payable quarterly. The 2014 notes are callable under a make-
whole provision calculated as the present value of the remaining principal and interest payments any time prior to July 15, 2024 or at any time on or after July 15,
2024 at par. On July 15, 2024, the Company called $300,000,000 of the 2014 notes at par.

On October 12, 2010, the Company issued $300,000,000 in surplus notes ("2010 notes") due October 15, 2040, at a discount of $10,095,000 with 6.95% interest due
semiannually.

On June 15, 2006, the Company issued $300,000,000 in surplus notes ("2006 notes") due June 15, 2036, at a discount of $6,255,000 with 6.80% interest due
semiannually.

The 2024 notes, 2014 notes, 2010 notes, and 2006 notes, (collectively the surplus notes) were all offered in the United States only to qualified institutional buyers in
reliance on Rule 144A under the Securities Act of 1933 or to institutional investors that are accredited investors within the meaning of Rule 501(a) (1), (2), (3), or (7)
under the Securities Act, and, outside the United States to certain non-U.S. persons in offshore transactions in reliance on Regulation S under the Securities Act. The
2024 notes were underwritten by J.P. Morgan Securities LLC, Citigroup Global Markets Inc., Goldman, Sachs & Co. LLC and PNC Capital Markets LLC, and are
administered by US Bank, NA as registrar/paying agent. The 2014 notes and 2010 notes were underwritten by Goldman, Sachs & Co. and J.P. Morgan Securities
LLC, and are administered by US Bank, NA as registrar/paying agent. The 2006 notes were underwritten by Goldman, Sachs & Co. and Merrill Lynch & Co., and are
administered by US Bank, NA as registrar/paying agent. All of the surplus notes are held by bank custodians for unaffiliated investors and may hold 10% or more of
the outstanding notes at any time, no amounts are held by affiliates, and did not include any guarantees.

Any payment of interest or repayment of principal on any outstanding surplus note may be made either in full or in part, only from available surplus funds of the
Company, when the amount of the surplus of the Company over all liabilities is double that of the amount of the principal or interest then proposed to be paid and with
the prior approval of the NDOI. If payment restrictions are not satisfied, the applicable interest payment date or maturity date will be extended until such time, if any, at
which such restrictions are satisfied. Interest will continue to accrue on any unpaid principal amount of the notes, but not on unpaid interest the payment of which has
not been so approved, during the period of such extension. If the payment restrictions are thereafter satisfied and payment has not been made, to the extent
permitted by law, interest will accrue on any unpaid interest from the date of satisfaction of the payment restrictions.
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The surplus notes are unsecured obligations of the Company and are expressly subordinated in right of payment to all present and future claims and senior
indebtedness of the Company. This includes all insurance policies and existing or future indebtedness issued, incurred or guaranteed by the Company, other than any
future surplus notes or similarly subordinated obligations, any indebtedness that is expressly subordinate to, or ranks equal in all respects with the notes, and any
premium refunds on assessable policies of the Company. The notes are subject to the provisions of Nebraska Section 44-4842, which establishes the priority of
distribution in the event of the reorganization, rehabilitation, liquidation or conservation of an insurance company under the Liquidation Act.

Restatement due to quasi-reorganization

Not Applicable

Effective date of quasi-reorganization

Not Applicable

Note 14 Liabilities, Contingencies and Assessments

A

Contingent Commitments

(1

()

As of December 31, 2024, the Company has commitments for additional investments in:

Limited partnership investments
Mortgage lending
Total contingent liabilities:

The Company has the following guarantees for affiliates as of December 31, 2024.

$ 69,322,453
2,000,000
$ 71322453

The Company has adopted resolutions to guarantee and maintain Omaha Insurance, a wholly owned indirect subsidiary, capital and surplus at or above lowa
Insurance Division statutory minimum levels of $5,000,000 or risk-based capital ("RBC"), whichever is greater, at or above Maine Bureau of Insurance statutory
minimum levels of $1,000,000 capital and $1,000,000 surplus or regulatory action RBC, whichever is greater, at or above New Jersey Department of Banking
and Insurance statutory minimum levels of $3,500,000 for a minimum of 10 years beginning April 25, 2012, the date the Omaha Insurance's New Jersey
Certificate of Authority was issued.

The Company has adopted resolutions to guarantee and maintain Omaha Medicare Advantage, a wholly owned subsidiary, capital and surplus at or above Ohio
Department of Insurance statutory minimum levels of $1,700,000 or the Company Action Level RBC, whichever is greater.

The Company has a Portfolio Maintenance Agreement with Omaha Re, a wholly owned indirect subsidiary. Under the Portfolio Maintenance Agreement, to the
extent there are any realized capital losses, net of amounts transferred to interest maintenance reserve, during any calendar quarter on any of the assets
credited to certain funds withheld accounts established by United of Omaha, the Company will contribute equity capital in the form of cash or assets to Omaha

Re.

The Company has guaranteed the performance and payment by Medicare Advantage Company, a wholly owned indirect subsidiary, of all of its obligations
arising under a reinsurance agreement with an unaffiliated insurer.

(1

Nature and circumstances of

guarantee and key attributes,

including date and duration of
agreement

)

Liability recognition of
guarantee. (Include amount
recognized at inception. If no
initial recognition, document

exception allowed under
SSAP No. 5R)

©)

Ultimate financial statement
impact if action under the
guarantee is required

4)

Maximum potential amount of
future payments
(undiscounted) the guarantor
could be required to make
under the guarantee. If unable
to develop an
estimate, this should be
specifically noted

®)

Current status of payment or
performance risk of
guarantee. Also provide
additional discussion as
warranted

Guarantees of direct and $ — | Investment SCA Required $ — | There were no amounts paid

indirect wholly-owned under these agreements as of

subsidiaries to maintain December 31, 2024. Risk of

capital and surplus above performance is remote as the

required state levels: Omaha capital and surplus of Omaha

Insurance-lowa, Maine, New Insurance and Omaha

Jersey; Omaha Medicare Medicare Advantage are well

Advantage-Ohio above the required state
minimum levels. Omaha
Medicare Advantage has plan
for dissolution in 2025 as
disclosed in Note 10J.

The Company has a Portfolio — | Investment SCA Required — | There were no amounts paid

Maintenance Agreement with under this agreement as of

Omaha Re. The Company will December 31, 2024. Risk of

contribute equity capital to performance is based on

Omaha Re to the extent that market conditions.

Omaha Re sustains capital

losses on certain funds

withheld account assets.

The Company has an — | Investment SCA Required — | There were no amounts paid

agreement with a third party under this agreement as of

guaranteeing the performance December 31, 2024. Risk of

and payment by Medicare performance is remote as

Advantage Company of all of Medicare Advantage

its obligations arising under a Company holds a trust for the

reinsurance agreement with payment of the reinsurance

an unaffiliated reinsurer. and the balance in the trust is
more than the assumed
reserves.

Total $ — XXX $ — XXX

(3) Aggregate Maximum Potential of Future Payments of All Guarantees

For the guarantees listed in the table above, the initial liability recognition was exempted under SSAP No. 5, Liabilities, Contingencies and Impairments of

Assets, paragraph 19.g.

For the guarantees to maintain capital and surplus above required state level in the table above, the maximum potential amount of future payments cannot be
estimated because the agreement is to maintain the affiliate's capital and surplus which is continuously changing.

For the Omaha Re guarantee, the maximum potential amount of future payments cannot be estimated because it is unlimited to the extent that Omaha Re

sustains capital losses on certain funds withheld account assets.

For the guarantees with an unaffiliated reinsurer, the maximum potential amount of future payments cannot be estimated because it is unlimited to the extent
that Medicare Advantage Company is unable to meet its obligations under the reinsurance agreement.
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B. Assessments

(1)  As a condition of doing business, all states and jurisdictions have adopted laws requiring membership in life and health insurance guaranty funds. Member
companies are subject to assessments each year based on life, health or annuity premiums collected in the state. The Company estimated its costs related to
past insolvencies and had a liability for guaranty fund assessments of $3,561,076, offset by estimated premium tax credits of $2,627,473 for a net charge to
income of $933,604 for the year ended December 31, 2024.

(2) Assessments paid and accrued premium tax offset roll forward.
December 31, 2024
a. Assets recognized from paid and accrued premium tax offsets and policy surcharges prior year-end $ 5,829,004
b. Decreases current year:
Premium tax offsets applied 551,205
Refunds received (24,235)
Decrease in accrual 555,297
c. Increases current year:
Guaranty fund assessments paid 420,269
d. Assets recognized from paid and accrued premium tax offsets and policy surcharges current year-end $ 5.167.006
(3) a. Discount Rate Applied 4.3%
b. The Undiscounted and Discounted Amount of the Guaranty Fund Assessments and Related Assets by Insolvency
Name of the Insolvency Guaranty Fund Assessment Related Assets
Undiscounted Discounted Undiscounted Discounted
Penn Treaty / ANIC $ 10,041,514 | $ 3,127,484 | $ 7,464,326 | $ 2,249,614
c. Number of Jurisdictions, Ranges of Years Used to Discount and Weighted Average Number of Years of the Discounting Time Period for Payables and
Recoverables by Insolvency
Name of the Insolvency Payables Recoverables
Weighted Weighted
Average Average
Number of Range of Number of Number of Range of Number of
Jurisdictions Years Years Jurisdictions Years Years
(a) See (a) See
explanation explanation
Penn Treaty / ANIC 50 | below 0 39 | below
(a) Amounts used for the Penn Treaty/ANIC accruals are the discounted amounts reported by National Organization of Life and Health Insurance Guaranty
Associations ("NOLHGA") in their 2017 Insolvency Cost Files. The liability and resulting recoverable estimates are based on the assumptions and methods
used by Long-Term Care Group ("LTCG") in preparing these discounted amounts for NOLHGA.
C. Gain Contingencies

The Company is not aware of any gain contingencies as of December 31, 2024.

D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits

The Company did not have any material payments for claims related to extra contractual obligations or bad faith losses stemming from lawsuits during the reporting
period.

E. Joint and Several Liabilities
The Company is not involved in joint and several liability agreements.
F. All Other Contingencies

Various lawsuits have arisen in the ordinary course of the Company’s business. Contingent liabilities arising from litigation, income taxes and other matters are not
considered material in relation to the financial position of the Company. The Company does not have any assets that it considers to be impaired.

Note 15 Leases

A. Lessee Operating Lease

(1
a. The Company leases certain property to house home office operations in Omaha, Nebraska, from United of Omaha. The current lease expires December 31,
2035. The Company and United of Omaha jointly enter into agreements for the rental of office space, equipment, and computer software under non-cancelable
operating leases. The Company'’s allocated rent expense for the years ended December 31, 2024 and 2023, was $17,686,050 and $18,475,438, respectively.

b. Certain rental commitments have contingent rental payments based on expenses such as real estate taxes, building maintenance, insurance, and utilities.

. Certain rental commitments have renewal options extending through the year 2036. Some of these renewals are subject to adjustments in future periods.

(2]

o

The Company did not have any restrictions imposed by lease agreements.

e. As of December 31, 2024, the amount of liability recognized for no longer used leased property benefits was not considered material. The Company did not
have any lease agreements that were terminated early or for which the Company is no longer using the leased assets.

(2) a. Future required minimum rental payments under leases as of December 31, 2024, were as follows:
Operating

Year Ending December 31, Leases

1.2025 $ 9,545,419
2.2026 7,977,300
3. 2027 5,717,521
4.2028 3,660,218
5. 2029 2,329,572
6. Thereafter 609,327
7. Total (sum of 1 through 6) $ 29,839,357

b. For the year ended December 31, 2024, the total minimum rentals to be received in the future under non-cancelable subleases was $7,554,769.

The Company is not involved in any material sale-leaseback transactions.

©)
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B. Lessor Leases

Leasing is not a significant part of the Company’s business activities.

Note 16 Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

()

()

@)

4)

The table below summarizes the face amount of the Company’s financial instruments with off-balance sheet risk.

ASSETS LIABILITIES
2024 2023 2024 2023
a. Swaps $ 92,427,430 $ — $ 18,118,528 $ —
b. Futures — — — —
c. Options — — — —
d. Total (a+b+c) $ 92427430 $ — $ 18118528 3 —

See Schedule DB of the Company's annual statement for additional details.

The Company uses swaps-foreign exchange to hedge the foreign currency risk on debt issues that are payable in a currency other than US dollars. Swap-
foreign exchange transactions generally involve the exchange of funds received in the course of principal and interest collections on securities denominated in a
foreign currency to U.S. dollars at a predetermined rate. Generally, cash is exchanged at the outset of a swap-foreign exchange with US dollars sent to the
counterparty in exchange for foreign currency at a predetermined rate.

For swaps-foreign exchange, the Company is exposed to credit-related losses in the amount of the net currency differential in the event of nonperformance by
the swap counterparty. Counterparty risk is continually monitored along with criteria related to collateral requirements that are specified in the credit support
annex of the ISDA. Due to the investment grade rating of the counterparty, credit-related losses are considered to be very unlikely. Counterparty credit risk is
further reduced by daily collateral postings.

The collateral requirements, as well as acceptable forms of collateral, for each counterparty are identified in the credit support annex of the ISDA.

Note 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A. Transfers of Receivables Reported as Sales

Not Applicable

B. Transfer and Servicing of Financial Assets

()

The Company has securities lending agreements whereby unrelated parties, primarily large brokerage firms, borrow securities from the Company. The
Company requires a minimum of 102% of the fair value of the domestic securities, loaned at the outset of the contract as collateral. The Company continues to
retain control over and receive interest on loaned securities, and accordingly, the loaned securities continue to be reported as bonds. The securities loaned are
on open terms and can be returned to the Company on the next business day requiring a return of the collateral. Collateral received is invested in cash
equivalents and securities, and the Company records a corresponding liability for the collateral which is included in payable for securities lending on the
statutory financial statements. The Company cannot access the collateral unless the borrower fails to deliver loaned securities. To further minimize the credit
risks related to this securities lending program, the Company regularly monitors the financial condition of counterparties to these agreements and also receives
an indemnification from the financial intermediary who structures the transactions.

The Company had securities with a fair value of $327,340,047 on loan for security lending and $141,981,844 for repurchased lending under the program as of
December 31, 2024. The Company was liable for cash collateral of $339,520,901 for security lending and $143,961,361 for repurchased lending as of
December 31, 2024. The Company does not hold any security collateral as of December 31, 2024, which is not reflected in the accompanying financial
statements. Of the collateral received, the Company has $67,398,488 in collateral for securities lending and $28,577,852 in repurchase lending that extends
beyond one year from December 31, 2024.

(2) Servicing Assets and Servicing Liabilities
Not Applicable
(3) Servicing Assets and Servicing Liabilities Subsequently Measured at Fair Value
Not Applicable
(4) Securitizations, Asset-Backed Financing Arrangements and Similar Transfers Accounted for as Sales When the Transferor has Continuing Involvement With the
Transferred Financial Assets
Not Applicable
(5) The transfers of financial assets accounted for as secured borrowings as of December 31, were as follows:
2024 2023
Assets:
Cash $ 17,000,000 $ 25,999,931
Cash equivalents 153,778,496 29,342,345
Short-term 98,070,616 86,527,756
Long-term 214,633,150 115,150,839
Total securities lending cash collateral $ 483482262 $ 257,020,871
Liabilities:
Payable for securities lending 483,482,262 257,020,871
The Company cannot access the cash collateral unless the borrower fails to deliver the loaned securities.
(6) Transfers of receivables with recourse
Not Applicable
(7) Dollar repurchase agreements or dollar reverse repurchase agreements
Not Applicable
C. Wash Sales

Not Applicable

Note 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

A. Administrative Services Only ("ASQ") Plans

The Company does not have any material activity related to ASO plans.
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Administrative Services Contract ("ASC") Plans

The Company does not participate in ASC plans.

Medicare or Similarly Structured Cost-Based Reimbursement Contract

The Company does not participate in Medicare or similarly structured cost-based reimbursement contracts.

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

Name and Address of Managing
General Agent or Third Exclusive Types of Business Total Direct Premiums
Party Administrator FEIN NUMBER | Contract Written Type of Authority Granted Written/ Produced By
LTCG Premium administration and
11000 Prairie Lakes Dr., Site 600 collection, policyholder service,
claims administration and
Eden Prairie, MN 55344 95-4604537 No Long—term care payment $ 487,823,372
Maxon Company
76 N. Broadway Premium collection, claims
Irvington, NY 10533 52-1080377 No Group health administration and payment 27,288,319
Health Special Risks, Inc.
880 Sibley Memorial Hwy, Suite 101 Premium collection. claims
Mendota Heights, MN 55118 41-1365449 No Special risk administration 6,654,233
Premium administration and
collection, policyholder service,
claims administration and
All Companies under $1 Million No Critical illness payment 1,146
Total XXX XXX XXX XXX $ 521,767,070

Note 20 Fair Value Measurements

A

Assets and Liabilities Reported at Fair Value or Net Asset Value ("NAV")

Financial assets and liabilities have been categorized into a three-level fair value hierarchy, based on the priority of the inputs to the respective valuation technique.
The fair value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities (Level 1) and the lowest priority to unobservable
inputs (Level 3). An asset or liability’s classification within the fair value hierarchy is based on the lowest level of significant input to valuation. The input levels are as

follows:

Level 1 — Fair value is based on unadjusted quoted prices in active markets that are accessible to the Company for identical assets or liabilities. These generally
provide the most reliable evidence and are used to measure fair value whenever available.

Level 2 — Fair value is based on significant inputs that are observable for the asset or liability, either directly or indirectly, through corroboration with observable
market data. Level 2 inputs include quoted market prices in active markets for similar assets and liabilities, quoted market prices in markets that are not active for
identical or similar assets or liabilities, and other market observable inputs. Valuations are generally obtained from third-party pricing services for identical or
comparable assets or liabilities and validated or determined through use of valuation methodologies using observable market inputs.

Level 3 — Fair value is based on significant unobservable inputs for the asset or liability. These inputs reflect assumptions about what market participants would use
in pricing the asset or liability. Prices are determined using valuation methodologies such as option pricing models, discounted cash flow models, and other similar
techniques. Fair value for certain investment in qualifying investment funds is approximated by using the fund's NAV per share.

(1) Fair Value Measurements at Reporting Date

Description for Each Class of Asset or Net Asset Value
Liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
State and political subdivisions
securities $ —19 509,022 | $ — —1$ 509,022
Asset-backed securities — — 72,938 — 72,938
Preferred stocks — 5,800,752 — — 5,800,752
Common stocks 46,344,293 12,721,200 — 29,196,542 88,262,035
Securities lending cash collateral 483,482,262 — — — 483,482,262
U.S. corporate — — 81,234 — 81,234
SVO Identified Funds - ETFs 3,651,457 — — — 3,651,457
Total assets at fair value/NAV $ 533,478,012 | $ 19,030,974 | $ 154,172 29,196,542 | $ 581,859,700
Description for Each Class of Asset or Net Asset Value
Liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Payable for Securities Lending $ 483,482,262 | $ —19 — —1$ 483,482,262
Derivative cash collateral 9,910,000 — — — 9,910,000
Total liabilities at fair value $ 493,392,262 | $ —1$ — —1$ 493,392,262
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total gains Total gains
Beginning and (losses) and (losses) Ending
Balance at Transfers into | Transfers out | included in Net | included in Balance at
Description 01/01/2024 Level 3 of Level 3 Income Surplus Purchases Issuances Sales Settlements 12/31/2024
a. Assets
Asset-backed
securities $ 454,553 | $ —|$ —|$ —1$ —1$ —1$ —1|3 —|$ (381,615)|$ 72,938
All other
governments 227,000 — — 203,500 — — — (430,500) — —
U.S. corporate 93,174 95,440 (25,608) — — — (116,766) 34,994 81,234
Total assets $ 774,727 | $ 95,440 | $ —1s 177,892 | $ —1s —1|$ —|$ (547,266)|$ (346,621)| $ 154,172

(3) Policy on Transfers into and out of Level 3
Assets and liabilities are transferred into or out of Level 3 when a significant input can no longer be corroborated or can be corroborated with market observable

data and are assumed to occur at the beginning of the period. This occurs when market activity decreases or increases related to certain securities and
transparency to the underlying inputs is no longer available or can be observed with current pricing.
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Inputs and Techniques Used for Level 2 and Level 3 Fair Values

State and Political Subdivisions Securities — These securities are principally valued using the market approach, which uses prices and other relevant
information generated by market transactions for similar assets. The valuation of these securities is based primarily on quoted prices in active markets, or
through the use of matrix pricing or other similar techniques using standard market observable inputs such as the benchmark U.S. Treasury yield curve, the
spread from the U.S. Treasury curve for the identical security and comparable securities that are actively traded.

Preferred Stocks — These securities are principally valued using the market approach. The valuation of these securities is based principally on observable
inputs including quoted prices in markets that are not considered active.

Common Stocks — These FHLB capital stocks are only redeemable at par, so the fair value is presumed to be par.

Asset-Backed Securities — These securities are principally valued using the market approach. The valuation of these securities is based primarily on matrix
pricing or other similar techniques that utilize inputs that are unobservable or cannot be derived principally from, or corroborated by, observable market data, or
are based on independent non-binding broker quotations.

U.S. Corporate — These securities are principally valued using the market and income approaches with significant adjustments that utilize unobservable inputs
or cannot be derived principally from, or corroborated by, observable market data, including additional spread adjustments to reflect industry trends or specific
credit-related issues. Valuations may be based on independent non-binding broker quotations. The use of independent non-binding broker quotations to value
investments generally indicates there is a lack of liquidity or the general lack of transparency to develop the valuation estimates generally causing these
investments to be classified in Level 3. Generally, below investment grade privately placed or distressed securities included in this level are valued using
discounted cash flow methodologies which rely upon significant, unobservable inputs and inputs that cannot be derived principally from, or corroborated by,

(4)
Level 2 Measurements
Level 3 Measurements
observable market data.
(5)

Fair Value Disclosures for Derivative Assets and Liabilities

Not Applicable

Other Fair Value Disclosures

Not Applicable

Presented below are the aggregate fair value or NAV and admitted values for all financial instruments.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Assets:
Bonds $ 4,770,736,471 | $ 5,386,829,702 | $ 3,651,457 | $ 4,556,803,437 |$ 210,281,577 | $ —1$ —
Cash and cash equivalents (5,635,095) (5,635,095) (5,635,095), — — — —
Preferred stocks 19,269,354 19,380,709 — 12,974,999 — — 6,294,355
Common stocks - unaffiliated 88,262,035 88,262,035 46,344,293 12,721,200 — 29,196,542 —
Mortgage loans 451,540,383 490,462,582 — — 451,540,383 — —
Other invested assets - surplus
note 36,741,942 48,871,433 — 36,741,942 — — —
Short-term investments 172,700,000 172,700,000 — 172,700,000 — — —
Securities lending cash collateral 483,787,206 483,482,262 483,787,206 — — — —
Derivative assets 10,193,486 9,825,262 — 10,193,486 — — —
Liabilities:
Borrowings 466,960,410 466,960,410 283,060,269 183,900,141 — — —
Real estate encumbrances 196,098,740 196,098,740 — 196,098,740 — — —
Payable for securities lending 483,787,206 483,482,262 483,787,206 — — — —
Derivative cash collateral 9,910,000 9,910,000 9,910,000 — —_ — —
Derivative liability (166,845)| 290,600 — (166,845)| — — —

The following methods and assumptions were used by the Company in estimating its fair value disclosures for financial instruments:

Bonds — Fair values for bonds, including loan-backed securities, are based on quoted market prices, where available. For bonds for which market values

are not readily available, fair values were estimated by the Company using projected future cash flows, current market rates, credit quality, and maturity date.

Cash and Cash Equivalents — The carrying value for cash and other cash equivalents approximates fair value.

Preferred Stocks — Fair values for preferred stocks are based on market value, where available. For preferred stocks for which market values are not
available, fair values were estimated by the Company using projected future cash flows, current market rates, credit quality, and maturity date.

Common Stocks - Unaffiliated — These securities are principally valued using the market approach. The valuation of these securities is based principally on
observable inputs including quoted prices in active markets.

Mortgage Loans — Fair values for mortgage loans are estimated by discounting expected future cash flows using current interest rates for similar loans with
similar credit risk.

Other Invested Assets-Surplus Notes — Fair values for other invested assets-surplus notes are based on quoted market prices for similar assets.

Short-term Investments — The carrying value of short-term unsecured revolving credit notes approximates fair value and is included within Level 2 due to the
internal nature and with no public market.

Securities Lending Cash Collateral and Payable for Securities Lending — Comprised of U.S. Direct Obligation/Full Faith and Credit Exempt money market
instruments, commercial paper, cash, and all highly-liquid debt securities purchased with an original maturity of less than three months. The money market
instruments are valued using unadjusted quoted prices in active markets that are accessible for identical assets and are primarily classified as Level 1. If
public quotations are not available for commercial paper or debt securities, because of the highly-liquid nature of these assets, the carrying value may be
used to approximate fair value.

Derivative Assets and Derivative Liabilities — These derivatives are principally valued using an income approach. The valuation of these securities is based
on present value techniques and option pricing models, which utilize significant inputs that may include implied volatility, the swap yield curve, and
repurchase rates.

Borrowings and Real Estate Encumbrance — Fair values of long-term FHLB borrowings are estimated by discounting expected future cash flows using
current interest rates for debt with comparable terms and included in Level 2. Fair values of short-term FHLB borrowings and other borrowings approximates
carrying value and thus is included in Level 1. The carrying value of short-term unsecured revolving credit notes approximates fair value and are included
within Level 2 due to the internal nature and with no public market. Fair values of other borrowings, including real estate encumbrances, are deemed to be
the same as the carrying value.
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Derivative Cash Collateral — Comprised of U.S. Direct Obligation/Full Faith and Credit Exempt money market instruments, commercial paper, cash, and all
highly-liquid debt securities purchased with an original maturity of less than three months. The money market instruments are valued using unadjusted
quoted prices in active markets that are accessible for identical assets and are primarily classified as Level 1. If public quotations are not available for
commercial paper or debt securities, because of the highly-liquid nature of these assets, the carrying value may be used to approximate fair value.

Not Practicable to Estimate Fair Value

Carrying Effective Maturity
Type or Class of Financial Instrument Value Interest Rate Date Explanation
It is not practicable to measure the fair value in
Preferred stocks $ 6,294,355 certain private preferred stock.

The Company has one investment measured using the NAV as a practical expedient pursuant to SSAP No. 100, Fair Value. The investment's NAV per share is
$3,689. Lion Industrial Trust makes real estate value added investments in the industrial sector. If there is a liquidation of the underlying assets, the period of time for
assets to be liquidated will be longer than a year. The Company has no unfunded commitments related to the investment. An investor may redeem assets on a
quarterly basis with a 90 day notice period. No other significant restrictions exist on the ability to sell investment at the measurement date.

Note 21 Other Items

A

Unusual or Infrequent Items

On January 26, 2022, the Company announced its intention to construct a new home office building in downtown Omaha and redevelop existing property. The
Company has entered into a redevelopment agreement with the City of Omaha and acquired two parcels of land from the City of Omaha for this purpose. The
Company began construction in 2023 and expects it to be completed in 2026.

Troubled Debt Restructuring: Debtors

Not Applicable

Other Disclosures

The Company elected to use rounding in reporting amounts in the statement. The amounts in this statement pertain to the entire Company business.

The Company has no commitments that are private placements with the commitment to purchase more than six months after the commitment date.

Business Interruption Insurance Recoveries

Not Applicable

State Transferable and Non-transferable Tax Credits

(1) Carrying Value of Transferable and Non-transferable State Tax Credits Gross of any Related Tax Liabilities and Total Unused Transferable and Non-transferable
State Tax Credits by State and in Total

Description of State Transferable and Non-transferable Tax Credits State Carrying Value | Unused Amount
Affordable Housing NJ $ 546,000 | $ (658,509)|
21E1999 - Total $ 546,000 | $ (658,509),

(2) Method of Estimating Utilization of Remaining Transferable and Non-transferable State Tax Credits

The Company estimated the utilization of the remaining transferable and non-transferable state tax credits by projecting future premium taking into account
policy growth and rate changes, projecting future tax liability based on projected premium, tax rates and tax credits, and comparing projected future tax liability
to the availability of remaining transferable and non-transferable state tax credits. As of December 31, 2024, all reported credits are expected to be realized.

(3) Impairment loss
Not Applicable

(4) State Tax Credits Admitted and Nonadmitted
Total Admitted Total Nonadmitted
a. Transferable $ 546,000 $ —
b. Non-transferable — —

Subprime Mortgage Related Risk Exposure

(1) The Company has chosen to categorize all non-prime mortgage risk and Alt-A mortgage risk as sub-prime mortgage risk. Several different characteristics of the
underlying mortgage loan pool are considered when classifying whether an investment in a security should be deemed an investment with sub-prime mortgage
related risk. The first characteristic considered is the average credit rating (FICO score) of the mortgage loan obligors or the percentage of obligors with a credit
rating below a certain threshold. The next characteristic reviewed is interest rate on the mortgage loan. For fixed rate loans, the average loan rate on the
mortgage loan is compared to benchmark interest rates at origination of the loan. For adjustable rate mortgages, the size of the gross margin over the
benchmark rate, the use of low fixed and introductory rates, and the average maximum rate are taken into consideration when determining whether a pool of
mortgage loans should be classified as sub-prime. In addition, a mortgage pool may be considered sub-prime if a meaningful percentage of the mortgage loans
were originated using underwriting standards that did not verify income or asset levels, or a meaningful percentage of the mortgage loans have loan-to-value
ratios over 80%. Even if a majority of the obligors in the mortgage pool had high credit scores, a security is considered to have sub-prime mortgage related risk
exposure if a mortgage pool had other sub-prime mortgage related characteristics. Also, when the security is insured by a monoline insurer, the security is
considered a sub-prime exposure based on the underlying mortgage loan characteristics.

Unrealized losses in securities with sub-prime exposure stem from changes in amount and/or timing of projected future losses. There are no realized losses due
to cash flow shortfalls related to sub-prime securities.

Risk exposure is managed by investing only in high-quality assets with structural credit enhancements. The Company qualitatively assesses the market
environment and underwriting quality of underlying mortgage pools. Due to a perception of declining underwriting quality in mortgage-backed transactions, the
purchase of such securities with sub-prime exposure was eliminated during the first half of 2004. Risk exposure is further managed by limiting sub-prime sector
holdings to a “de minimis” level relative to total assets (less than 1%), eliminating the risk of forced sales to meet cash flow needs.

(2) Direct exposure through investments in subprime mortgage loans.
Not Applicable

(3) Direct exposure through other investments.
Not Applicable

(4) Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage.
Not Applicable

Retained Assets

Not Applicable
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H. Insurance-Linked Securities Contracts

Not Applicable

. The Amount That Could Be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights to Control the Policy

(1) Amount of admitted balance that could be realized from an investment vehicle $ 672,893,617

(2) Percentage Bonds 59%
(3) Percentage Stocks 41%
(4) Percentage Mortgage Loans 0%
(5) Percentage Real Estate 0%
(6) Percentage Cash and Short-Term Investments 0%
(7) Percentage Derivatives 0%
(8) Percentage Other Invested Assets 0%

J. Reporting Net Negative (Disallowed) IMR

As of December 31, 2024, the Company's net negative (disallowed) IMR admitted was $6,902,020, less than 10% of the Company’s adjusted general account capital
and surplus as of September 30, 2024. The net negative (disallowed) IMR admitted was the result of fixed income investment losses that comply with the Company’s
investment management policies, was not compelled by liquidity pressures, and did not include any realized losses from derivative terminations.

1. Net Negative (Disallowed) IMR

Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 6,902,020 $ 6,902,020 $ — 3 —
2. Negative (Disallowed) IMR Admitted
Insulated Separate Non-Insulated
Total General Account Account Separate Account
$ 6,902,020 $ 6,902,020 $ — 3 —
3.  Calculated Adjusted Capital and Surplus
Total
a. Prior Period General account capital and surplus $ 4,097,329,711
From Prior Period SAP Financials
b. Net positive goodwill (admitted) 846,921
c. EDP Equipment & Operating System Software (admitted) 12,425,981
d. Net DTAs (admitted) 86,513,330
e. Net Negative (disallowed) IMR (admitted) 5,153,888
f. Adjusted Capital & Surplus (a-(b+c+d+e)) $ 3,992,389,591
4. Percentage of Adjusted Capital and Surplus
Total
Percentage of Total Net Negative (disallowed) IMR admitted in General Account or
recognized in Separate Account to adjusted capital and surplus 0.17%

5.  Allocated Gains/Losses to IMR from Derivatives
Not Applicable
Note 22 Events Subsequent

The Company has evaluated events subsequent to December 31, 2024 through February 21, 2025, the date these statutory financial statements were available to be
issued and has determined there are no material subsequent events requiring adjustment to or disclosure in the statutory financial statements.

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

1. Are any of the reinsurers, listed on Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by the company or by any
representative, officer, trustee, or director of the company?

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

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

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

Section 2 - Ceded Reinsurance Report - Part A

1. Does the company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance for reasons other than for
nonpayment of premium or other similar credits?

Yes () No (X)

a. If yes, what is the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the reinsurer as of the date of this statement, for
those agreements in which cancellation results in a net obligation of the company to the reinsurer, and for which such obligation is not presently accrued?
Where necessary, the company may consider the current or anticipated experience of the business reinsured in making this estimate.

b. What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for these agreements in this statement?

Not Applicable
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2. Does the company have any reinsurance agreements in effect such that the amount of losses paid or accrued through the statement date may result in a
payment to the reinsurer of the amounts which, in aggregate and allowing for offset of mutual credits from other reinsurance agreements with the same
reinsurer, exceed the total direct premium collected under the reinsured policies?

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

Section 3 - Ceded Reinsurance Report - Part B

1. What is the estimated amount of the aggregate reduction in surplus, for agreements not reflected in Section 2 above, of termination of all reinsurance
agreements, by either party, as of the date of this statement? Where necessary, the company may consider the current anticipated experience of the business

reinsured in making this estimate.

2. Have any new agreements been executed or existing agreements amended, since January 1 of the year of this statement, to include policies or contracts which
were in-force or which had existing reserves established by the company as of the effective date of the agreement?

Yes (') No (X) If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new agreements or amendments?
B. Uncollectible Reinsurance
Not Applicable
C. Commutation of Reinsurance Reflected in Income and Expenses
Not Applicable
D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation
Not Applicable
E. Reinsurance of Variable Annuity Contracts/Certificates with an Affiliated Captive Reinsurer
Not Applicable
F. Reinsurance with an Affiliated Captive Reinsurer
Not Applicable
G. Ceding Entities That Utilize Captive Reinsurers to Assume Reserves Subject to the XXX/AXXX Captive Framework
Not Applicable
H. Reinsurance Credit
Not Applicable
Note 24 Retrospectively Rated Contracts and Contracts Subject to Redetermination
A.-C. The Company does not have material retrospectively rated contracts or contracts subject to redetermination.
D. Medical loss ratio rebates required pursuant to the Public Health Service Act

The Company does not have any Medical Loss Ratio Rebates. The policies subject to the Public Health Service Act’s Medical Loss Ratio are in a closed block of
business. The volume of the remaining policies is not sufficient to be credible and does not meet the minimum percentage required by the Public Health Service Act.

E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium that is subject to the Affordable Care Act risk-sharing provisions?
Yes () No (X)
(2) - (3) Not Applicable
Note 25 Change in Incurred Losses and Loss Adjustment Expenses
A. Accident and health claim reserves as of December 31, 2023 were $1,354,763,698. As of December 31, 2024, $752,410,595 has been paid for accident and health
claim incurred losses and loss adjustment expenses attributable to insured events of prior years. Accident and health claim reserves remaining for prior years are now
$605,614,281 as a result of re-estimation of unpaid claims and claim adjustment expenses. The resulting unfavorable incurred claims amount for the prior year,

$3,261,178, does not include the impact of aging on the liability estimates for claims not yet due.

B. In 2024, the Company increased the provision for adverse deviation to the long-term care incurred but not paid liability resulting in an increase of $15,077,167 to the
liability and decrease to net income.

Note 26 Intercompany Pooling Arrangements
Not Applicable
Note 27 Structured Settlements
Not Applicable
Note 28 Health Care Receivables
The Company does not have pharmaceutical rebates receivables or risk sharing receivables.
Note 29 Participating Policies
Not Applicable

Note 30 Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves $ 15,159,640
2. Date of the most recent evaluation of this liability 12/31/2024
3. Was anticipated investment income utilized in the calculation? Yes

Note 31 Reserves for Life Contracts and Annuity Contracts
Not Applicable
Note 32 Analysis of Annuity Actuarial Reserve and Deposit Type Contract Liabilities by Withdrawal Characteristics

Not Applicable
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Note 33 Analysis of Life Actuarial Reserve by Withdrawal Characteristics
Not Applicable

Note 34 Premium & Annuity Considerations Deferred and Uncollected
Not Applicable

Note 35 Separate Accounts
Not Applicable

Note 36 Loss/Claim Adjustment Expenses

The balance in the liability for unpaid accident and health claim adjustment expenses as of December 31, 2024 and 2023, was $26,633,780 and $25,079,028,
respectively.

The Company incurred $42,448,315 and paid $40,893,562 of claim adjustment expenses in the current year, of which $9,405,519 of the paid amount was attributable
to insured or covered events of prior years. The Company did not increase or decrease the provision for insured events of prior years.

The Company does not identify amounts recoverable related to salvage and subrogation in its determination of the liability for unpaid claims/losses.
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PART 1 - COMMON INTERROGATORIES
GENERAL

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

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

subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
1.3 State REGUIAHINGT ...t d bbbt b s bbbttt ettt Nebraska
1.4 Is the reporting entity publicly traded or a member of @ publicly traded GrOUDP? ..........ccuiiiiiiiiiiii e Yes[ 1 No[X]

1.5 If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........ccccceviviieiincnes

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]

2.2 IfYES, At Of ChANGE: ... .ot bbb bbb b bR b E R R R R R R R R R R R R bbbt n

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. .............cccooiiiiiiiiiiiicices 12/31/2022

3.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2022

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

examination (balance sheet date). ... 06/03/2024
3.4 By what department or departments?

Nebraska Department Of INSUMGNCE .........cciiiiiiiiiiiie ettt et et et e e s st e saeesheesbeesbe e beeabeeabeenseesseesbesheesbeeebe e beenbeenseanseansesnnesneesreas
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeceeeeeeee e e e eaeeet et e s s asaeteses s s ssaessses s s sssseesesesssassssesesasssssassesesasssssssesesasssssnsssesasnananenen Yes[ 1 N[ ] NA[X]
3.6 Have all of the recommendations within the latest financial examination report been complied With? ..............ccooiiiiiiiiiiiicecee Yes[ ] N[ 1 NA[X]

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

4.11 sales of NEeW DBUSINESS? ... Yes [ X] No[ ]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ...............cccooiiiiiiiiiiiicics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
5.2 If yes, provide the name of the entity, NAIC company code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
6.1 Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
6.2 If yes, give full information
7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoocovvriiinininnns Yes[ 1 No[ X]
7.2  Ifyes,
7.21 State the percentage Of fOrQIGN CONTIOL ....... ..ot i bbb bbbt bbb bbbt bt bbbt bt bbbt bt e b b abe e 0.0 %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
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Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
If the response to 8.1 is yes, please identify the name of the DIHC.

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

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

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

regulator.

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB | OCC | FDIC | SEC

Mutual of Omaha Investor Services, Inc. Omaha, NE .

Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPEANY? ............cccceeuiiiiriiereieiieeeieie et Yes [ ] No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAI FUIE? ..............ccueuiiiuiuiueieieiieiesetetetesse sttt st s et s et et s s e st s s s s et et et ssss et et s s sseseses s nsnsesesesanas Yes[ 1 No[X] NA[ ]

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?

Deloitte & Touche, LLP, 1100 Capitol Avenue, Suite 300, Omaha, NE 88102 ........c.cccciiiiiiiiieriieiieeie ettt bbbttt seee e sneesaeas

Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant

requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state

JAW OF TEGUIBHON? .......vviveee ettt ettt ees et ettt seessaeaetesesesscaetesesesensssesetasesensesetesasesessesesesesesensssntesasessnsssetesasesensssesesasasensnsetessassnssentesasasensnsntasas Yes[ 1 No[X]
If the response to 10.1 is yes, provide information related to this exemption:

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as

allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cccceueueuevececeueeeeeeeceeeeee e Yes[ 1 No[X]
If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes [ X] No[ 1 NAT[ 1

If the response to 10.5 is no or n/a, please explain.

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Benjamin Grohmann, Vice President and Actuary, 3300 Mutual of Omaha Plaza, Omaha, NE 68175 ...........cccoiiiiiiiiieicecceeeeee
Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .............cccceviiiiirenenn. Yes [ X] No[ ]
12.11 Name of real estate holding company ... Aslan Realty Partners IV LP, SFR3 Fund, Pretium SFR Fund I11, Future
Forward LLC, East Campus Realty, Turner Park North

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

130,582,820
If yes, provide explanation

The Company owns joint venture interests in real estate as listed in 12.11, plus it has interests in numerous real estate parcels through

investments in federal and state low income housing partnerships and fUuNAS. ..o e

FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:

What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located?
Have there been any changes made to any of the trust indentures during the year? .... Yes[ 1 No[ ]
If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? ... Yes[ 1 No[ 1 NAT ]
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? .............cc.coceeeuevereeeeccveeeeeecennas Yes [ X] No [ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
b. Full, fair, agcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.
If the response to 14.1 is No, please explain:

Yes [ ] No[ ]

Has the code of ethics for senior managers been amMeNdEA? ............o ittt Yes[ ] No[X]
If the response to 14.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? .........
If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes[ 1 No[X]
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt b h ekt et h bt E R R H k£ Rk £ ek e R e R £ R R £ R e £ R b e e b e b e e E et b £ Rt bt a et ne ettt r s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

Q= I0= oL Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= oL Yes [ X] No [ ]

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 1O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vveveveeececteteteeeeetcteteteseeeseaetetesesesssaeteseses s s saesesesesssssetesesasensssesesesasensssseetasassesssetesasasansssetetasassssesetetasassnsnsstesesasansnsntesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) .......ccccocevevevevirererennns F 0
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o 0
20.22 To stockholders not officers.................. F o 0
20.23 Trustees, supreme or grand
(Fraternal Only) .......cccccvveveveviiererennns F 0
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveveveeeneeinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ottt
221 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
o0 o= OO Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ ] No[X]

20.2



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

GENERAL INTERROGATORIES

25.02 If no, give full and complete information, relating thereto
Some Bonds are held in custody by FHLBank Topeka, Topeka, KS as collateral for DOrrowing. ...........ccooeoeiiiiiiiiecceeeeeee e
25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
See Note 17, Notes To Financial STateMENTS ............ccooiiiiiiii et
25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSEIUCHONS. +...cv.vce et eeeee e eeeeeeeeeeeeeteeaetee et eeseeee s enseeenaeseneeeenseeenseeensesensesensesenseeenseeensesensesenseeensesensesensesensesenseeensesensesensesensesensesensesensesensesensesenassanaen L J 339,520,901
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s R 0
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEE OF tNE COMMFACE? ...ttt ettt s e s e e s s s e s s e e s S es s e s S e s e 2 e s e e s n s e s e s s e s e s s s s nsesnses s esreen Yes [ X] No[ ] NAT[ ]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes [ X] No[ 1 NA[ 1
25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes [ X] No[ ] NAT[ ]
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .......c.c.ooovevcueueeeveccceeeeeeeesceeees L ST 483,787,206
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $ .. ...483,482,262
25.093 Total payable for securities lending reported on the liability PAGE .............cccccueueieveereceeeee et ee e $ ...483,482,262
26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements ...143,961,361
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........ccccoceevreerninnnene F e 0
26.27 FHLB Capital Stock
26.28 On deposit with states
26.29 On deposit with other regulatory bodies ..................... B s 0
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB L. F e 0
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other
26.3 For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount
27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui i Yes [ X] No[ ]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccoeiviiiiiiinnnn. Yes [ X] No[ 1 NA[ ]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[X]
27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ ]
27.42 Permitted accounting practice .. Yes[ 1 No[ ]
27.43 Other accounting guidance .... Yes[ 1 No[ ]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeecececee et eececteeet et eaeaete s ssesasaeaes s s ssassesesessssssesesesessssssssssesesessssssssesessssssnsssesas s s ssansesassssnsnsseesessansnansesanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........ooiiiiiiie ettt a e et e e et e eneenaeenes $
29. Excluding items in Schedule E, Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?...................... Yes [ X] No[ ]
29.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2

Name of Custodian(s) Custodian's Address

JPMorgan Chase Bank 1 Chase Manhattan Plaza, New York, NY 10081 ......
FHLBank Topeka ..... One Security Benefit PI-Suite100, Topeka, KS 66605 .

20.3



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

GENERAL IN

TERROGATORIES

29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location

and a complete explanation:

3

2
Location(s)

Complete Explanation(s)

29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens

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

Yes[ 1 No[X]

1 2

New Custodian

3
Date of Change

4
Reason

Old Custodian

29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”;

U

1
Name of Firm or Individual

2
Affiliation

Prudential Private Placement Investors, LP

investment deCiSions. ...
MetLife Investment Management, LLC

Loomis, Sayles & Co, LP
Voya Investment Management Co, LLC
PGIM Investments LLC ...

Employees in the Investment Management Division have access to make

29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.,
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.............ccocoiiiiiiii e

29.0598 For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............cccccooiiiiiiiiiiiicie.

...handle securities"]

Yes[ 1 No[X]

Yes[ 1 No[X]

29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for

the table below.

5

1

Central Registration
Name of Firm or Individual

Legal Entity Identifier (LEI)

Investment
Management
Agreement

Registered With (IMA) Filed

Depository Number

106442 .
290681 .
142463 ...

106494 ...

... |Prudential Private Placement Investors, LP ..
. [Loomis, Sayles & Co, LP
MetLife Investment Management, LLC
Voya Investment Management Co, LLC

549300FF402WS0DCIJ6O0 ..
EAUO7208FCR1S0XGYJ21 ...
JIZPN2RX3UMNOY ID1313
L1XJESNMA4QEGWXS 12J24
549300FF2KD1XH541851

NO...

105670 . PGIM Investments LLC
30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D - Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrurreeerereeeeeeeeeeeeeeeeaeseeeseeeseesesesesesesesseassesesesssnaees Yes[ 1 No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total 0
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3
Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ot [ 5,559,529,702 |............ 4,943,436,472 |.............. (616,093,230)
31.2 Preferred SIOCKS ......c.c.ovvececeeeeieeeeececeeteeeeeeseeae e eneaeae s s enaeae s [ 19,380,709 |.ovvrinene. 19,269,354 |...cccovvvrinenne (111,355)

31.3 Totals 5,578,910,411 4,962,705,826 (616,204,585)

Describe the sources or methods utilized in determining the fair values:

Fair values for bonds, including loan-backed securities, are based on quoted market prices, where available. Fair values for preferred stocks
are based on Market Value, where available. For bonds and preferred stocks for which market values are not readily available, fair values
were estimated by the Company using projected future cash flows, current market rates, credit quality, and maturity date. ...........cccccveeiienenne

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ............cccccoiviiiiiienne

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians used as a pricing source? ...........

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:
2 securities that were not filed Within the 120 day MUIE .........c..o ettt

By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? ........c..ciiiiiiiie ettt et et e et et et e e e enean

By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the
security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

d. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ......

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? ...........ccccccoeiiiiiine

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.ccccoeee.
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Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

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

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

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

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

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

337,337

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

1 2
Name Amount Paid

Amount of payments fOr 1€gal EXPENSES, if @NY? ........oiiiiiiiieie ettt ettt ettt e sa e e ehe e sheesb e ekt et e e bt eaeeembeeaeeeheesheeeheenbeenbe e beenbeenneenne T 2,379,177
List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.
1 2
Name Amount Paid
Amount of payments for expenditures in connection with matters before legislative bodies, officers, or departments of government, if any? .......... S 85,702

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

1 2
Name Amount Paid

...35,221
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

Life, Accident and Health Companies/Fraternal Benefit Societies:
1.1 Does the reporting entity have any direct Medicare Supplement INSUranCe iN fOrCE? ..........uiiiiiiiiiiiieie e Yes [ X] No[ ]

1.2 If yes, indicate premium earned 0N U.S. DUSINESS ONIY. ...ttt et e st e e st e et e st e s e e s e e seeeaeeeseeeseeaseeaseenaeenseenseeneeeneenneens S o, 872,485,415

1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience EXhibit? ............coooiiiiiiiiiiieeceee $
1.31 Reason for excluding:

14

1.5 Indicate total incurred claims on all Medicare Supplement insurance. .....

1.6  Individual policies: Most current three years:
1.61 Total premium earned ...........cccceevevveennns
1.62 Total incurred claims
1.63 Number of covered lives

All years prior to most current three years:

1.64 Total premium earned ...........ccceeveveeennnn
1.65 Total incurred claims
1.66 Number of covered lives ....

1.7 Group policies: Most current three years:
1.71 Total premium earned
1.72 Total incurred claims ...
1.73 Number of covered lives ....

All years prior to most current three years:
1.74 Total premium earned
1.75 Total incurred claims

1.76 Number of covered lives ...........ccoveiveies wovvreienciniceeene 4,603
2.  Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator 3,519,379,674 ............ 3,357,316,768

2.2 Premium Denominator ..
2.3 Premium Ratio (2.1/2.2)
2.4  Reserve Numerator

4,157,524,199 .. 3,974,803, 345

1,327,552,688 ............ 1,245,931,131

25 Reserve Denominator .... 5,856,313,912 .......... 5,431,533,351

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.227 oo 0.229
3.1 Does this reporting entity have Separate ACCOUNTS? ............ccooiiiiiiiiiiii it a e s a e st Yes [ ] No[X]
3.2 Ifyes, has a Separate Accounts statement been filed with this Department? ... Yes [ ] No [ ] NAT 1]

3.3 What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general aCCoUNt? .............coiiiiiiiiiiiicee e B 0

3.4  State the authority under which Separate Accounts are maintained:

3.5 Was any of the reporting entity’'s Separate Accounts business reinsured as of December 317 ... Yes [ 1 No[ ]
3.6 Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ 1 No[ ]

3.7 If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
(net)"? s

4.  For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
4.1 Amount of loss reserves established by these annuities during the CUITENt YEaT: ..o e $ 0

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

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
GENERAL INTERROGATORIES
PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES
Do you act as a custodian for NEAIth SAVINGS ACCOUNTS? ..............o..ivweireeereeieeeeeesseesseeaseseseesessssessessessessesssessesssessseessssesesessessssseseseseses s snsesseees Yes [ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date. ..o S e 0

Do you act as an administrator for health savings accounts? ...

If yes, please provide the balance of funds administered as of the reporting date. ..o $

Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUIErs? ............coeoeiiiiiiiiieceeee e Yes [ ] No [ ] NALX]
If the answer to 6.1 is yes, please provide the following:

1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7

Company Domiciliary Reserve Letters of Trust

Company Name Code Jurisdiction Credit Credit Agreements Other

8.1

10.

Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded).

7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 NUMbEr Of COVErEd LIVES ......ccuiiiiiiiiiiiiiiiciiii et

*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccoeivriiiiiiiiinnn, 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 domicile of
TN FEPOTHING ENELY? .....viieieiveteiiieeetcte ittt ettt ettt et s bbb s e e s b eb b s e s s e b s es e es e s e bbb s e s e s e b b s e e s s e b b st se s bbb s es e s bt e b s s e st et b st st et b s s s Yes[ 1 No[ ]

Reporting entities admitting net negative (disallowed) interest maintenance reserve (IMR) attest to the following:
a. Fixed income investments generating IMR losses comply with the reporting entity’s documented investment or liability management policies.
b. IMR losses for fixed income related derivatives are all in accordance with prudent and documented risk management procedures, in
accordance with a reporting entity’s derivative use plans and reflect symmetry with historical treatment in which unrealized derivative gains were
reversed to IMR and amortized in lieu of being recognized as realized gains upon derivative termination.
c. Any deviation to (a) was either because of a temporary and transitory timing issue or related to a specific event, such as a reinsurance
transaction, that mechanically made the cause of IMR losses not reflective of reinvestment activities.
d. Asset sales that were generating admitted negative IMR were not compelled by liquidity pressures (e.g., to fund significant cash outflows
including, but not limited to excess withdrawals and collateral calls).
Is the reporting entity admitting net negative (disallowed) IMR in accordance with these criteria? .............cccooiieiiiiiiiiiccece Yes [ X ] No [ 1 NAT 1

Provide the current-year amounts at risk for the following categories.

Individual and Industrial Life Amount at Risk
10.01 Modified CoINSUraNCe ASSUMEA RESEIVES ........c..ciiiiiiiiieieiete ettt ettt ettt ettt LR 0
10.02 Modified CoINSUraNCe CeAEA RESEIVES ........c..ciiiiiiiiiiiee ettt ettt eneas TR 0

Individual and Industrial Life Policies With Pricing Flexibility
10.03 Net Amount (Direct + Assumed - Ceded) iN FOMCE ........c.uiiiiiiiiiiie ettt et et ne e e
10.04 Exhibit 5 Life Reserves (Direct + ASSUMEd — CeAEA) ......oouiiimiiiiiiiiiiee e
10.05 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.06 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.07 Life Reserves (10.04 + 10.05 + 10.06)
10.08 Life Net Amount at Risk (10.03 - 10.07) ....

Individual and Industrial Term Life Policies Without Pricing Flexibility
10.09 Net Amount (Direct + Assumed - Ceded) IN FOICE ........ciiiiiiiiiiii it
10.10 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.11 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.12 Net Modified Coinsurance Reserves (ASSUMEd — CeAEA) ........cuiiiiiiiiiiiiieeeee e
10.13 Life Reserves (10.10 + 10.11 + 10.12)
10.14 Life Net Amount at Risk (10.09 - 10.13) ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

GENERAL INTERROGATORIES

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

10.15
10.16

10.17
10.18
10.19
10.20
10.21
10.22

10.23
10.24
10.25
10.26
10.27
10.28

10.29
10.30
10.31
10.32
10.33
10.34

Group and Credit Life (Excluding FEGLI/SGLI) Amount at Risk

Modified Coinsurance Assumed Reserves
Modified Coinsurance Ceded Reserves

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms 36 Months and Under Amount of Risk
Net Amount (Direct + Assumed - Ceded) in Force
Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
Net Modified Coinsurance Reserves (Assumed — Ceded)
Life Reserves (10.18 + 10.19 + 10.20)
Life Net Amount @t RISK (10.17 = 10.27) .e.uiiiiiiiiee ettt ettt st b e b e et et e e bt et e e abe s e e sseesaeesbeesbeenbeenaeens

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms Over 36 Months Amount of Risk
Net Amount (Direct + Assumed - Ceded) IN FOICE ........cciiiiiiiiiiiiie it nne s

Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
Net Modified Coinsurance Reserves (Assumed — Ceded)
Life Reserves (10.24 + 10.25 + 10.26) ....
Life Net Amount at Risk (10.23 - 10.27)

Group and Credit Permanent Life (Excluding FEGLI/SGLI) with Pricing Flexibility Amount of Risk
Net Amount (Direct + Assumed - Ceded) in Force
Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
Net Modified Coinsurance Reserves (Assumed — Ceded)
Life Reserves (10.30 + 10.31 + 10.32)
Life Net Amount at Risk (10.29 - 10.33)

Life, Accident and Health Companies Only:

1.1

121

12.2

13.

13.1

14.

15.1

15.2

15.3

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
[ (U Lo 1T TSP PSS TRORURRURR

Net reimbursement of such expenses between reporting entities:
11.21 Paid ..o
11.22 Received.........oooueeeiiiieeeeeeceee

Does the reporting entity write any guaranteed INterest CONTrACES? ...........oiiiiiiiii et

If yes, what amount pertaining to these lines is included in:

12.21 Page 3, Line 1
12.22 Page 4, Line 1

For stock reporting entities only:

Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............cccooiiiiiiii S e 0

Total dividends paid stockholders since organization of the reporting entity:

14.11 Cash
14.12 Stock

Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...........cccoeiiiiiiiiiiieicccceee e Yes[ 1 No[ X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death

benefits of the occupational illness and accident exposures, but not the employers liability exposures, of business originally

written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? .............................. Yes [ 1 No[ ]

If 15.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

15.31 Earned premium
15.32 Paid claims

15.33 Claim liability and reserve (beginning of year)
15.34 Claim liability and reserve (end of year)
15.35 Incurred claims .........

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

21.2



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

GENERAL INTERROGATORIES

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

15.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 15.31 and
15.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve
15.41 <$25,000
15.42 $25,000 - 99,999
15.43 $100,000 - 249,999
15.44 $250,000 - 999,999
15.45 $1,000,000 or more
15.5 What portion of earned premium reported in 15.31, Column 1 was assumed from POOIS? ..........cciiiiiiiiieiiieii e $ ..

Fraternal Benefit Societies Only:

16. Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes [ ] No[ 1
17.  How often are meetings of the subordinate branches required to be held?
18. How are the subordinate branches represented in the supreme or governing body?
19.  What is the basis of representation in the governing body?
20.1  How often are regular meetings of the governing body held?
20.2 When was the last regular meeting of the governing body NEIA? .......... .o ittt a e a e e b e e b e e e e et e en e e saeesneenneennen
20.3 When and where will the next regular or special meeting of the governing body be held?
20.4 How many members of the governing body attended the last regular MEEtING? ........c..oiiiiiiiiii et
20.5 How many of the same were delegates of the suUbOrdinate BranChES? ..........c.ooiiiiiiiiii ettt st e b e sbeenbeens
21. How are the expenses of the governing body defrayed?
22.  When and by whom are the officers and directors elected?
23.  What are the qualifications for membership?
24. What are the limiting ages for admission?
25.  What is the minimum and maximum insurance t
26. Is a medical examination required before issuing i i iCHEN? . - . Yes [ ] No[ 1
27.  Are applicants admitted to membership without fi h by ballot and initiation? ..... Yes [ ] No[ 1
28.1 Are notices of the payments required sent to the JMbENGEEN ...\ ....... N B AN . Yes[ ] N[ 1 NAT 1
28.2 If yes, do the notices state the purpose for which e N ... Yes [ ] No[ 1
29. What proportion of first and subsequent year’s payments may be used for management expenses?
P2 T T Y A =Y R %
29.12 SUDSEQUENT YEAIS ..ottt %
30.1 s any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes [ ] No[ 1
30.2 If so, what amount and fOr WAt PUIPOSE? ..........iiuieiiiiieiee ettt ettt et a e et et e e et e e e e aeeea e e e st e ea e e es e e st e st em s e easeeaseem e e em e e eseeaseese e st enseenseenseaneeannann S e
31.1  Does the reporting entity pay an old age disability benefit? .... Yes [ ] No[ 1
31.2 If yes, at what age does the bENEfit COMMENCE? ... ..o ettt e et e et ea e et e e b e e s s e e ae e e aeeemeeea e e ese e s e e seeseenseenneeneeeneeaneenns
32.1 Has the constitution or have the laws of the reporting entity been amended during the year? ..o Yes [ ] No[ 1
32.2 Ifyes, when?
33. Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations
IN FOrCE @t thE PrESENE HIME? .. ..vvieieieieeee ettt ettt ettt ettt e et et eeee s ee s e et et et e s eeeee s eses e s et et et esess s eseees et et et esese s eeasee et et et esssn s asesntetesesesnsn s asasnensetenn Yes [ ] No[ 1
34.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on
account of meeting attained age or membership requirements? . Yes [ ] No[ 1
34.2 If so, was an additional reserve included in Exhibit 57 .................... Yes [ ] No[ ] NAT[ ]
34.3 If yes, explain
35.1 Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ..................... Yes [ ] No[ 1
35.2 If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,
director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,
emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,
absorption, or transfer of MEMBErShID OF fUNGAS? ...........c.ouceeeeeeeeee ettt e st e s e e et e e e e s s s see et essaeasesasasaseseseaeanaees Yes[ ] No[ ] NAT 1]
36. Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? .......
371 i icy bengfits th i ased surplus?
37.2 i i ur|

21.3

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



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

FIVE-YEAR HISTORICAL DATA

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

$000 omitted for amounts of life insurance

1 2
2024 2023

3
2022

4
2021

> w

10.
1.
12.
13.

14.
15.
16.
17.
18.
19.
20.

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

44.

45.

46.

47.

48.
49.
50.
51.

NNoo

Life Insurance in Force
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4) ....

Industrial (Line 21, Col. 2) ..............

FEGLI/SGLI (Lines 43 & 44, Col. 4) ..

Total (Line 21, Col. 10) ...ccoiiiiiiiiiiicrc e

Total in force for which VM-20
deterministic/stochastic reserves are calculated ....

New Business Issued

(Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col.

Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..

Credit life (Line 2, Col. 6)

Group (Line 2, Col. 9) .....
Industrial (Line 2, Col. 2) . .
Total (Line 2, Col. 10) ...coviiriiiiiiiinicnese e
Premium Income - Lines of Business
(Exhibit 1 - Part 1)
Individual life (Line 20.4, COL. 2) .......cccovvineninininid e 0
Group life (Line 20.4, Col. 3) 0
Individual annuities (Line 20.4, Col. 4) .....ccccoeveveeomininiiieicceces 0
Group annuities (Line 20.4, Col. 5) .......ccoovvvnvnvnincforininii 0
Accident & Health (Line 20.4, Col. 8) .... | R 4,157,524,199 |............ 3,974,803,345 |............ 3,843,098,763 |........... 3,779,081,159 3,715,073,602
Other lines of business (Line 20.4, Col. 8) ) 0 0 0 0
TOtAl et e 4,157,524,199 |............ 3,974,803,345 |............ 3,843,098,763 |........... 3,779,081,159 3,715,073,602
Balance Sheet (Pages 2 & 3)
Total admitted assets excluding Separate Accounts

business (Page 2, Line 26, COol. 3) .......cccoveevcenncfernennns 11,863,648,898 |.......... 10,978,762,986 |.......... 10,171,178,077 10,341,789,035 |............ 9,440,459,254
Total liabilities excluding Separate Accounts

business (Page 3, Line 26) .. 1,715,541,067 |.. ..6,994,722,652 |.. ..6,159,588,445 |.. ..6,345,192,013 |.. ..5,817,005,778
Aggregate life reserves (Page 3, LiNe 1) ...coooovvveew e (O R 0 oo 0 [0 U 0
Excess VM-20 deterministic/stochastic reserve over

NPR related t0 LiNe 7.1 .......cooveveueueeieieeieeeeeee e (O R 0 Jereeereeeeeeiereeed 0 o [0 U 0
Aggregate A & H reserves (Page 3, Line 2) ............. e 5,115,270,705 |............ 4,746,186,913 |............ 4,391,314,716 4,017,959,547 3,719,882, 109
Deposit-type contract funds (Page 3, Line 3) ..........feeeeeeeeeiiiiniiiicce (O R 0 e 0 0 foeeeeeeeeee 0
Asset valuation reserve (Page 3, Line 24.01) ... ..129,842,353 |.. ..165,849,793 |.. ..129,832,288 . 160,955,020 |.. . 105,286,819
Capital (Page 3, Lines 29 and 30) .........coovueuererees foererereeeneeieieeceseeeeeen [OOSR [OOSR et [0 U 0
Surplus (Page 3, Line 37) ..c.ccoovvririeecicciieeeee ..4,148,107,831 |.. ..3,984,040,334 |.. ..4,011,589,632 |.. ..3,996,597,022 |.. .. 3,623,453,476
Cash Flow (Page 5)
Net Cash from Operations (Line 11) ........cccceoevvvneforinnnnns 271,390,892 |.....cooeeve. 288,173,083 |.......c.c.c... 348,439,535 |........cc.c. 454,399,419 |......cc..c.. 976,222,783
Risk-Based Capital Analysis
Total adjusted capital ...........ccoeeeeiinnneccccene . ..4,732,623,992 |.. ..4,522,757,097 |.. ..4,455,759,470 |.. ..4,501,914,108 |.. ..3,929,230,822
Authorized control level risk - based capital ............Jcccoeennne 559,180,498 |............... 520,715,543 |................ 473,524,562 |............... 461,521,139 |.....c..o...... 423,375,313

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0
Bonds (LINE 1) ..vviviiiiiiiiicicicnese ]
Stocks (Lines 2.1 and 2.2)
Mortgage loans on real estate(Lines 3.1 and 3.2) ...
Real estate (Lines 4.1, 4.2and 4.3) ......c.ccccoeveenn
Cash, cash equivalents and short-term investments
(LINE B) 1ottt
Contract loans (Line 6) .......
Derivatives (Page 2, Line 7) ...
Other invested assets (Line 8) ...
Receivables for securities (Line 9)
Securities lending reinvested collateral assets (Line
10)
Aggregate write-ins for invested assets (Line 11) ....|

Cash, cash equivalents and invested assets
[T 1= 2

Investments in Parent, Subsidiaries and
Affiliates

Affiliated bonds (Schedule D Summary, Line 12,
Col. 1)

Affiliated preferred stocks (Schedule D Summary,
Line 18, Col. 1) .o

Affiliated common stocks (Schedule D Summary
Line 24, Col. 1), .oovciveeiieicieirieeseeeee e

Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10) ........

Affiliated mortgage loans on real estate ....... .

All other affiliated ...........ccccooeiiiiiiinns

Total of above Lines 44 t0 49 .........cccoeiveviiicicens
Total Investment in Parent included in Lines 44 to

49 above

............................. 4.6 | 2.7 e e Q04 L. 4.4
0.0 0.0 0.0 0.0
100.0 100.0 100.0 100.0 100.0

................................. 0 [0 o0 e 0 0
................................. 0 [0 o0 o0 0
............ 3,150,711,906 |............2,756,695,275 |............2,476,876,499 2,467,406,691 2,376,039,425
................ 172,700,000 |.................49,600,000 |................. 84,400,000 |................239,400,000 |................. 67,300,000
.................. 9810632(1) 105838102 84182603 12173365(1) 5285530(3)
............ 3,421,518,228 |...........2,912,133,382 |............2,645,459,102 2,828,540,343 |............2,496, 194,728
0 0 0 0

22




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2024 2023 2022 2021 2020
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)...... 432,846,218 346,527,647 |.oeeeeeeenene 300,384,561 |.... 286,617,736 |....ocvenceen 320,535,560
53. Total admitted assets (Page 2, Line 28, Col. 3) .......... ... 11,863,648,898 10,978,762, 986 10,171,178,077 |.... ...10,341,789,085 |................ 9,440,459, 254
Investment Data
54.  Net investment income (Exhibit of Net Investment
INCOME) ... ees [reeee s 268,146,229 |.......ccceeeee 226,956,280 |......ccoceeuenes 206,695,758 |......ccocueeeeee 265,402,655 |.......cccceceeees 701,093,820
55. Realized capital gains (losses) (Page 4, Line 34,
ColUMN T ) o [eeeieieie (49,770,046) |.....cveecnne 3,117,266 |...ceeecnee (7,487,282) ..o 28,474,476 | (20,517,759)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) . 277,622,776 77,614,201 (20,318,974) 76,049, 195 (279,621,883)
57. Total of above Lines 54, 55and 56 .............ccoccoeeeees [ 495,998,958 |.........cocceueee 307,687,748 |.....ccoceee 178,889,543 |.....occee 369,926,327 |...eoueciennn 400,954,178
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12,
13, 14 and 15, Col. 1 minus Lines 10, 11,12, 13, 14
and 15, Cols. 6, 7 and 8) ......ccceerieerierieiniinienienees [oeeiieiieie e [0 SR 0 | [0 [0 0
59. Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) ..
60. Increase in Ilfe reserves - other than group and
annuities (Line 19, Col. 2)
61. Increase in A & H reserves (Line 19, Col. 6) .. .
62. Dividends to policyholders and refunds to members
(Line 30, Col. 1) ...13,436
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21,
22 & 23, less Line 6)/(Page 6, Col. 1, Line 1 plus
Exhibit 7, Col. 2, Line 2) X 100.0 ......eeiueeiueaiiiieiiene oo 22.3 | 23.0 |- 23.6 |- 241 [ 26.0
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....cocoveveeiees fooriiiiiiiiiiiiis 0.0 [oeeeeeeeeieee e 0.0 [oeeeeeeieeieee e 0.0 |oeevreeeieeeee e 0.0 |oeevreeeieeeee e 0.0
65. A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
€Ol 2) s [ 87.9 [ 85.2 | 83.2 | 79.2 [ 73.8
66. A & H cost containment percent (Schedule H, Pt. 1,
Line 4, COL. 2) o [ 0.0 |- 0.0 |- 0.0 |- 0.0 |- 0.1
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) .....ccccce [oeeveiiiiiiiiiiis 22.2 e 22.7 | 28.3 e 28.9 e 25.1
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) ...cccoveee feeeiiiiiiiii 8 [ 1,964 | [V A XXX eeveeeeen feeeieees XXX
69. Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) ...ccccevees fereienciinciiicicce 2 | 55 | [V RO DS, SO ST XXX
70. Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
COl. 11888 COl. 3) .o [ 1,340,480,322 |............... 1,298,415,343 [ [V A D.9.0 SV XXX
71.  Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
COl. 11888 COl. 3) .o [eeeiieiieee 1,332,697,205 |............... 1,277,593,371 [ [V A D.9.0 SV XXX
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
72. Individual industrial life (Page 6.1, Col. 2) .. 0] 0. .0 [ .0
73.  Individual whole life (Page 6.1, Col. 3) ... 0] 0. .0 [ .0
74. Individual term life (Page 6.1, Col. 4) ..... L0 0. .0 [ .0
75. Individual indexed life (Page 6.1, Col. 5) ... L0 ..0
76. Individual universal life (Page 6.1, Col. 6) .........ccceevuees forrniiiiiiiccce [V TR 0 [ 0 0
77. Individual universal life with secondary guarantees
(Page 6.1, Col. 7) w0 ...0
78. Individual variable life (Page 6.1, Col. 8) ... .0 .0
79. Individual variable universal life (Page 6.1, Col. 9) .. .0 .0
80. Individual credit life (Page 6.1, Col. 10) ..... .0 .0
81. Individual other life (Page 6.1, Col. 11) . .0 .0
82. Individual YRT mortality risk only (Page 6.1, Col. 12) 0] ...0
83.  Group whole life (Page 6.2, Col. 2) . 0] ...0
84.  Group term life (Page 6.2, Col. 3) ... .0 .0
85.  Group universal life (Page 6.2, Col. 4) .0 .0
86.  Group variable life (Page 6.2, Col. 5) 0] ...0
87.  Group variable universal life (Page 6.2, Col. 6) ... 0] ...0
88.  Group credit life (Page 6.2, Col. 7) ..... .0 .0
89.  Group other life (Page 6.2, Col. 8) ... .0 .0
90.  Group YRT mortality risk only (Page 6.2, Col. 9) . .0 .0
91.  Individual deferred fixed annuities (Page 6.3, Col. 2)  |.. .0 .0
92. Individual deferred indexed annuities (Page 6.3, Col. 3) L0 ..0
93. Individual deferred variable annuities with guarantees
(Page 6.3, Col. 4) ..
94. Individual deferred varial
guarantees (Page 6.3, Col. 5)
95.  Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6)
96. Individual other annuities (Page 6.3, Col. 7) ................
97.  Group deferred fixed annuities (Page 6.4, Col. 2) ........
98.  Group deferred indexed annuities (Page 6.4, Col. 3)
99.  Group deferred variable annuities with guarantees
(Page 6.4, COL. 4) .ouoeiiiiiiiieeeeie e e 0 [ 0 [ [V PR [V PR 0
100. Group deferred variable annuities without guarantees
(Page 6.4, COL. 5) .oueeieieiieiieiesie et ees [eeseeeie e 0 [ 0 [ [V PR [V PR 0
101.  Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6)
102.  Group other annuities (Page 6.4, Col. 7) ......c.ccecuvennee
103. A & H-comprehensive individual (Page 6.5, Col. 2) (1,005,668) (258,134)
104. A & H-comprehensive group (Page 6.5, Col. 3) .......c.. |ooeeeierieniiiiieiene 3,343 | (1,713)]...
105. A & H-Medicare supplement (Page 6.5, Col. 4) . (128,924,900) |. (47,431,160)...
106. A & H-vision only (Page 6.5, Col. 5) ... ...44,699 |. . (44,947)
107. A & H-dental only (Page 6.5, Col. 6) (9,675, 170) 1 122,066)
108. A & H-Federal employees health benefits plan (Page
6.5, Col. 7)
109. A & H-Title XVIII Medicare (Page 6.5, Col. 8) .............
110. A & H-Title XIX Medicaid (Page 6.5, Col. 9) ...............
111. A & H-credit (Page 6.5, Col. 10) ............... 0] 0]
112. A & H-disability income (Page 6.5, Col. 11) .. .14,883,774 |. .11,361,139 |. .27,348,141
113. A & H-long-term care (Page 6.5, Col. 12) .. .... 12,701,080 |. .78,767,141 |. .59,064,880
114. A & H-other (Page 6.5, Col. 13) ....39,774,884 |. ....42,095,636 |. .56,441,39%4
115.  Aggregate of all other lines of business (Page 6, CoI 8) (48,465,219) ... (178,141,494)|.... ...503,829,655
116.  Fraternal (Page 6, Col. 7) .....cccccereereenieenieenieeieeieenns 0 0 0 0 0
117.  Total (Page 6, Col. 1) (120,663, 177) (34,211,469) (69,739, 180) 191,469,824 787,322,398
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ..ottt Yes [ 1 No [ ]

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
LIFE INSURANCE (STATE PAGE)®

NAIC Group Code 0261 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2024 NAIC Company Code 71412
1 2 Dividends to Policyholders/Refunds to Members Claims and Benefits Paid
3 4 5 6 7 8 9 10 11 12

Applied to Provide
Paid-Up Additions
or Shorten the

Premiums and Applied to Pay Endowment or Surrender Values Total
Annuities Other Paid in Cash or Renewal Premium-Paying Total Death and Matured and Withdrawals All Other (Sum Columns 8
Line of Business Considerations Considerations Left on Deposit Premiums Period Other (Col. 3+4+5+6) Annuity Benefits Endowments for Life Contracts Benefits through 11)
Individual Life

Industrial ... .0 . .0 . .0 . .0 .. .0 .0 . ...0
Whole . .0 .0 0 .0 0. 0. 0

3. Term... .0 .0 | 0 .0 0. 0. 0
4. Indexed .. .0 .0 0 .0 L0 0. 0
5. Universal ... .0 .0 0 .0 0| .0 | 0
6.  Universal with secondary guarantees .. .0 .0 0 .0 .0 .0 0
7. Variable ..ooocieiiiiiii e 0 .0 | 0 .0 0. 0. 0
8.  Variable universal .. .0 .0 0 .0 0| .0 | 0
9. Credit.. .0 .0 0 .0 0. 0. 0
10.  Other .. 0. .0 | 0. .0 | L0 0. .0
11 Total Individual Life 0 0 0 0 0 0 0

Group Life

12.  Whole .... 0 .0 | 0 .0 | .0 .0 .0
13.  Term... .0 .0 0 .0 0. 0. 0
14.  Universal .0 .0 0 .0 .0 .0 | 0
15.  Variable .... 0 .0 0 .0 0. 0. 0
16.  Variable universal .0 .0 0 .0 0| .0 | 0
17.  Credit .. .0 .0 0 .0 0. 0. 0
R @ 0 - PP PPPPRY S 0. .0 | L0 .0 | L0 0. .0
19.  Total Group Life 0 0 0 0 0 0 0

19v¢

Individual Annuities
20, FIXEd ..iiiiiiiiii i
21.  Indexed
22. \Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout ..
25.  Other
26. _ Total Individual Annuities

o
o

cococo
cococo

o
o

o
o

Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32.  Other
33.  Total Group Annuities

cocoocococoo
cocoococoocoo

Accident and Health
34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement
37.  Visiononly .
38. Dentalonly ...
39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare
41.  Title XIX Medicaid ..

P 17
766,458,370 .. 766,458,370
201,711 .291,711
,858,582 .34,858,582

of -0

coococoococococoococo
coococoocoocococoococo

42.  Credit A&H ......... . .0
43.  Disability income 98,651,787 |. . 66,020,698 66,020,698
44.  Long-term care .. 538,685,127 |.... 191,197,830 |... .. 191,197,830
45.  Otherhealth .......ccccooviiiiiiiiiiceeee (A) s 306,843,965 0 0 132,642,814 |............ 132,642,814
46. _ Total Accident and Health 1,873,410,098 0 0 1,191,921,534 1,191,921,534
47.  Total 1,873,410,098 (c) 0 0 0 0 0 0 1,191,921,534 1,191,921,534
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

LIFE INSURANCE (STATE PAGE) (Continued)®

NAIC Group Code 0261 BUSINESS IN THE STATE OF Grand Total DURING THE YEAR 2024 NAIC Company Code 71412
Direct Death Benefits, Matured Endowments Incurred and Annuity Benefits Policy Exhibit
13 22 In Force December 31,
Claims Settled During Current Year Issued During Year Other Changes to In Force (Net) Current Year (b)
Total Settled During 23 24 25 26 27 28
Totals Paid Reduction by Compromise Amount Rejected Current Year
14 15 16 17 18 19 20 21
Number Number Number Number Unpaid Number Number Number
Incurred During of Pols/ of Pols/ of Pols/ of Pols/ December 31, of Pols/ of Pols/ of Pols/
Line of Business Current Year Certs Amount Certs Amount Certs Amount Certs Amount Current Year Certs Amount Certs Amount Certs Amount
Individual Life
Industrial ... .0 . L0 0 0 0. R 0. 0 .0 . 0 0 0. ...0
Whole . 0 0. 0 0 .0 0. 0 0 .0 L0 L0 | .0 0
3 Term ... 0 0. 0 0 .0 0. 0 0 .0 L0 L0 | .0 0
4 Indexed .. 0 0. 0 0 .0 0. 0 0 .0 L0 L0 | .0 0
5. Universal ... 0 0. 0 0 .0 0. 0 0 0 L0 .0 | .0 0
6.  Universal with secondary guarantees .. 0 0. 0 0 .0 0. 0 0 .0 | L0 .0 .0 0
7. Variable ................ 0 0. 0 0 .0 0. 0 0 .0 L0 L0 | .0 0
8.  Variable universal 0 0. 0 0 .0 0. 0 0 0 L0 .0 | .0 0
9 Credit .. 0 0. 0 0 .0 0. 0 0 .0 L0 L0 | .0 0
10 Other .. 0. L0 0 0 0. 0. 0. .0 . 0. 0. 0. 0. .0
11 Total Individual Life 0 0 0 0 0 0 0 0 0 0 0 0 0
Group Life
12. Whole .... .0 . L0 0 0 0. R 0. 0 .0 . 0 0 0. ...0
13.  Term... 0 0. 0 0 .0 0. 0 0 .0 L0 L0 | .0 0
14.  Universal .0 . L0 0 0 0. R 0. 0 .0 . 0 0 0. ...0
15.  Variable .... 0. L0 0 0 0. R 0. .0 . .0 . 0 0 0. ...0
16.  Variable universal 0 0. 0 0 .0 0. 0 0 .0 | L0 .0 | .0 .0
17.  Credit .. 0 .0 0 0 .0 0. 0 0 .0 L0 L0 .0 .0 (a)
18.  Other .. 0] .0 0 0 .0 . .0 . 0. 0. 0. L0 L0 L0 .0
19.  Total Group Life 0 0 0 0 0 0 0 0 0 0 0 0 0

Individual Annuities

20, FiXed ..

21.  Indexed
22. Variable with guarantees ..
23. Variable without guarantees
24. Life contingent payout

25, Other ......cciiiiiiiiiiiiiiiiiiiiiiieee e

26. _ Total Individual Annuities

o

oo

cococo

Group Annuities

27.  Fixed ...

28.  Indexed

29. Variable with guarantees ..

30. Variable without guarantees ...
31.  Life contingent payout

32. Other

33.  Total Group Annuities

cocoocococoo

Accident and Health

34. Comprehensive individual ... ()| .0 . OV )

35. Comprehensive group .. (d) U § 0 (). ... 2,658
36. Medicare Supplement (d) 67,735 107,943,371 |..... (42,509)f.. (36,149, 132) |. . 916,679,248
37. Visiononly. (d) 1,41 134,562 |. )|-- .. 121,185 |. . 537,606
38. Dental only ... (d) 59,239 |. ,715,960 |. 6)f.. .(7,270,927)|. 4,002,992
39. Federal Employees Health Benefits Plan (d) .0 0. ...0 L0 .0
40.  Title XVIIl Medicare .. (d) 0 L0 .0 | 0
41.  Title XIX Medicaid . (d) 0 L0 .0 | . 0
42.  Credit A8H ......... .0 .0 .0 .0 .0
43.  Disability income . d) 19,832 |. .11,180,454 |. (10,233,651) ... 372,001 . 103,781,286
44. Long-term care ... e (d) o XXX e XK e XK e XXX e XK e XXX e KX e XXX e XK e XK XK e 5,930 |.... ....21,002,404 ... (784,585))... 212,816 |... .... 571,277,502
45, Otherhealth ... (d) ferreereeeee XXX e e XXX e XXX e XXX e XXX e KX XXX e XXX i XXX e XXX ... 1,526,487 |[.....ounnnnne 78,403,266 (30,734,264) (12,384,789 |............. 345,220, 356
46.  Total Accident and Health . 1,680,634 246,380,017 (135,201) (85,058,923) |13,506, 198 2,001,529,563
47.  Total 0 0 0 0 0 0 0 1,680,634 246,380,017 (135,201) (85,058,923) |13,506, 198 2,001,529,563

(
(
(
(
(

a) Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $

b) Corporate Owned Life Insurance/BOLI: 1) Number of policies:

0 2) covering number of lives:

c) Deposit-Type Contract Considerations NOT included in Total Premiums and Annuities Considerations: Individual: $

d) For health business on indicated lines report: Number of persons insured under PPO managed care products ...
e) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $

0 , current year $
....0 3)face amount $

..0 Total: $
5,098 and number of persons insured under indemnity only products

Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS prior year $

.......................... 0 , current year $




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

Exhibit of Life Insurance

NONE

Exhibit of Life Insurance - Part 2

NONE

Exhibit of Life Insurance - Part 3

NONE

Exhibit of Life Insurance - Part 4

NONE

Exhibit of Life Insurance - Part 5

NONE

Exhibit of Life Insurance - Part 6

NONE

Exhibit of Life Insurance - Part 7

NONE

Exhibit of Life Insurance - Policies with Disability Provisions

NONE
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
B [ (o o7 =Y g o ol i o 4 ToT =Y T O Ol R KOO
A 10 1=t o U4 T o =Y TS O P R U OOUR RO RO ERRTERE RSP
T =g TN =T g Lo e EE T U g T o ol S U SOOI PN
4. Increased during year (net) . .
5. Total (Lines 10 4) ..cooveiiiiiiiieeccee N e e
Deductions during year:
6. Decreased (Net) ........ccccoeeeiiiciiiniiiiciiics N B ¥ | e o,
7. Reinsurance ceded ..... ..
8. Totals (Lines6and 7) ......c.ccoevvvrvnincneninnne. Y TR
9. Inforce end of year (line 5 MINUS lINE 8) ........ccuiiiiiiiiiiiiiiinnrne s e [ [oeeees e et eeees |oresre st
10.  Amount on deposit
11, INCOME NOW PAYADIE .......oouiiiiiiiiiiiiiii e e [ [ [
12.  Amount of income payable (a) (a) (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of Prior YEAI .........cccciiiiiiiiiiii e
2. Issued during year ...........
3. Reinsurance assumed ....
4. Increased during Year (Net) ........ccccuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) ..uoiuiiiiiiiiieiieeeee et
Deductions during year:
6. Decreased (Net) ......cccooeeeiiiiiieieeeeeeen
7. Reinsurance ceded .............cccccooiiiiiiiiinnne
8. Totals (Lines6and 7) ........ccooevvrvrinnns
9. Inforce end of year (line 5 minus line 8)
Income now payable:
10.  Amount of INCOME PAYADIE ...........ccuiiiiiiiiiieeee e
Deferred fully paid:
11, ACCOUNE DAIANCE .....oveiieiiieeiee e XXX (a) XXX (a)
Deferred not fully paid:
12.  Account balance XXX (a) XXX (a)
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year .....J.....ccccuene. 10,543,895 |............... 200,519,088 |.....cvevrereerceneeirircenees (O (U 2,330,671 |............ 3,854,477,808
2. Issued during year ...............]ecrceinennnns 1,463,815 |.oeeree 48,742,000 |.oovveceeerreieieeee (O [V 322,250 |.oooovecenenne 372,888,112
3.  Reinsurance assumed ........Jo.coooeerrereieneiennns [0 [V [0 (0 U [0 0
4. Increased during year (net) . 10,062 XXX 0 XXX 3 XXX
5. Totals (Lines 1t0 4) ............] 12,017,772 XXX 0 XXX 2,652,924 XXX
Deductions during year:
6. Conversions ...........cccco....... (U D0 S D O SN D0 SO R D 0% SN T XXX
7. Decreased (net) ... ) (U Do N S (U XXX [, 263,510 |............... XXX
8. Reinsurance ceded ............. 0 XXX 0 XXX 0 XXX
9. Totals (Lines 60 8) ............| 0 XXX 0 XXX 263,510 XXX
10. Inforce end of year (line 5
minus line 9) 12,017,772 | (a) 237,010,340 0@ 0 2,389,414 | (a) 4,003,225,477
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
L [ (o] ot =T o el i o g ToT =Y T PP RS KOO
2. Issued during year ....... e
3. Reinsurance assumed .... R VOO SO UORERO R
4. Increased during year (net) . N O Y ., W W e )
5. Totals (LiNes 110 4) ..cccovviriiiiiiiiiiiieeneeein O BN TR
Deductions During Year:
6. Decreased (net) ......cccoevevvvcvcvcvcvcicicvee R N - R A B N B [
7. Reinsurance ceded ..... B R . 000 AN RER e
S o) = [ (g T =T o 4 S NSRS U RPN PP RPN PR PR PRPRPRRN
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......oiiiiiiiiiiii ittt bbb bbb bbb bbb nre e
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSErVE as 0f DECEMDET 31, PHO YEAI ........c.iuiuieieieiieieeeseeseesetestt s sebs st see st ss et s st b bbbttt bbbttt (1,302,688)
2. Current year's realized pre-tax capital gains/(losses) of §  ......... (7,229,723) transferred into the reserve net of taxes of $  ......... (1,518,242) [ (5,711,481)
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o e 0
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + LiNE 3) .....ccvuvuiuiiiueiieieieie e (7,014,169)
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) (112,149)
6. Reserve as of December 31, current year (Line 4 minus Line 5) (6,902,020)
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)

1. 2024 oottt e 484,933 | (597,082) [...ceeirie [V O (112,149)
2. 2025 .ottt e 570,817 i (256,994) ... [V TR 313,824
Bl 2026 .t [er e 569,503 |......ccooverrrnne (286,678) ... [V SRR 332,825
B, 2027 ottt e 700,609 |.....occovveirnne (257,911) [ [V 442,699
5. 2028 ..ottt [ro s 771,688 | (279,305) [ [V TR 492,383
B. 2029 ...ttt [eo s 677,924 |.ooooiiine (302,812) [ [V TR 375,112
T 2030 e [ee s 573,632 oo (292,858)]......eueieiieiieiie [V TN 280,774
8. 20371 ettt [eo s 479,078 | (249,406) ..o [V 229,672
9. 2032 ..ttt [oo e 412,938 .o (202,688)]......cccveerieiriciine [V 210,249
10, 2033 1ottt e 401,214 [ (153,129) [ [V 248,085
11, 2034 1ot e 352,309 .o (97,640) [ [V 254,669
12, 2035 ..ot e 313,942 [ (83,384) [ [V 230,558
130 2036 .ottt e 250,348 | (106,708) ..o [V 143,640
T4, 2037 oottt e 149,724 ..o (136,091) [ [V 13,634
15, 2038 ...ttt s 54,441 | (162,005) ]......vevrerreiiciieae [V (107,563)
16, 2039 ..ottt [oee e (100,371) [ (191,627) [ [V (291,997)
17, 2040 ..ottt [ (242,518) ... (204,837) [ [V (447,355)
18, 2047 ottt [ (406,724) ..o (200,775) [ [V (607,499)
19, 2042 ..ottt [ (574,954) ..o (197,829) [ [V (772,784)
20, 2043 ..ot [t (729,290) [....cvevrcne (193,397 [-eeveeeieeee [V (922,688)
20, 2044 <ot [t (805,808)......ccucverncrnnes (190,082)......veveiiciiciiene [V (995,890)
22, 2045 ...t [t (817,277 |- (180,823) [...eeiice [V (998,100)
23, 2046 ...t [ (825,108).....ccvueverenes (171,089) [...oeee [V (996,177)
24, 2047 .ottt [t (821,034)...cvene (157,351) [ [V (978,385)
25, 2048 ...ttt [t (758,797 |-eecrne (146,237) [ [V (905,034)
26, 2049 .ottt s e [reet et (674,361)...ccveeeieine (133,762) ... 0 i (808,124)
27. ....(559,209)|.. (114,953)].. ....(674,163)
28. ...(414,491)|.. ..(91,170){.. ....(505,661)
29. ...(260,547)].. ..(67,386)].. ....(327,933)
B0, 2053 oottt s st [eb ettt (75,297) [ (41,6271) [ 0 e (116,918)
31. 2054 and Later 0 (13,874) 0 (13,874)
32. Total (Lines 1 to 31) (1,302,688) (5,711,481) 0 (7,014,169)

28




6¢

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)
1. RESEIVe as Of DECEMDET 31, PHIOT YEAN .......c..curereeeeeeeeseseeseeseeseeseeseeseeseeeesessessesessessessessessessesseessesessesssnssssssssassassessessessessessessesesnedfoesseseseninns 39,182,662 |........ccconcee. 4,061,156 |.......c........ 43,243,817 |.coovveenee. 42,793,959 |....cccenvee. 79,812,017 | 122,605,976 |...covenvne. 165,849,793
2. Realized capital gains/(losses) Net of taXxes - GENEIAl ACCOUNL .............ccovveveieveeeeeeceeeeeeee e teteteaeass s ese e sesesese s s s st seseseassssesessses eseene e se s eeeneeens 57,238 | [0 A 57,238 |...covnn. (39,138,581)|.cccvcvevcrenes (62,665)......ccev... (39,201,246)|................ (39, 144 ,008)
3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNTS ..............c.cueuiuieiieiiieieteteeeeeeeee ettt sesess e ettt sesessssesssssesesesessas|ee e e s e sesen et asee e saenenenn [V [V [V [V T [0 O [0 O 0
4. Unrealized capital gains/(losses) net of deferred taxes - GENEral ACCOUN ...............c.oviueuiueuiieieieieeeeeteteseeeses e seseses s |eeeseses e eeeees 450,693 |..oooeeeeeeeeeee [0 A 450,693 |............... (18,554,832).....coee..... (9,357,501) ..o (27,912,333) e (27,461,641)
5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ...........c.cccvoveveveueuruieieeeeeiesetesesesseesesesesesesesesssesesesesesess |reesesesesese e e seseeeesens [V T [V [V [V [0 O [0 O 0
6. Capital gains credited/(losses charged) to contract benefits, PAYMENtS OF FTESEIVES ...........c.ccvvevievevereeeeieeeeeeie e [V [V [V [V [0 O [0 O 0
7. BASIC CONIIIDULION ...eocvriecesitets ittt es ettt ettt et eee et e s e 8288882884288 4284288488t 9,064,566 812,733 9,877,300 0 585,779 585,779 10,463,079
8. Accumulated balances (LINES 1 trOUGN 5 =6 # 7) .....coviuiueieiiiieeicieieieieeieie ettt et st se st snss s st ssssnsnsesesesa|osesessnsnsesesas 48,755,158 |..ccovoverrneee 4,873,889 |...cccvvennne. 53,629,047 |........c...... (14,899,454)|................. 70,977,630 |...ccovceneee 56,078,176 |................ 109,707,223
9. MAXIMUM MESEIVE .....ueuieuieeieneeireaetsetet ettt se b e ss s ss e es e bbb bbb s o bbbt bbbttt [ 48,407,527 |........ccvvueee. 4,352,484 |................. 52,760,011 |.occveineen. 86,837,658 |............... 92,432,897 |....ccovunenee 179,270,555 |...cocvneeee. 232,030,566
10, RESEIVE ODJECHVE .......oveeveceieceeiee ettt ettt a bt b ettt s e s et s ettt st sttt 28,410,894 3,348,659 31,759,553 86,791,862 91,831,460 178,623,322 210,382,874
11, 20% OF (LINE 10 = LINE ) 1.euvueeeuceseeaeeeeseeeeeeeeeseesees e e e ettt es sS4 2 8 sttt (4,068,853) (305,046) (4,373,899) 20,338,263 4,170,766 24,509,029 20,135,130
12, Balance Defore transfErs (LINES 8 + 11) ..ot see ittt bbbttt e 44,686,305 |.....ocvvunene. 4,568,843 |................. 49,255,148 |...coovvvnne. 5,438,809 |.......c.cc..... 75,148,396 |................ 80,587,205 |....covvnnenee. 129,842,353
13, TTANSTEIS ..voucerieieseieceeet et es et ee s ee s b st 8 b8 e 888 f 88888 R Rt e 216,359 [..ooviciinnnn. (216,359) [....eoeeeeeine (O (O R (1 O (1 O 0
T4, VOIUNLATY CONMTDULION ...ttt ettt ettt sttt ettt s et s s e st s e s e s es et eees e st e b s e s se e se s e s s e s esesese e ee et esesesesesese s s esesesena oottt st st et bbb et ee e (RSN (O RSN (O RSN (O RSN (1 T (1 T 0
15, Adjustment dOWN t0 MAaXIMUM/UD t0 ZEFO ...........c..curueeeeeeeeeeeeeeeseeeeeee e es s s s s s e s s e s s s s e s sassassasssessesssssessesss s s snseen 0 0 0 0 0 0 0
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 44,902,664 4,352,484 49,255,148 5,438,809 75,148,396 80,587,205 129,842,353




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

0¢

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempPt OblIGAtioNS ........c.cueveveeeececeeeeieeeececaeteeeeseecae e essasaes e eeeeneneeen 742,669,035 |........coooe. XKoo e XXX e e 742,669,035
2.1 1 NAIC Designation Category 1.A .........ccccueueueeeeceeeeeeeeeeeceeaesens foreeenesenenens 551,075,655 |......cocoooee XKoo e XXX e e 551,075,655
2.2 1 NAIC Designation Category 1.B .........cccoevevevereueeieeeeieeierenens freeeeeeeenenens 69,465,595 ... XXXeooiveieen oo XXX e e 69,465,595
2.3 1 NAIC Designation Category 1.C .. 129,406,349 |... 129,406,349 |....
2.4 1 NAIC Designation Category 1.D .. 253,652,091 |... 253,652,091 |....
25 1 NAIC Designation Category 1.E ........cccceueueueeeececueeeieeeeceeeeeens foreeeneeeneeens 323,644,053 |.... 323,644,053
2.6 1 NAIC Designation Category 1.F ........cceueveeeccuceeeeeeeeeeceeeeerenas ereeeneeenenens 729,015,887 |.... 729,015,887
2.7 1 NAIC Designation Category 1.G .........cccoeevvevevevereueeeeeeeeeeeeieens |reseseseeeeeenes 742,338,610 742,338,610
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ....cceoeeuec.... 2,798,598 241 2,798,598 241
3.1 2 NAIC Designation Category 2.A ..........cccccveveveueveueeeeeeeeeeeieenens |orereeeenenns 17,457,316 oo XX e e XX e e 717,457,316 |.................0.0021 |................... 1,506,660 |.................0.0063 |...................4,519,981 [................0.0105 [....ccocoreoo... 7,533,302
3.2 2 |NAIC Designation Category 2.B .........ccccceveeoecueueueeeeeeceeeeeeenas |reeeeeeeeeenees 896,748,823 |... 896,748,823 |... .. 11,388,710
3.3 2 NAIC Designation Category 2.C ..........ccccoeeveeeveveveuereeeeereseeenens fresessseeeeeenes 346,176,093 346,176,093
3.4 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 1,960,382,232 1,960,382,232 25,153,182
4.1 3 NAIC Designation Category 3.A .........ccoeveveveueueeieeeeereereresens |oeeieesennas 34,180,237 | XXX e e XXX e e 34,180,237
4.2 3 |NAIC Designation Category 3.B .. .. 33,603,631 |.... .. 33,603,631 |...
4.3 3 NAIC Designation Category 3.C ........ccccevevevevevereueueeieeeeseierenes |reseeeeseeeneneas 7,075,868 |.......ooooo. XXX wevevevereees forereee e XK freee e seneenenens 7,075,868
4.4 Subtotal NAIC 3 (4.14+4.244.3) ..o 74,859,736 74,859,736
5.1 4 NAIC Designation Category 4.A ..
5.2 4 NAIC Designation Category 4.B .........ccccceveeieinienceiiieneees
5.3 4 NAIC Designation Category 4.C ........ccccoiiereeiieieniienieneenene
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B .. 262,155 |.... 436,924
6.3 5 NAIC Designation Category 5.C ........cccovoeiveneenieenieenenneniens froeeniiiinnn O L O XK e [t XK e e 0 000830 | 0 001498 |l 0 002496 [ 0
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) . 2,206,688 2,206,688 262,155 436,924
7. 6 NAIC B ...ttt ns s senes [oreeeseanaeenenennees 663,194 | XXX e XXX e oo 663,194 LT VA 0.2370 | 157,177
8. Total Unrated Multi-class Securities Acquired by Conversion . 0 0 0 XXX 0
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 5,601,462,852 5,601,462,852 XXX 8,741,869 XXX 25,944,290 XXX 45,139,142
PREFERRED STOCKS
10. 1 Highest QUAIILY ........cueveereieicecieieececeeceee e [oreeenicecieeees 5,255,802 |...oooe e XX o XXX o 5,255,802 |..cccreeneee 0.0005 |.ooeeiieceririene 2,628 |.........e0ee..0.0016 [oeoeoeiiine 8,409
11. 2 High Quality ....... 3,374,552 ... 1,087 |...
12. 3 |Medium Quality .. 4,456,000 |.... 44 114 ).
13. 4 |LOW QUAIILY ettt s e en s s s sen s [eeeseeneee e e 0 e XX [ e XK [ O o 0.0245 [ 0
14. 5 |LOWEr QUANIY «..ovoeeeiceeeceeeeeeeeee e 0 e XX o e XK [ O 00000630 [ 0
15. 6 IN OF NEAr DEFAUI .......cecvveeececeeee e [reeeeeneneeinaeens 6,294,355 |t XX e XXX e e 6,294,355 |....ceeieieern0.0000 | [V 0.2370 | 1,491,762 |...oocvnnee. 0.2370 | 1,491,762
16. Affiliated Life With AVR ........cocoiiirecceeeeeeee e 0 0 0.0000 0 0.0000 0 0.0000 0
17. Total Preferred Stocks (Sum of Lines 10 through 16) 19,380,709 19,380,709 XXX 53,829 XXX 1,638,961 XXX 1,712,422
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BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

ASSET VALUATION RESERVE (Continued)

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 8 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. EXemMpPt ODlIGAtioNS ............cocvevevieiiieieeeieieeeteeeeeees e |ee e 0 oo XX [ e XK [ 0
19.1 1 NAIC Designation Category 1.A ..........cccceveveveueueeeeeeeeeieieerenens |reeeereeenenenens 5,000,101 ..o XX e e XXX oo 5,000,101
19.2 1 NAIC Designation Category 1.B ........ccccccevvveveueueeeeeeeeisieierenens |reseeeecenenenens 2,000,000 ..o XX oo e XXX s oo 2,000,000
19.3 1 NAIC Designation Category 1.C .. .. 11,486,126 |.... .. 11,486,126 |....
19.4 1 NAIC Designation Category 1.D .. .180,680,083 |.... .180,680,083 |....
19.5 1 NAIC Designation Category 1.E ........ccoceueveeeeecceeeeeeeeeeeeeienens foreeereneecieenens 7,395,633 ..o XXX e XX e oo 7,395,633
19.6 1 NAIC Designation Category 1.F ........cceueveeeecueeeeeeeeecceeeienenas forereseeeneeenens 5,973,882 |....cooooee . XXX v foeeeee e e XK e 5,973,882
19.7 1 NAIC Designation Category 1.G ........ccccovevevevereuereeeeeeeeeieiererens |reseeseeeneneas 14,474,906 ... XXX eeveeeeiene feorerereee s XX s [ 14,474,906
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... 227,010,731 227,010,731 , , ,050,
20.1 2 NAIC Designation Category 2.A .........ccoeerreneniereneeneenees |oeeieneennens 23,284,480 |.....ooo e XX e XK e 23,284,480 |...cooeeeernn0.00271 | 48,897 | 0.0063 |.eceeeeerereieeenens 146,692 |........c........ 0.0105 [.oriiiiricine 244,487
20.2 2 |NAIC Designation Category 2.B .. .. 20,475,406 |.... .. 20,475,406 |....
20.3 2 NAIC Designation Category 2.C .........cciieeieeniineenieeieeeeseens o 0
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) .. 43,759,886
211 3 NAIC Designation Category 3.A ......cocioiiieiieneeneereeneeieees oot 0
21.2 3 NAIC Designation Category 3.B .. .0
21.3 3 NAIC Designation Category 3.C .......cociiieieenieneenieenieseens froses s 0
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee 0
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) .. 0
23.1 5 NAIC Designation Category 5.A ......cocooiiiiiieneeneeneeneeeees oo 0
23.2 5 NAIC Designation Category 5.B .. .0
23.3 5 NAIC Designation Category 5.C ........cocoiieieeiiineenieieneseens frosies i 0
234 Subtotal NAIC 5 (23.1+23.2+23.3) .. 0
24. 6 NAIC B ..ottt ot st bttt 0
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 270,770,616
DERIVATIVE INSTRUMENTS
26. EXChaNge Traded .........cceveieveiereiceeeceieeeeeeeie et eseneseaeaes [eesesseeeseneene e seeeeeenenes 0
27. 1 Highest QUANIEY ........oveveeeeeeeeee s [ 245,227
28. 2 HIgh QUAEIIY <....oveeeeeecc et [eeee e 0.
29. 3 Medium Quality .. .0
30. 4 |LOW QUAIILY ettt s e en s s s sen s [eeeseeneee e e 0.
31. 5 LOWET QUANIY ...ttt [ee et 0
32. 6 In or Near Default 0
33. Total Derivative INStrumMents ..........cocoveveeeoeeeeeeeeeeeeeeeeeeeeeeeen 245,227 245,227
34. Total (Lines 9 + 17 + 25 + 33) 5,891,859,404 5,891,859,404 9,064,566 28,410,894 XXX 48,407,527
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

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

In Good Standing:
35. Farm Mortgages - CM1 - Highest Quality ...............cooveueeeeieeerenennnneeeenennn 0 focd O XK e [ [V 0.0011 |
36. Farm Mortgages - CM2 - High Quality ............ccccoeveveveveeeeeeoeerenennnneeeeennnn 0 Lot O XX e [ [V 0.0040 o
37. Farm Mortgages - CM3 - Medium Quality ....... .0 | 0.0069
38. Farm Mortgages - CM4 - Low Medium Quality .0 . ..0.0120 |....
39. Farm Mortgages - CM5 - Low QUaity ..........c.coeveueeeeeeeeeeeerenes foreeeenenereseeeeenenenen 0 fociccd O XX e [ 0 0.0183
40. Residential Mortgages - Insured or Guaranteed ...................foeeeerenennnnseeceee [V USSR | N SRR ¢ 0. GO RPN 0 0.0003 |..ovveeeeeeieeeieee 0 o 0.0007 [0 e
41. Residential Mortgages - All Other ....................... .0 .0 . 0.0015
42. Commercial Mortgages - Insured or Guaranteed .................foeeeennnnnnccceene [V USSR | B ESRRRRINND ¢ 0. GOSN ST 0. 0.0003
43. Commercial Mortgages - All Other - CM1 - Highest Quality . ... 402,284,584 |.... ... 402,284,584 |.... 0.0011 ... 442 513 |....
44, Commercial Mortgages - All Other - CM2 - High Quality ...... ..85,371,226 |.... ..85,371,226 |... 0.0040 ... 341,485 |....
45, Commercial Mortgages - All Other - CM3 - Medium Quality .|.........c.ccccc..... 969,767 |..-eeeeeeeeereeereneneeeeeenn 0 [ XK e e 969,767 0.0069
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAIIEY oo [ 1,837,006 |..oeoeeeeeeeeeneeenneeeend 0 [ XXX e 1,837,006 |.....coenve. 0.0120 [oooiiicrinee 22,044 | 0.0343 | 63,009 |.ccene 0.0428 |..oiioiiicne 78,624

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[-cccooooeoei O 0 L XXX [0 000788 [0 000486 (0 000028

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieiiiiierieiee e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........cccccoc.....
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooiiiiiiiiienienens 0
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 490,462,582 0 XXX 490,462,582 XXX 812,733 XXX 3,348,659 XXX 4,352,484
59. Schedule DA Mortgages 0 0 XXX 0 0.0034 0 0.0114 0 0.0149 0
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 490,462,582 0 XXX 490,462,582 XXX 812,733 XXX 3,348,659 XXX 4,352,484
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10

Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount

ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) (Cols. 4 x7) Factor (Cols. 4 x9)

COMMON STOCK

1. Unaffiliated = PUDIC ......voveeeeeeeeeeeee s e 46,344,293 |............... D.3.%, G IV D,9.0 CH RS 46,344,293 () ) AU 7,322,398 |........ 0.1580 (@) [ocevreeerrieeieae 7,322,398

2. Unaffiliated - Private ..........ccceeeiirireeeeeesseeeeeese e e 29,196,542 |.............. D.3. %, G IV DL0. 0 ST I 29,196,542 |................0.0000 |.eooeieererrnnicnennn 0 [ .0.1945 [, 5,678,728 |....c.ccco.c. 0.1945 | 5,678,728

3. Federal HOme Loan Bank ...........c.ccccueveveevececeeieeeeeeceeeieeeeseaeas [ereseneeeeeenenes 12,721,200 |............... D 0. SO DLO . S T 12,721,200 |.....ccceereern0.0000 oo 0 feiiii.0.0061 [oecee 77,599 |.0.0097 [

4. Affiliated - Life With AVR ... 2,684,173,065 |............... D.3. %, G IV D.0. ¢ CTININ I 2,684,173,065 |...............0.0000 [...corernrrrnrnnincenes 0 foriie00.0000 [0 0020000 |

Affiliated - Investment Subsidiary:

5. Fixed Income - Exempt Obligations ..........c.cccooeerienieienniniinies oo 0

6. Fixed Income - Highest Quality ...............ccoocoiiiiiiiiicic e 0

7. Fixed Income - High Quality ...... .0 |

8. Fixed Income - Medium Quality .0 |

9. Fixed Income - Low Quality ... 0.
10. Fixed Income - Lower Quality ... .0 .
11. Fixed Income - In/Near Default ..... .0 . .. . .. .. .. 0 1. .. .
12. Unaffiliated Common Stock = PUBIIC .......c.vieceicieiiiccieees e 0 [ 0 el 0 el 0 0.0000 [....ovevveerrierricricenn 0 i 0.1580 (@) [ocovvveericiriciiciiciee [V 0.1580 (@) [cevvrererereeererrirericinienns 0
13. Unaffiliated Common StOCK - PHVALE ...........cceueveieieeriereirieees e 0 e 0 i 0 0 L 0.0000 [..voveeeeeererrerericerennns 0 o 0.1945 [, (O S 0.1945 [, 0
14. REEIESEALE ...t 0 foorereeerrreeereeen 0 e 0 0 e 0.0000 (D) [oeveereeeeerrererereeerennn 0 Jorieinns 0.0000 (D) [oerevererereeererrererereienenns [V 0.0000 (D) [oerevererereeererrererieieienns 0
15. Affiliated - Certain Other (See SVO Purposes and Procedures

MBNUAL) .o 466,538,841 |[.....ocooee . XXX e oot X ... 466,538,841 [ 0.0000 [..voveeeeeererrerericerennns 0 o 0.1580 [.ccvvriineee 73,113,137 | 0.1580 |.ccvvririnene 73,713,137
16. Affiliated - All Other 0 XXX XXX 0 0.0000 0.1945 0 0.1945 0
17. Total Common Stock (Sum of Lines 1 through 16) 3,238,973,941 0 0 3,238,973,941 XXX XXX 86,791,862 XXX 86,837,658
REAL ESTATE
18. Home Office Property (General Account only) ...........cccceueveeeeveneforecececinnnenes 60,009,336 |.......oovrverieriiirenne [V 196,098,740 |............... 256,108,076 |.......cccevueee 0.0000 [..voveeeeeererrerericerennns 0 o 0.0912 oo 23,357,057 |.ocvvvreee 0.0912 oo 23,357,057
19. INVEStMENt ProPerties .........ccocoirieiiiirieirieinieiseeseieseeeeseesiees [ 6,636,411 oo (O RSN [V 6,636,411 |.cccvvrnnne 0.0000 [.vvovreeeceererrerericerennen 0 o 0.0912 [ 605,241 |...cocirnne 0.0912 [ 605,241
20. Properties Acquired in Satisfaction of Debt ...............ccccoceveeennnne 0 0 0 0 0.0000 0.1337 0 0.1337 0
21. Total Real Estate (Sum of Lines 18 through 20) 66,645,747 0 196,098,740 262,744,487 XXX XXX 23,962,297 XXX 23,962,297
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS

22. EXeMPt ODlIGAtIONS .....c.vvivieiciiiiiieirieie et e 0
23. 1 Highest QUAlitY ...........coveueieiiiiecccc e .. .0
24, 2 |High Quality ....... .0 .
25. 3 |Medium Quality .. .0 .
26. 4 LOW QUAIILY ...ttt 0
27. 5 LOWET QUAIIY ...ttt 0
28. 6 IN OF Near DEfault ..........ccoveuriieriierieieieieeie e 0
29. Total with Bond Characteristics (Sum of Lines 22 through 28) 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest QUAIILY ........ccoueeiiiiiiiiiccreercc et feesenenineiens 46,101,974 ..o XX e XXX e e 46,101,974
31. 2 High QUAIEY .....cveeieiiiciicieee e [oeeseee e 2,769,460 |.......o.c.c.. XXX [t XK e 2,769,460
32. 3 [Medium QUAIY .....evececee et eeeee s e e ee e nneaeeeea 0.
33. 4 LOW QUAIILY ...ttt [eeeeenenee et 0.
34. 5 | LOWET QUANIY......veeeeececeeeeieeeccecee e ee e sasae e enenanas |eeeeeeseesesese s ensseeaeeennns 0.
35. 6 IN OF NEAr DEFAUIL ...t [eeesee s 0
36. Affiliated Life With AVR ......cccooiiiiicicceeece e 0
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36) 48,871,433 XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............cccccoeiiiiiicns ..
42. Mortgages - CM5 - Low Quality ..........ccccooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44, Residential Mortgages - All Other ...........ccccoc.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........cooveeieiiiieerie et
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........c.ccooveieiiiiiiiiceeee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........ccoceeveeieieenieneesceeee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........ccccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEIES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62) ...........cccccevnne. 57,162,794 57,162,794 XXX 394,423 XXX 1,143,256 XXX 1,469,084
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) 127,859,472 127,859,472 XXX 415,852 XXX 1,203,622 XXX 1,558,320
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..o [ [V XXXerveverieies e XXX [ {1 0.0000 |- (U1 R 0.1580 (@) [ceveovreeereeirieiieeis (U1 R 0.1580 (@) [crveovreeereeirieiiieieis 0
66. Unaffiliated Private ..........ccccoooiiiiiiiiiiieccceeees feec, 233,049,878 |............... XXXerveverieies e D,9.0 SN OSSO 233,049,878 |.......o.c.c... 0.0000 |- (1 0.1945 | 45,328,201 |.cvvvceienne 0.1945 | 45,328,201
67. Affiliated Life With AVR ..o o [V XXXerveverieies e XXX [ {1 0.0000 |- [V F 0.0000 |- [V 0.0000 |.eeevverrieirieirieireeiene 0
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU 1) USSR RUOURUUPOURPRUTRRRR [V XXXerveverieies e XXX [ {1 0.0000 |- [V F 0.1580 |- [V 0.1580 | 0
69. Affiliated Other - All Other ............ccoiiiiiiiiiiice 0 XXX XXX 0 0.0000 0 0.1945 0 0.1945 0
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 233,049,878 XXX XXX 233,049,878 XXX 0 XXX 45,328,201 XXX 45,328,201
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General Account only) ..........ccoceeeveeveneces forviiiiiiiiiieececceee 0 Jorreeeeeeeeeeeeeeeeereeeenn 0 o 0 e 0 foreeeeeeeenn 0.0000 | O 000912 | 0 fooriiiieeenn0.0912 [ 0
72. INVEStMENt Properties ..........ccoveeieieirieesieesieeeeeee s 1,192,206 ,192,206 ,867,129 | 0.0912 ,867,129
73 Properties Acquired in Satisfaction of Debt ............ccccevvevrieennns 0 0 0 0.1337 0
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 108, 192,206 0 0 108, 192, 206 XXX 0 XXX 9,867,129 XXX 9,867,129
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .................

76. Non-guaranteed Federal Low Income Housing Tax Credit .

77. Guaranteed State Low Income Housing Tax Credit ........
78. Non-guaranteed State Low Income Housing Tax Credit . .
79. All Other Low Income Housing Tax Credit ...........cccoceeneeieiienienne
80. Total LIHTC (Sum of Lines 75 through 79)
RESIDUAL TRANCHES OR INTERESTS

81. Fixed Income Instruments - Unaffiliated .............ccccoeviiiiniininnn.
82. Fixed Income Instruments - Affiliated .
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ..........ccooeiriiiii
85. Preferred Stock - Unaffiliated ...,
86. Preferred Stock - Affiliated ... .0
87. Real Estate - Unaffiliated .. . 325,256
88. Real Estate - Affiliated .......... 0
89. Mortgage Loans - Unaffiliated .. 0
90. Mortgage Loans - Affiliated .. .. .0. . .0
91. Other - Unaffiliated .............cooioiiiccccccnccn e 2817127 | b XX e b XK e e 208170127 0 020000 e 0 [ 001580 | 4,331,906 |.cocvvvinnne 0.1580 |.ovevierrienne 4,331,906
92. Other = AfflIAted .......coceiiieerieieiee e 0 0.1580 0
93. Total Residual Tranches or Interests (Sum of Lines 81 through

92) 29,475,712 0 0 29,475,712 XXX 0 XXX 4,657,162 XXX 4,657,162

ALL OTHER INVESTMENTS

94, NAIC 1 Working Capital Finance Investments .............ccccooeeeveeees fooviiieiiiecececeeeeeee 0 e XXX [ O o 0 . 20042 [ 0 oo 0.0042 oo 0
95. NAIC 2 Working Capital Finance Investments ................c.c.ccue... 0] 0. . 0. . .0
96. Other Invested Assets - Schedule BA ...........cccooeeoeieeieeceeees ,840,963 ,840,963 452,872 | 001580 [ ,452,872
97. Other Short-Term Invested Assets - Schedule DA ... . 0 0 0 0
98. Total All Other (Sum of Lines 94, 95, 96 and 97) .........cccccevveennene 40,840,963 40,840,963 XXX 0 XXX 6,452,872 XXX 6,452,872
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines

29, 37, 64, 70, 74, 80, 93 and 98) 610,680,279 0 0 610,680,279 XXX 585,779 XXX 67,869, 162 XXX 68,470,599

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.
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Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

36, 37
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 7 8 9 10 11 12 13 14
Amount % Amount Amount % Amount % Amount % Amount %
1. Premiums Written ...........cocoooviieeeieeeeeeeeeeeeeeeees o 4,157,524,199 |........ D, G AT 100,666 |....... XXX..oooo oo (88)] e XXX e 3,266,528,045 [....... XXX.oooo.fooreiieenn 482,283 [ XXX o D4,678,900 | XXX e O | XXX
2. Premiums earned P 4,152,210,3% |........ XXX oo 100,626 |....... XXX..ooooo]oveeveinieinneenn 804 | XK e 3,265,909,280 |...... XXX oo | 482,283 | XXX e fen 54,242,901 [ UXXX e O U XXX
3. Incurred claims .........cccoeviiiiiiccs [ 3,323,185,611 |.............. 80.0 e 2,049,096 |..........2,036.3 |...ccvvrrnne (1,397)|........... (459 4. 2,813,141,124 |...cocei 861 | 203,457 .. .80.8 | 36,174,856 | 86,7 | O o 0.0
4. Cost containment EXPENSES .........cccceereeereeereeieies |oeviinn. 1,863,613 |...coovveee [V 0 235 e 0.2 [ 0 e 0.0 [ 1,233,679 [ 020 [ 82 [ 000 [ 10,811 [ 020 [ O [ 0.0
5. Incurred claims and cost containment expenses
(LINES 3.aNd 4) .o [ 3,325,049,224 |.............. 80.1 e 2,049,331 |..........2,086.6 [ (1,397, (459 4. 2,814,374,803 |...............86.2 |................. 293,540 |...............60.9 [........... 0.0
6. Increase in contract reserves ............cccocceecevicicncns e, 323,867,173 |.oovcvee T8 6,267,991 |..........6,229.0 |....covvernnnn. (2,283) . (750.5) 48,120,701 v 15 e O e 000 e 0.0
7. COMMISSIONS (8) vvveveveeeneinerereeeeienereeseneseseeeeeeseens |viireninns 638,504,603 |......cooceeee 154 | 0 e 0.0 i 0 o 0.0 [ 517,309,383 ..o 15,8 [ 62,543 [ 1300 13,183,956 0.0
8. Other general insurance expenses .. ..236,540,467 |... . 270,564 |... . .60,637,121 |.. 13,412,758 |.. 0.0
9. Taxes, licenses and fees .............. ... 47,415,388 |... ...10,055 |... . 20,726,153 |.. ... 1,572,049 |.. 0.0
10. Total other expenses iNCUIred .............ccooeveveveveeccs |oveenennn. 922,460,457 O 87 o 285 | 598,672,657 0.0
11.  Aggregate write-ins for deductions ...............ccccceeeeees |ovveevvennn 1,612,177 [ 0.0 [ O e, 0.0 [ 0 e 020 e 0 0.0
12.  Gain from underwriting before dividends or refunds . |.. (420,778,637)|... (8,444.5). . (195,258,881)|.. 0.0
13.  Dividends or refunds ............cccoceeveeeeveeereceeeeeeeeenee | 13,436 oo 0.0 | 0 o 0.0 [ 0 e 020 e 0 . . . 0.0
14.  Gain from underwriting after dividends or refunds (420,792,072) (8,444 .5) (195,258,881) (6.0) 41,463 8.6 (10,111,530) (18.6) 0 0.0
DETAILS OF WRITE-INS
1101, Other Deductions ........ccoooereeieenienieiieieeeeee e [, 1,587,568 |...oveveeeeen 0.0 | 0 [ 0.0 0.0
1102. Fines and Penalties ...24,609 |... 0.0 [ 0.0
T103. e [ oo [ [ [ [ [ [ [ [ [ee e [ [reee e
1198. Summary of remaining write-ins for Line 11 from
OVEIfIOW PAGE ....oveneiiieiiieieee e oo 0 oo 0.0 | 0 e 0.0 0.0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11
above) 1,612,177 0.0 0 0.0 0 0.0 0 0.0 0 0.0 0 0.0 0 0.0
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25
Amount % Amount % Amount % Amount % Amount % Amount
1. Premiums Wtten ........ocovveeeecninnnnneeeerenennns feoeeeeeeneneseeieeens 0 feoee XX e 0 e XXX e 0 e b XXX o 96,383,566 |........ D 0.0 I RN 435,738,425 303,612,402
2. Premiums €amed .........cccoceeveeineineenciennieneieenies oeveeereeeeeeresnenees 0 fooe s XK e 0 [ XK e O XK e 96,391,549 |........ D90, SO U 431,901,254 303,182,198
3. Incurred Claims ... e O i 000 [ 0 e 000 e O e 0.0 58,193,417 |....cocnee.. 60.41.......... 277,446,657 135,888,401
4. Cost containment expenses ..........cccocceeveeevnicinins foeveveennienniennnen 0 e 000 Joiiiee 0 o 000 ot 0 e 000 32,414 | 0.0 [ 502,963 |...oceveienen 0.1 [ 83,428
5. Incurred claims and cost containment expenses
(LiNeS 3and 4) ..c.oovevveeieerieenieeseesieeneenesennne [eeeeseinneinneinnennns 0 foiciiiinn 000 [ 0 e 000 [ 0 e 000 [ 58,225,831 |.......c..... 60.4|.......... 277,949,620 135,971,829
6. Increase in contract reserves ............ccoccevveevncieneiens foovrvevneineienennn 0 foeniiiiinn 000 [ 0 e 020 e 0 e 0.0 [ (11,276,855)|........... (1.7 265,652,689 |..............61.5 |..coeeenns 15,104,930
7. COMMISSIONS (8) ...ovvveiiecierinisicicicieeeeeeseseseeens fvnnesesesseeeenenenes O fovevininnnien 000 [ O o 0.0 e O e 0.0 o 9,931,226 Bl 53,169,682 44,847,812
8. Other general insurance expenses .. .19,918,443 |.. ..63,224,515 |.. ..19,002,975 |..
9. Taxes, licenses and fees .............. ..2,757,733 |.. ... 12,845,855 |.. ...9,492,810 |..
10. Total other expenses incurred ...........cccoceeveeeininin fovvveennienniennienes 0 oo 020 | 0 e 020 | 0 e 0.0 o 32,607,402 |...............33.8 [ 129,240,052 133,343,597
11. Aggregate write-ins for deductions ..............ccccococee | 0 i 020 | 0 e 020 | 0 e 000 e 0 e 000 et O o 0.0 [ 1,612,177
12.  Gain from underwriting before dividends or refunds . |.. .. 17,149,665 |..
13.  Dividends or refunds ...........ccocoooviiiiinininininiciees e 0 e 000 o O [ 020 e O e 000 [ 0 e 000 [ O e 000 [ s
14.  Gain from underwriting after dividends or refunds 17,136,229
DETAILS OF WRITE-INS
1101.  Other Deductions ........cccoeveeeeeeeeeeeceeieeeieeeeeeeeeeeeeee foeeeeeeeeeeeeeeeeen O Lo 000 | O Lo 020 | 0 Lo 020 e O o020 | 0 e 0.0 | 1,587,568
1102. Fines and Penalties ....24,609 |..
1103, e
1198. Summary of remaining write-ins for Line 11 from
OVEIIOW PAGE ....ecveviiiiciiieieeeeeseesee e oo (VN ORI 0.0 oo 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11
above) 0 0.0 0 0.0 0 0.0 0 0.0 0 0.0 1,612,177 0.5
(@) Includes $  ooveeeiieee 0 reported as "Contract, membership and other fees retained by agents.”
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SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:
1. Unearned premiums 236,616,571 L7972 [ 698 |.......... 67,428,758 |......ocoovvvveeenn0 | 1,876,553 [oveevciiciieend0 o0 |0 0 e 3,008,003 |......... 126,868,899 |.......... 37,825,598
2. Advance premiums .. 50,083,533 |... . .. 39,938,689 . ..732,276 |.. 572,360 |. .7,890,498 .936,511
3. Reserve for rate credits .........cocvoioiiniiniininiinnesenenees e 510,081 |0 0 510,081 |.oooeeiiiiiieennd0 o0 o0 |0 0 0 (U 0
4. Total premium reserves, CUrrent Year .........c.cccecerveeneeneeneenens foevieeinns 287,210,185 | 17,072 o698 [ 107,877,528 |.......cce..... 13,199 [ 2,108,828 |0 [0 o0 0 [ 3,670,453 |......... 134,759,398 |.......... 38,762,110
5. Total premium reserves, Prior YEar ..........cccccevvereeneeneesneienes [oeveeeienns 279,079,441 ..o 17,932 [ 1,090 . 105,213,406 |..................9,885 |........... 1,490,145 |0 o0 0 0 e 3,648,325 |......... 130,517,89% |.......... 38,180,764
6. Increase in total premium reserves 8,130,744 2,664, 121 618,684 22,128 4,241,504 581,345
B. Contract Reserves:
1. Additional reSErves () ......ceeoeeeeeeeeieeeeeeeeee e [ 4,190,881,315 |.......... 14,539,140 |......ccceveen.6,430 ...t nd20,569, 119 [0 o0 [0 o0 0 [0 e 81,614,203 |...... 3,463,365,847 |......... 210,786,577
2. Reserve for future contingent benefits ............ccocoviiiiinininis i 0f.. e 0 L0 0 0 0 0 0 0 e 0 o 0
3. Total contract reserves, current year .. 4,190,881,315 |... 14,539,140 |.. s X .420,569, 119 .. . 81,614,203 |...... 3,463,365,847 ..210,786,577
4. Total contract reserves, prior YEar. .........ccoceeeeerenenerenenenens [oeeiens 3,867,014,142 |............ 8,271,150 |.ooveiicins 8,712 |......... 372,448,418 |0 0 o0 0 0 L0 92,891,058 |...... 3,197,713,157 |......... 195,681,646
5. Increase in contract reserves 323,867,173 6,267,991 (2,283) 48,120,701 (11,276,855) 265,652,689 15,104,930
C. Claim Reserves and Liabilities:
1. TOtal CUITENE YEAI .....ceoveeiieeeieeeieieeteee e [eeeeieeas 1,428,305,945 |.......cocneee 567,376 |...ecveeereeieiens 0 foenee 511,196,084 |................ 13,575 |............ 3,210,102 |0 [0 o0 0 e 119,068,955 |......... 596,839,634 |......... 197,410,218
2. TOtal PHIOT YEAI ..cvecveviieieieeiieie et [ereieinne 1,332,697,207 |....oveenene 338,954 [ 2 [ 499,503,739 |.... 828 [ 1,893,828 [0 o0 o0 0 s 126,699,467 |......... 509,400,624 |......... 194,848,765
3. Increase 95,608,737 228,422 (2) 11,692,345 1,746 1,316,274 (7,630,512) 87,439,010 2,561,453
PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
1. Claims paid during the year:
1.1 On claims incurred prior to current year 742,481,128 | 368,857 ..o 8| 471,148,797 |.....oeveen 11,860 | 1,774,601 [ 0 e O e 0 el 0 e, 27,235,132 |........ 166,043,861 |........... 75,898,012
1.2 On claims incurred during current year ............ccocceeveeeeveoeen foceeennns 2,485,095,746 |............ 1,451,817 | (1,408))...... 2,330,299,982 |............... 279,851 |........... 33,083,981 .o 0 oo 0 o 0 e 0 e 38,588,797 |........... 23,963,785 |........... 57,428,936
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year [ PO 597,999,202 |....c.evveuenne 18,392 |- [V 1,004,139 [ 0 fociice 24,080 [onecccienn O e 0 e 0 e 0 e 92,250,996 |......... 378,875,397 |......... 125,826,218
2.2 On claims incurred during current year 830,306,743 |.......coenve 548,984 |......coovveviieis 0 fonne 510,191,945 |.....coeee 13,575 [ 3,186,043 | 0 e O e 0 e 0 e, 26,817,960 |......... 217,964,237 |........... 71,584,000
3. Test:
3.ALINES 1.1aN0 2.1 1o [ 1,340,480,330 |....coeeeee 387,250 [ 8 e 472,152,936 |.... ,860 [ 1,798,661 119,486, 127 544,919,258 201,724,229
3.2 Claim reserves and liabilities, December 31, prior year ...... |.......... 1,332,697,207 |..eevveee 338,954 [ 2 [ 499,503,739 |.... 828 | 1,893,828 126,699,467 509,400,624 194,848,765
3.3 Line 3.1 minus Line 3.2 7,783,123 (27,350,803) 32 (95, 167) 0 0 (7,213,340) 35,518,634 6,875,465
PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Reinsurance Assumed:
1. Premiums WIEEN .......coooiiiieieieeeeeeee e 2,456,383,238 |........cocnce 79,716 | 0f..... 2,393,691,427 61,109,258 |............ 1,528,933
2. Premiums €amMed ........ccoceeriiueirieinieinieesee e e 2,455,086,628 |................ 79,716 | 0f..... 2,393,423,865 |.... 60,071,722 |...c.ue. 1,536,218
3. INCUITEA ClAIMS ....voviieiieieiecieieeeeetee e [ 2,082,127,533 |............ 1,601,731 [ 0. 2,042,363,803 |.... 36,303,336 |............ 1,892,410
4. Commissions 434,431,725 0 0 418,437,792 0 0 0 0 0 15,868,492 125,441
B. Reinsurance Ceded:
1. Premiums written R P 176,710,187 |..eoveeerccne 1,792 660,408 |......... 163,836,978 |........... 12,207,479
2.  Premiums earned . ..173,888,117 |... L1792 ...630,736 |. . 161,043,505 .12,208,553
3. INCUITed ClaIMS ....ocueieiiiiiiiiiiee e o 48,111,351 134,627 |........... 37,709,601 |........... 10,264,936
4. Commissions 35,872,419 0 203,332 34,106,057 1,563,030

(a) Includes $

15,159,640

premium deficiency reserve.
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1
Comprehensive
(Hospital and
Medical)
Individual

SCHEDULE H - PART 5 - HEALTH CLAIMS

Comprehensive
(Hospital and
Medical)
Group

Medicare
Supplement

Vision Only

Dental Only

Federal
Employees
Health Benefits
Plan

Medicare
Title XVIII

Medicaid
Title XIX

Credit A&H

10

Disability
Income

1

Long-Term

Care

12

Other Health

13

Total

A. Direct:
1. Incurred Claims ...
2. Beginning claim reserves and liabilities .............ccccocenieniennne
3. Ending claim reserves and liabilities .............ccccceeiiniiniinnnns
4

ClaimS PaId ...cvviiieiieiicieee e

B. Assumed Reinsurance:
1. Incurred Claims ...
2. Beginning claim reserves and liabilities .............ccccocevvinicnnne
3. Ending claim reserves and liabilities ...............ccocceeiiniiniinnnns
4.

ClaimS PaId ...cvviiieiieiicieee e

C. Ceded Reinsurance:
1. Incurred Claims ...
2. Beginning claim reserves and liabilities .............ccccocenieniennne
3. Ending claim reserves and liabilities .............cccocceeiiniiniinnnns
4

ClaimS PaI ...cvviiieiiciice e

D. Net:
1. Incurred Claims ...
2. Beginning claim reserves and liabilities .............ccccoceviiniennns
3. Ending claim reserves and liabilities ............ccccocceeiiniiiinnns
4.

ClaimS PaId ...cvviiieiieiicieee e

E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment expenses ..............c.c.....
2. Beginning reserves and liabilities .............ccccocoeviiiiiiiiiinicnn,
3. Ending reserves and liabilities ............c.cccoceviiiiiniiiiiiiis
4

Paid claims and cost containment expenses

........... 1,601,731
.............. 316,315
.............. 548,112
........... 1,369,935

.......... 2,049,006
.............. 339,084
.............. 567,432
.......... 1,820,748

.......... 2,049,331
.............. 339,084
.............. 567,432

1,820,983

............... (1,375)

............... (1,397)

....... 770,777,321
......... 82,625,730
......... 86,944,682
....... 766,458,370

....2,042,363,803
....... 416,878,009
....... 424,251,402
....2,034,990,410

....2,813,141,124
....... 499,503,739
....... 511,196,084
....2,801,448,779

....2,814,374,803
....... 499,616,717
....... 511,298,968

2,802,692,552

291,793

......... 36,174,856
.......... 1,893,828
.......... 3,210,102
......... 34,858,582

......... 36,174,856
.......... 1,893,828
.......... 3,210,102
......... 34,858,582

......... 36, 185,668
.......... 1,893,828
.......... 3,210,102

34,869,394

......... 58,361,792
....... 128,396,232
....... 120,737,327
......... 66,020,698

.............. (33,748)
.............. 259,696
.............. 193,932

.............. 134,627
.......... 1,978,563
.......... 1,890,819
.............. 222,371

......... 58,193,417
....... 126,677,366
....... 119,040,440
......... 65,830,343

......... 58,225,831
....... 126,677,366
....... 119,040,440

65,862,757

278,852,922
513,287,311
600,942,403
191,197,830

..36,303,336
..62,674,330
..15,575,026
..23,402,640

..37,709,601
..69,273,984
..84,765,910
..22,217,676

277,446,657
506,687,657
591,751,520
192,382,794

277,949,620
506,687,657
591,751,520
192,885,757

144,260,927
194,967,612

206,585,725

132,642,814

... 1,892,410
....... 964,088
... 1,167,646
... 1,688,851

..10,264,936
... 1,360,542
..10,680,977
....... 944,502

135,888,401
194,571,157
197,072,395
133,387,163

135,971,829
194,571,157
197,072,395
133,470,591

1,289, 169,429
...921,205, 183
1,018,453,079
1,191,921,534

2,082, 127,533
...481,002,438
...501,736,118
2,061,483,853

..... 48,111,351
..... 72,612,951
..... 97,337,662
.... 23,386,640

3,323, 185,611
1,329,684 ,670
1,422,851,536
3,230,018,746

3,325,049,224
1,329,797,648
1,422,954 ,420
3,231,892,452
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Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - PART 1 - SECTION 1

1 2
NAIC
Company ID
Code Number

3

Effective
Date

4

Name of Reinsured

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Assumed

7
Type of
Business
Assumed

8

Amount of In Force at
End of Year

9

Reserve

10

Premiums

11
Reinsurance Payable
on Paid and
Unpaid Losses

12
Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

9999999 - Totals
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SCHEDULE S - PART 1 - SECTION 2

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

1 2 3 4 5 6 7 8 9 10 11 12 13
Reserve Liability
NAIC Type of Type of Other Than for Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business Unearned Unearned on Paid and Coinsurance Funds Withheld

Code Number Date Name of Reinsured Jurisdiction Assumed Assumed Premiums Premiums Premiums Unpaid Losses Reserve Under Coinsurance
...... 13100 ..20-5873230 .. [..04/01/2012 ..|Omaha Insurance Co 773,559,296 ... 133,871,810
...... 16537 ..83-3054858 .. |[..08/01/2019 ..|Omaha Supplemental Insurance Company 145,720,992 |. ..29,958,309 .0
...... 62243 ..13-1595128 .. [..01/01/1963 ..|Companion Life Ins Co ......cccceuneee e 194, . . ceevenenenn 0 .0
...... 69868 ..47-0322111 .. {..07/01/2007 ..|United of Omaha Insurance Company . 59,344,853 . A7,772,557 | .597,968,617 |. 14,706, 141 .0
...... 69868 ......|..47-0322111 ..[..01/01/2013 ..|United of Omaha Insurance Company . 267,747,693 ....5,505,626 |. ..67,307,017 |. ...45,294 469 .0
...... 72850 ......|..75-6010770 ..|..01/01/1984 ..|United World Life Ins Co 836,275,860 16,126,883 27,701,750 .. 148,778,073 0

0299999. U.S. Affiliates - Other 2,082,648,889 56,227,458 841,007,187 372,608,803 0 0
0399999. Total - U.S. Affiliates 2,082,648, 889 56,227,458 841,007,187 372,608,803 0 0
0699999. Total - Non-U.S. Affiliates 0 0 0 0 0 0
0799999. Total - Affiliates 2,082,648,889 56,227,458 841,007,187 372,608,803 0 0

...... 21113 ......| .. 13-5459190 ..|..01/01/2023 .. |United States Fire Insurance Company
..36-1150880 ..|..09/01/2008 ..|KSKJ Life Slovenian Catholic Un .... .0
..84-0356870 ..|..01/01/2008 ..|Assured Life Association 20,182,449
..25-0606580 .. [..07/01/2014 ..|Loyal Christian Benefit Assocation .......cccceoevivieniieenieennieenineenieenneee [P el QA D [ WS e 1,678,613
..47-0339250 ..[..07/01/2023 ..|Woodmen of the World Life Insurance Society .0
..36-1711198 ..[..01/01/2006 ..|Royal Neighbors of America ........... s X .0
..37-0580740 ..|..01/01/2014 ..|VWestern Catholic Union .... , . ....152,224 .0
..04-1885430 ..|..06/01/2020 ..|Royal Arcanum .... 191 .1,102,812 .0
..06-6033492 ..|..01/01/1991 ..|Aetna Life Insural mpany ... .. 14,612,936 |. ... 224,107 .0
..59-0781901 ..[..01/01/2000 ..|American Heritage Life Insurance Co ............ ..47,545,001 |. .2,915,906 .0
..47-0397286 ..|..06/01/2016 ..|Renaissance Life & Health Insurance Company of America . 171,427 . ... 350,997 .0
.. 15-0274455 ..|..01/01/2010 ..|Columbian Financial Group 0
..91-0550883 .. [..01/01/2011 ..|Family Life Insurance Company ........ccccccevveemrveerieeerueesseensseesnineessienns | Tevvvveeniinenne | eenveenns QA T [ S o 13,705,344 [ 463,130 [ 276,976 [ 2,557,965 0
..36-1063550 .. [..01/01/2020 ..|Federal Life Insurance Company 2,271,534 .0
..74-0651020 .. [..01/01/2010 ..|Government Personnel Mutual Life Insurance Company 1,644,689 .0
..13-1004640 ..[..01/01/2013 ..|Manhattan Life Insurance Company .0
..04-2314290 ..[..01/01/2007 ..|Lincoln Heritage Life Insurance Co .0
..64-0431935 ..|..12/01/2010 .. [Heartland National Life Insurance . .0
..13-5582869 ..|[..08/21/1987 ..|New York Life Insurance Company .... .0
.. 13-5582869 .. [..05/12/1993 ..|New York Life Insurance Company ........... .0
..91-0782008 .. [..02/01/2017 ..|Government Personnel Health & Life Company 0
..87-0207762 ..[..01/01/2010 ..|Sentinel Security Life Insurance Company .........ccccoceevieeeriueemnvensieeenieens | UTeoriiiiniiis ool QA T [ MBS e 17,639,836 [ 564,723 [ 72,081 [ 2,655,649 0
..54-0377280 ..[..04/01/2014 ..|Shenadoah Life Insurance Company ............. 1,873,327
..31-0487145 ..[..07/01/2001 ..|Western & Southern Life Insurance Company .1,160,253
..13-2611847 ..[..08/01/2009 ..|Gerber Life Insurance Company .............. .6,074,036
..41-6041001 ..|..01/01/2007 .. [Puritan Life Insurance Co of America
...... 81779 ..43-1014771 ..[..10/01/2014 ..| Individual Assurance Company ............ . R
...... 85189 ..56-1090947 ..[..10/01/2017 ..|Western United Life Assurance Company .. .28,893,034 |.
...... 86509 ..71-0294708 ..[..01/01/1991 ..|Voya Retirement Insurance and Annuity Co . ... 18,885 |.
...... 87726 ......|..06-0566090 ..(..01/01/1991 ..|Brighthouse Life Insurance Company
...... 77399 ......|..13-1867829 ..|..01/01/2006 .. |Sterling Investors Life Insurance Co ... reveeeneenns 1,729,443
...... 91642 ......|..06-1016329 ..[..10/01/2010 ..|Forethought Life Insurance Company ...... . 17,128,038 |.
...... 92703 ......|..37-1095206 ..|..01/01/2009 ..[United National Life Ins Comp of America .... coeneennenen2, 150,376
0899999. U.S. Non-Affiliates 373,734,349 9,645,011 108,630,480 70,946,763 0 0
1099999. Total - Non-Affiliates 373,734,349 9,645,011 108,630,480 70,946,763 0 0
1199999. Total U.S. (Sum of 0399999 and 0899999) 2,456,383,238 65,872,469 949,727,667 443,555,566 0 0
1299999. Total Non-U.S. (Sum of 0699999 and 0999999) 0 0 0 0 0 0
9999999 - Totals 2,456,383,238 65,872,469 949,727,667 443,555,566 0 0




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - PART 2

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

1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses

0399999. Total Life and Annuity - U.S. Affiliates 0
0699999. Total Life and Annuity - Non-U.S. Affiliates 0
0799999. Total Life and Annuity - Affiliates 0
1099999. Total Life and Annuity - Non-Affiliates 0
1199999. Total Life and Annuity 0
1499999. Total Accident and Health - U.S. Affiliates 0
1799999. Total Accident and Health - Non-U.S. Affiliates 0
1899999. Total Accident and Health - Affiliates 0
..99-3243612 ..[..08/01/2024 .. |Student-Athlete Insurance Cell, LLC .....ccccovrieiirieniicnnene 8

..36-2554642 ..|..01/01/1990 ..[Allstate Life Insurance Company .... 0

..74-0484030 ..|..08/01/2001 .. |American National Insurance Co ..... .0

..58-0828824 ..|..07/01/2007 .. [Munich American Reassurance Company . . 154,900

..58-0828824 ..|..10/01/2019 .. [Munich American Reassurance Company 150,139

..48-1024691 ..|{..07/15/2001 .. [Employer's Reassurance Corporation 207,438

..48-1024691 ..|..03/01/2003 .. Employer's Reassurance Corporation .. ... 6,223

..84-0499703 ..{..01/01/2001 .. [Security Life of Denver Insurance Co. ..188,900

..84-0499703 ..[..01/01/2004 .. [Security Life of Denver Insurance Co. ........cccccerveerieenieeneenneneesseesiensineseesieeniens | C0uiiviiiiiiiiins oo ... 5,483

..06-0839705 ..|..01/01/1999 ..[Swiss Re Life & Health America Inc .. 117,067

..13-2572994 ..{..07/01/1988 ..[General Re Life Corporation ........cccccooceriirinninnieenieeneeneeseseeseeseeseeseeneenees | Claveiiiiiiiies oo 6,624 |, 0

..13-2572994 ..{..04/01/1997 ..[General Re Life Corporation . . 7,677,859
.....|..43-1235868 ..[..07/01/2011 ..|RGA Reinsurance Company .. ..1,045,068 |... 11,367,226

...... 93572 ......[..43-1235868 ..|..01/01/2017 ..|RGA Reinsurance Company

1999999. Accident and Health - U.S. Non-Affiliates 5,454,409 29,090,770
2199999. Total Accident and Health - Non-Affiliates 5,454,409 29,090,770
2299999. Total Accident and Health 5,454,409 29,090,770
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 5,454,409 29,090,770

2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999) 0 0

5,454,409 29,090,770

43
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - PART 3 - SECTION 1

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

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

9999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance

0399999. Total General Account - Authorized U.S. Affiliates

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

ol|lo|o

0799999. Total General Account - Authorized Affiliates

o

... 60186 ..... ..36-2554642 ..| 01/01/1990 .|Allstate Life Insurance Company
... 60739 .

. ..74-0484030 ..| 08/01/2001 .|American National Insurance Co .... 0| 0.
.... 66346 .....[..58-0828824 ..| 07/01/2007 .|Munich American Reassurance Company 0] 0.
.... 66346 .....[..58-0828824 ..| 10/01/2019 .|Munich American Reassurance Company .. 105,783 |. 0.
... 068276 .....[..48-1024691 ..| 07/15/2001 .|Employer's Reassurance Corporation . .24,496 |. 0.
... 68276 ..48-1024691 ..| 03/01/2003 .|Employer's Reassurance Corporation 0
... 68713 ..84-0499703 ..| 01/01/2001 . |Security Life of Denver Insurance Co. .......cccceevrrnne 0
... 68713 .....[..84-0499703 ..| 01/01/2004 .|Security Life of Denver Insurance Co. 0.
... 82627 .....[..06-0839705 ..| 01/01/1999 .|Swiss Re Life & Health America Inc . 0.
... 86258 .....[..13-2572994 ..| 07/01/1988 .|General Re Life Corporation ..... 0.
... 86258 .....[..13-2572994 ..| 04/01/1997 .|General Re Life Corporation .. 0.
... 93572 .....|..43-1235868 ..| 10/01/2009 .|RGA Reinsurance Company ..... 0.
0.

972

117

. ..43-1235868 ..| 07/01/2011 .|RGA Reinsurance Company . .55,030,036 | .726,396,103 |.

... 93572 ..., ..43-1235868 ..| 01/01/2017 .|RGA Reinsurance Company 0
0899999. General Account - Authorized U.S. Non-Affiliates 165,864,033 56,032,564 852,735,182 0 0
1099999. Total General Account - Authorized Non-Affiliates 165,864,033 56,032,564 852,735, 182 0 0
1199999. Total General Account Authorized 165,864,033 56,032,564 852,735,182 0 0
1499999. Total General Account - Unauthorized U.S. Affiliates 0 0 0 0 0
1799999. Total General Account - Unauthorized Non-U.S. Affiliates 0 0 0 0 0
1899999. Total General Account - Unauthorized Affiliates 0 0 0 0 0

... 00000 .....[..99-3243612 ..] 08/01/2024 .]Student-Athlete Insurance Cell, LLC ...oooioivoooromierisssesesesensnens VT [......... W/l........ | [ S 10,846,154 [..ovoviiieiiieiciiceas 0 [ 0 [ (o) P [ D [ 2,439,108
1999999. General Account - Unauthorized U.S. Non-Affiliates 10,846, 154 2,439,108
2199999. Total General Account - Unauthorized Non-Affiliates 10,846, 154 2,439,108
2299999. Total General Account Unauthorized 10,846, 154 2,439,108
2599999. Total General Account - Certified U.S. Affiliates 0 0

2899999. Total General Account - Certified Non-U.S. Affiliates

2999999. Total General Account - Certified Affiliates

3299999. Total General Account - Certified Non-Affiliates

3399999. Total General Account Certified

3699999. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999. Total General Account - Reciprocal Jurisdiction Affiliates

4399999. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999. Total General Account Reciprocal Jurisdiction

4599999. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 176,710,18 56,032, 56 852,735, 18 2,439, 10!

4899999. Total Separate Accounts - Authorized U.S. Affiliates

5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999. Total Separate Accounts - Authorized Affiliates

5599999. Total Separate Accounts - Authorized Non-Affiliates

5699999. Total Separate Accounts Authorized

5999999. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999. Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999. Total Separate Accounts - Unauthorized Affiliates

6699999. Total Separate Accounts - Unauthorized Non-Affiliates

6799999. Total Separate Accounts Unauthorized

7099999. Total Separate Accounts - Certified U.S. Affiliates

7399999. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999. Total Separate Accounts - Certified Affiliates

7799999. Total Separate Accounts - Certified Non-Affiliates

olo|lo|lo|o|o|lo|lo|o|o|o|o|o|o|o|F|lo|lo|o|o|lo|lo|o|o|o|o|o|o|o
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|N|o|o|o|o|o|o|o|o|o|o|o|o|o
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

olo|lo|lolo|o|lo|lo|o|o|o|o|o|o|o|N|o|o|o|o|o|o|o|o|o
olo|o|olo|o|o|o|o|o|o|o|o|o|o|d|o|o|o|o|o|o|o|o|o

7899999. Total Separate Accounts Certified
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

1 2 3 4 5 6 7 8 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance
8199999. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates 0 0 0 0 0 0 0
8499999. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates 0 0 0 0 0 0 0
8599999. Total Separate Accounts - Reciprocal Jurisdiction Affiliates 0 0 0 0 0 0 0
8899999. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates 0 0 0 0 0 0 0
8999999. Total Separate Accounts Reciprocal Jurisdiction 0 0 0 0 0 0 0
9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 0 0 0 0 0 0 0
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999,
6499999, 7099999, 7599999, 8199999 and 8699999) 176,710, 187 56,032, 564 852,735, 182 0 0 0 2,439,108
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999) 0 0 0 0 0 0 0
9999999 - Totals 176,710, 187 56,032,564 852,735, 182 0 0 0 2,439,108
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - PART 4

Reinsurance Ceded to Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Issuing or Funds Sum of Cols.
Paid and Confirming Deposited by 9+11+12+13
NAIC Unpaid Losses Bank and Withheld Miscellaneous +14 but not in
Company ID Effective Reserve Recoverable Total Letters of Reference Trust from Balances Excess of
Code Number Date Name of Reinsurer Credit Taken (Debit) Other Debits (Cols.5+6+7) Credit Number (a) Agreements Reinsurers Other (Credit) Col. 8
0399999. Total General Account - Life and Annuity U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
0699999. Total General Account - Life and Annuity Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
0799999. Total General Account - Life and Annuity Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1099999. Total General Account - Life and Annuity Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1199999. Total General Account Life and Annuity 0 0 0 0 0 XXX 0 0 0 0 0
1499999. Total General Account - Accident and Health U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1799999. Total General Account - Accident and Health Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
1899999. Total General Account - Accident and Health Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
...00000 .....[..99-3243612 ..[08/01/2024 [Student-Athlete Insurance Cell, LLC .....oooiovoceoemeeemeeremeeeemeseereneneenenee foeeemessecsenineeneceenas (O] 9,197,538 | (O] 9,197,538 |............ 32,283,360 | .o 0001 [oveeieeiieieieeins [0 2,439,108 [..ooeeeiieiias [0 (O] 9,197,538
1999999. General Account - Accident and Health U.S. Non-Affiliates 0 9,197,538 0 9,197,538 32,283,360 XXX 0 2,439,108 0 0 9,197,538
2199999. Total General Account - Accident and Health Non-Affiliates 0 9,197,538 0 9,197,538 32,283,360 XXX 0 2,439,108 0 0 9,197,538
2299999. Total General Account Accident and Health 0 9,197,538 0 9,197,538 32,283,360 XXX 0 2,439,108 0 0 9,197,538
2399999. Total General Account 0 9,197,538 0 9,197,538 32,283,360 XXX 0 2,439,108 0 0 9,197,538
2699999. Total Separate Accounts - U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
2999999. Total Separate Accounts - Non-U.S. Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3099999. Total Separate Accounts - Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3399999. Total Separate Accounts - Non-Affiliates 0 0 0 0 0 XXX 0 0 0 0 0
3499999. Total Separate Accounts 0 0 0 0 0 XXX 0 0 0 0 0
3599999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2699999 and 3199999) 0 9,197,538 0 9,197,538 32,283,360 XXX 0 2,439,108 0 0 9,197,538
3699999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2999999 and 3299999) 0 0 0 0 0 XXX 0 0 0 0 0
9999999 - Totals 0 9,197,538 0 9,197,538 32,283,360 XXX 0 2,439,108 0 0 9,197,538
(@) | Issuing or
Confirming | Letters
Bank of
Reference Credit American Bankers Association Letters of
Number Code (ABA) Routing Number Issuing or Confirming Bank Name Credit Amount
0001 ..o T | e PNC BANK ..ttt h b e e e e b et et b n et et e b et et et et et nenn et nnenne | eeieen 32,283,360
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - PART 5

Reinsurance Ceded to Certified Reinsurers as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Collateral 23 24 25 26
16 17 18 19 20 21 22 Percent
Credit
Percent | Allowed Liability for
of on Net Reins-
Dollar Collateral| Obli- | Amount of urance
Percent Total Amount of Provided | gation Credit with
Certified Collat- Recover- Net Collateral for Net [Subject to| Allowed for | Certified
Rein- eral Paid and able/ Obligation | Required Issuing or Funds Total Obli- [Collateral Net Reinsurers
surer | Effective |Required Unpaid Reserve Subject for Full Confirming Deposited Collateral | gation |(Col. 23 /| Obligation Due to
NAIC Domi- | Rating | Date of | for Full Losses Credit Miscellan- to Credit Bank by and Provided |Subjectto| Col.8, | Subjectto | Collateral
Com- ciliary (1 Certified [ Credit Reserve | Recover- Taken eous Collateral (Col. 14 Multiple Reference Trust Withheld (Col. 16 + |Collateral| notto | Collateral | Deficiency
pany ID Effective Juris- | through [ Reinsurer | (0% - Credit able Other (Col.9+ | Balances | (Col. 12 - Times Beneficiary | Letters Number Agree- from 17 +19+ |(Col. 22 /| Exceed | (Col. 14 x | (Col. 14 -
Code | Number Date Name of Reinsurer diction 6) Rating 100%) Taken (Debit) Debits 10 + 11) (Credit) 13) Col. 8) Trust of Credit (a) ments Reinsurers Other 20+21) | Col. 14) | 100%) Col. 24) Col. 25)

9999999 - Totals

(a) Issuing or
Confirming Letters
Bank of
Reference Credit American Bankers Association Letters of

Number Code (ABA) Routing Number Issuing or Credit Amount




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
2

1 3 4 5
2024 2023 2022 2021 2020
A. OPERATIONS ITEMS
1. Premiums and annuity considerations for life and
accident and health CONtracts ..............cccceeeeveveveven oerrreiecciiene 176,710 [ 160,367 [.cvovvecececrienee 148,936 |...cooovvvvcrere 137,492 | 120,051
2. Commissions and reinsurance expense allowances |..........c...cc....... 35,872 | 43,049 | 45,070 [.oooveeiiees 48,601 | 42,722
3. CoNtract ClaimS ......ccoeuiieieieieieieieeeeeseie e e 41,226 | 24,484 ... 20,220 oo 17,418 | 19,037
4. Surrender benefits and withdrawals for life cONtracts|...........ccccerrrrerennes [V RN [V RN [V RN [V RN 0
5. Dividends to policyholders and refunds to members |...........c.cocveveeiireinnne [V RN [V RN [V T [V T 0
6. Reserve adjustments on reinsurance ceded ........... oo [V RN [V RN [V T [V T 0
7. Increase in aggregate reserve for life and accident
and health CONtracts ..........ccooveccueueveeeeecceeee e e 125,339 [ 111,596 | 123,936 oo 79,168 |oveeeciciececii 0
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and
accident and health contracts deferred and
UNCONECIEA ...t 22,284 | 14,324 | 13,493 | 12,949 | 11,765
9. Aggregate reserves for life and accident and health
COMTACES ...ttt e 908,768 |....cvoveerercerecenne 783,429 | 671,833 | 547,897 |ovvieenne 468,729
10.  Liability for deposit-type CONtracts .............c.oevevevereuesfrornnnnnseeeee (O T (O [0 [0 0
11, Contract claims UnNPaid .............cccceeeveveviveverereereeeeeens s 29,091 | 13,693 | 11,444 | 10,683 |ooeeeeieeee 11,251
12.  Amounts recoverable on reinSurance ............cccoceee|eeveveeeeeeeeeeenennn. 5,454 ..o, 3,013 | 2,965 | 2,634 | 1,493
13. Experience rating refunds due or unpaid ..................ooeeerrneccininnnnnns (O T (O [0 [0 0
14. Policyholders’ dividends and refunds to members
(not included in Line 10) ....c.coveueeeinirereececeirreseer e (U (U (O (O 0
15.  Commissions and reinsurance expense allowances
U .ottt [t (O T (O (O (O 0
16.  Unauthorized reinsurance offSet .............cccoeevevevevevenc e (O T [0 [0 [0 0
17.  Offset for reinsurance with Certified Reinsurers .......[....ccocoveeeninnnnnne (O T [0 [0 [0 0
C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and withheld from (F) ...............feoeerrrncccicnencns 2,439 | (O [0 [0 0
19.  Letters of Credit (L) ..oovoveveveeeeeecceieieeceeecceeeee e 32,283 | (O [0 [0 0
20.  Trust agreements (T) ...cococcevevereueueeeeeieeeseeeeeeeesesa e (O T (O [0 [0 0
ST 11 i (o) WSSOSO OOTH NSO L V1 O (VN (VN 0
D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)
22.  Multiple Beneficiary Trust ........ccccoveeeeverreeeeennene e [V RN [V RN [V T [V T 0
23.  Funds deposited by and withheld from (F) ..........ccco. e, [V RN [V RN [V T [V T 0
24, Letters of Credit (L) oo [V RN [V RN [V T [V T 0
25, Trust agreements (T) ...coocoveeevereueueeeireeieieieeeeseees et [V RN [V RN [V T [V T 0
26. Other (O) 0 0 0 0 0

48




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and iNvested @sSets (LINE 12) .....cccciiiiirieieieieieieeeeieie ettt e 10,467,277,758 |.....ceeveeiccieee 0 oo 10,467,277,758

2. REINSUFANGCE (LINE 16) ....vviviiiieitereiiiesetete ettt sessa bttt b st sn st b s ss st et be st sn st be s s s et e s s e seeneees 8,909,461 |.....coeneee. (8,909,461)]-..cccvvicieic 0

3. Premiums and considerations (LINE 15) ...........ccceueueuririerireriisisieseiesesssssssssese s sssssesesessssssssesesessssnsns freeseeesseenns 225,029,952 |.....ccovvuee 22,284,327 | 247,314,279

4. Net credit for CEded MBINSUIANCE ........c..cuiuiiiiriiiiieeieieeise ettt ettt ensennae D 0.0 R NS 950,541,274 |............... 950,541,274

5. All other admitted asSets (DAIANCE) ............c.ccurveereeieeereereeeeeeeeee e ieeeeeeee e ese s s 1,162,431,727 0 1,162,431,727

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccocoveveveveueeeeeiieieieeeeeee e e 11,863,648,898 |................ 963,916,141 |.......... 12,827,565,038

7. Separate ACCOUNt @SSELS (LINE 27) .....c.ocvoviieeeeeeieeieee ettt ettt es st sesesesns s enasesesenn 0 0 0

8. Total assets (Line 28) 11,863,648,898 963,916, 141 12,827,565,038

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @NA 2) ........ccueviiieiiieicieteeeeceee ettt es s s esssss s s s ses e eneeenen 5,115,270,705 |................ 908,767,746 |............ 6,024,038,451
10. Liability for deposit-type CONraCts (LINE 3) ......cvcveviveveverereeieiieeeeeieietetetcees e sesese s s st se s s s e es e e [0 [0 0
11, ClaIM FESEIVES (LINE 4) .....vvieieiiieeieietetcteeeeee ettt ettt et s s s s s s sesess s s s ssssesesesessssnnessssse e eeeeieennens 740,533,126 |.coooceeenne 29,090,770 |.ooeenenne 769,623,896
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........ccccoeveveveveueueccneeeeeeeees e 3,505 | [0 3,505
13.  Premium & annuity considerations received in advance (LiNE 8) ...........ccocvoveveveveueeeeceeieeeeeeeeeeeee e 50,083,533 |......cocev.e. 28,496,732 | 78,580,266
14.  Other contract laDIlIIES (LINE 9) .......c.cvevivieiieeiieieietetee ettt eses s s st esessss s s ssesess [eeeeseneeneneeeeeneas 510,081 [ [V 510,081
15. Reinsurance in unauthorized companies (Line 24.02 minus inset amMouNt) ................c.oeeueuereeeeevevene [ [0 [0 0
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

BIMOUNL .ottt ettt s s s st s s s e st s et s e s sese s s s s s s st et s s s sesesese s s s e sesessaa|eeesssiceceeeenanas 2,439,108 |................. (2,439,108) ..o 0
17. Reinsurance with Certified Reinsurers (Line 24.02 iNSEt @MOUN) ..........c.cooveeieverereieececeeeeeeeee e e [0 [0 0
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset @amount) ..............|o-eceococcurriniecicccnenns 0 [ [0 0
19.  All other liabiliies (DAIANCE) .........ccvucueveieeeeeeceete et eeeeecee et eeasee et eeenssa et et ee e e e s s enssastesesenanssanaena 1,806,701,009 0 1,806,701,009
20. Total liabilities excluding Separate ACCOUNES (LINE 26) ........c.ovveruruereiiieeieieseieiessesesesessssesesesessssses e 7,715,541,067 |............... 963,916,141 |........... 8,679,457,208
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.vueeeeieeieeeeeeeeeseeeeeseeeeeees e sesss s 0 0 0
22, Total HabilitIes (LINE 28) ......c.vveuieeuieeirieeirieeinieeisiee ettt seee b seebsse bbbt siens [eraeie e 7,715,541,067 |......oconvece. 963,916,141 |............ 8,679,457,208
23.  Capital & SUMPIUS (LINE 38) .......oeeeeeeeeeeeeceeee ettt sesaea e s s s asasaesenenssanasennnas 4,148,107,831 XXX 4,148,107,831
24. Total liabilities, capital & surplus (Line 39) 11,863,648,898 963,916,141 12,827,565,039

NET CREDIT FOR CEDED REINSURANCE

25, CONTACE FESEIVES .....euvuierererceseeseeeeseeseessesesessesseeseeseeseeeese e s aesseeeseeesessesseeseesee e s se et ass et assassassessessessefooceenasninnans 908,767,746
26, ClAIM FTESEIVES .....eoeeieeeeeeeseeseeseeees e eese e sseeseesees e eessesee e e e e e e s e e s e s e e s e e e ease e ee s s essensensesseee e enienies 29,090,770
27.  Policyholder diVIdENAS/TESEIVES .........ooiiiuiiiiiiieieet ettt ettt sb e s e e e sseesneesaeenneesesnese et 0
28. Premium & annuity considerations received in @dVANCE ................cceueveueeeeeiiieieieteeeee e e 28,496,732
29. Liability for deposit-type CONTFACES .........coiuiiiiiiieiee e s 0
30.  Other CONract HADILIES .........c.vueuuiueiiieiiieiciee ettt e 0
31, REINSUIANCE CEAEM @SSELS .......uiuieieiiiaciicieeciei ittt ettt n e 8,909,461
32. Other ceded reinsurance recoverables ..o 0
33.  Total ceded reiNSUrance rECOVETADIES ............ccuiuruiueereereereeneeeeseeseeseeeeeeneesessesssessssssessessessesseseene] 975,264,710
34.  Premiums and CONSIAEIALIONS ..........oweeeeeeeeeeeeee e eee e e e oo 22,284,327
35. Reinsurance in unauthorized COMPANIES ..........coiiiiiiiiiiiiiie e oo 0
36. Funds held under reinsurance treaties with unauthorized reiNSUrErs ..............coiueurieeunieeuneeenseeeseen oo 2,439,108
37. Reinsurance with Certified REINSUIETS ............cccoiiiiiiiiiicccc e e 0
38. Funds held under reinsurance treaties with Certified Reinsurers ..............ccccocooooiiiiiicincinc fo 0
39. Other ceded reinsurance payables/OffSELS .........ccooiiiiiiiiiiiiee s 0
40. Total ceded reinsurance Payable/OffSELS .............cocovevcueuereieeeececeeteeeeeeeeeae e see e secae e sesenenaeae e senenenaees 24,723,435
41. Total net credit for ceded reinsurance 950,541,274
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only

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

1. AlADAMA ..o AL 27,978,882 |.....ccvveevvecveeea 0 o 27,978,882

2. AlASKA .o AK oL oo O e 0 e 7,166,189 [...coovvvevieeenn 0 |, 7,166,189

3. ANZONA ..o AZ 46,489,794 .46,489,79% |..
4. Arkansas .. - AR .15,915,419 .15,915,419 |..
5. California .. .. CA 87,620,078 .87,620,078 |..
6. COlOrado ....eeeeeneeeeeeeeeeee e co ..48,501,492 |.. .48,501,492 |..
7. CONNECHCUL ... cT ..10,603,304 |.. .10,603,304 |..
8. Delaware ............. .. DE ...3,355,092 |.. .. 3,355,002 |..
9. District of Columbia . ... DC ...2,862,770 |.. ..2,862,770 |..
10, FIOMOR v ..70,054,191 |.. ....70,054,191 |..
11.  Georgia 109,779,370 |.. .. 109,779,370 |..
12.  Hawaii .. ..8,055,449 [ 0 e 8,055,449 |..
13.  Idaho .... ..13,781,929 |.. ... 13,781,929 |..

.. 115,736,537 |..
....51,783,537 |..
.23,806,936 |..
e 22,294,329 |
.......... 15,914,983
.......... 25,968,055
..5,227,532 |..
.38,626,145 |..

.... 115,736,537 |..

. ..22,204,329 |..
.............. 15,914,983
.............. 25,968,055

.5,227,532|..
..38,626,145 |..

17. Kansas .
18. Kentucky ..
19. Louisiana ..

21. Maryland ...... ... MD

22.  Massachusetts . e MA [ L e O e 0 e 19,749,621 |....ovviveeiieeeen 0 o 19,749,621
23.  Michigan ... o MU el e 0 e 0 o 20,693,305 |.....oovovevrreieieeens 0 o 20,693,305
24.  Minnesota . -~ MN . 18,357,684 |.. .18,357,684 |..
25.  Mississippi - MS . 33,766,862 |.. .33,766,862 |..

26. Missouri ... e MO el [ O e 0 e 72,329,305 |..cvvvevieiieiinns 0 o 72,329,305
27. Montana ........cccceeecoceceveieieeccceeceeeeeeees. MT el e O e 0 14,968,670 |...ovovvvrveriieen 0 [ 14,968,670
28. Nebraska .. . 26,768,724 |.. .26,768,724 |..
29. Nevada ........ ..10,944,380 |.. .10,944,380 |..

30. New Hampshire o NH el i 0 e 0 s 9,454,922 |.....ovovririieeen 0 o 9,454,922
31, NEW JEISEY .ueoeeneiiiieieieieieee e eeeeeeeens NI ool oo O e 0 33,077,263 ..o 0 | 33,077,263
32, NEeW MEXICO ..c.uveeeeeceeeeeeeeeeeeee e NM ...6,960,269 |.. ...6,960,269 |..
33. New York ..... . NY .. 121,350,535 |..

121,350,535 |..

34.  North Carolina .. ....90,242,854 |..

35, NOMt DEKOLA oot 8,123,812 8,123,812 |.
36, ONIO coveeeeeeeeeeeeeee e .69,596,535 |..
37. Oklahoma . .39,946,600 |..
38. Oregon......... .13,584,657 |..

39. Pennsylvania ............cccccoiiiiiiiis
40. Rhode lsland ...........ccccoiiiiiiiiiii e
41.  South Carolina .
42.  South Dakota ...

.50,359,235 |..
.. 3,831,756 |..
.36,745,358 |..
.14,329,341 |..
.42,940,066 |..

B4, TEXAS .o X .. 167,235,286 |..
45. Utah..... . uUT ..6,770,59% |..
46. Vermont VT . , .. 0. .. 5,600,675 |..
47. Virginia ..... e VA el i 0 i 0 o ..86,136,976 | 0 [ 86,136,976
48.  Washington .. o WA e L foeeei 0 o 0 o0 34,102,917 | 0 e 34,102,917
49.  West Virginia - WV ..10,059,076 |.. .10,059,076 |..

50. Wisconsin.... - WL . 24,689,800 |.. .24,689,800 |..
51.  Wyoming ......... o WY

52.  American Samoa . .. AS

53. Guam .............. .. GU

54. Puerto Rico ...... ... PR

55. U.S. Virgin Islands ...... VI

56. Northern Mariana Islands e MP

57. Canada ......cccccceeeeeeueeeennn .... CAN

58. Aggregate Other Alien .
59.  Subtotal ........ccooiiiiiiis

additions and annuities...............cccooo
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceuueeeeeiiinnnns
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |

95.  Totals (Direct BUSINESS).........oeereeenenenernennnnnnne| L XXX o O e 0 1,873,411,849 |.....oovvirien 0 s 1,873,411,849 |...oooiiee
96.  Plus reinsurance assumed... e XXX o (U R (VN I 2,444,046,976 |......cccovovevrnnnn 0 [ 2,444 046,976
97  Totals (All Business)........ . L0 4,317,458,825 |.....ccooevireenn 0 o 4,317,458,825 |..
98. Less reinsurance ceded...........coveeeeveeeeveeeseeeneinns | XXX oo O e O 169,007,818 [....oeovevvevieeeen 0 o 169,007,818
99. Totals (All Business) less Reinsurance Ceded XXX 0 0 |c) 4,148,451,006 0 4,148 ,451,006
DETAILS OF WRITE-INS
58001. VGB British Virgin Islands .......cccoovevvvovnnnnnc]nn XXX
58002. 77Z Other Alien o XXX
58003. XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX
9403. wee XXX
9498. Summary of remaining write-ins for Line 94 from
OVErfloW PAGE ......ccvveieirieieceeeee e e XXX oo [ RO [V T [V A (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...............cccceeveen ... 53 4. Q- Qualified - Qualified or accredited reinsurer..............cccceevviiiiiieiiinnns . 0

2. R - Registered - Non-domiciled RRGS...........ccoiiiiiiiiiiiiiiieeee e eeeee e,
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0
(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
ORDINARY Insurance: Premium and annuity considerations are allocated by the domicile of the insured. GROUP Insurance: Groups of less than 500 lives, premiums are
considered to be all in the state of domicile of the policyholder. Groups of 500 lives or more, premiums are allocated by the state of domicile of the certificate holders.
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6.......cccccoeneee
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

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

Allocated by States and Territories

Direct Business Only

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

1. AIADAMA e AL oo O el 0 L 503,621 |....o...... 4,960,023 | 0 o 5,463,644

2. AIBSKA .o AK e O e 0 31,115 | 586,569 |....ceeeeerrrereenene 0 [ 617,684

3. ATZONA oo AZ i O e 0 L 670,909 |.......... 11,512,404 |...ooeiieien 0 [ 12,183,313

4. ATKANSES ..ot AR o O i 0 203,838 |...co.c... 2,784,597 | 0 [ 2,988,435

5. California .....c.cveveeeiiiierrsee e CA oo 0 [ 0 s 2,638,927 |......... 37,908,800 |......ccevverrienins 0 v 40,547,726

6. COlorado ........ccceoeeevevererreeeneeeeneneessseiereinenenennns. GO o 0 i 0 1,341,528 |.......... 16,258,771 oo 0 | 17,600,300

7. CONNECHCUL ... CT e O [ 0 614,165 |........... 6,906,194 |..cccovvvvvviieeeean 0 o 7,520,359

8. DEIaWArE .....c.oeiieeieeiee e DE |ooeeeemeneneieneen 0 i 0 s 91,190 |.coenee. 1,740,628 | 0 o 1,831,818

9. District of Columbia .........cceuevevevececeeeereeeeeceeee e DC |vvrerreemnnneeee O Jvcciiniiiiennn 0 o 51,854 |........... 1,109,070 |oveeveeeieieieeeens 0 o 1,160,924
10, FlOMda wovoviveieeieieieeieceeeeesseeeeeesesesesseeenenennnes. FL i 0 e 0 2,040,920 . 26,145,968 |.......ccovvvvnecen 0 | 28,186,888
11. Georgia ... .. ... 14,423,321 |.. e 15,339,803
12, HAWA c.veiicc e HE [ 0 i 0 s 220,907 |.coeneee. 4,051,632 |.oerricceenn 0 o 4,272,539
13, 1d8N0 e ID o 0 e 0 s 457,090 |........... 2,627,052 |...ccivnincennn 0 o 3,084,142
14, MNOIS oottt IL e O el 0 929,133 |.......... 23,397,758 | 0 [ 24,326,891
15, INGIANA ..eviieiiie e IN [ 0 e 0 s 447,235 |.......... 8,520,650 |..ccvvriirceinn 0 o 8,967,885
16, JOWA .o A e O el 0 [ 378,070 |.......... 10,031,205 |..ooevveevnecen 0 o 10,409,275
17, KANSAS .o KS oo 0 [ 0 s 208,415 |............ 7,285,200 |oevvvniccennn 0 o 7,493,615
18, KENLUCKY ...oveiiiiiciicice e KY oo O e 0 [ 259,449 |............ 7,479,638 |..ooveeeivieeeen 0 [ 7,739,087
19, LOUISIBNG «.eeeeeeeiieieeiieieeeeeiee et LA o 0 i 0 s 304,428 |.......... 5,252,445 | 0 o 5,646,874
20, MAINE ..oviiiiiir et ME oo O e 0 215,582 |............ 3,311,476 | 0 [ 3,527,058
21, Maryland ........ooeeiii e 765,321 |.......... 10,902,954 |...ooviiiiineenn 0 [ 11,668,275
22. Massachusetts ... 881,745 |..........16,581,948 |.. ....17,463,693
23, MIChIGAN ..ot 973,297 |evvene. 9,104,517 | 0 10,077,813
24, MINNESOLA ..ot MN [ 0 i 0 s 780,283 |.......... 13,620,676 |....coocoveernecnn 0 | 14,400,959
25, MISSISSIPPI «-vvevenerereerereeeeneneereseseeeeaeeeeeeseseeeeeesenens MS i 0 [ 0 s 187,074 |........... 3,378,592 oo 0 [ 3,565,665
26, MISSOUN ..ottt MO [oeevveenneinieenn 0 [ 0 s 440,028 |.......... 12,710,753 | 0 e 13,150,781
27, MONEANA ...t MT i 0 i 0 s 90,707 |.oveeenees 2,187,126 |..cocviviiceenn 0 e 2,277,833
28.  NEbraska .........cocovueueueirininininneeieeese e NE [ooeeereiennennenen 0 i 0 s 898,567 |.......... 12,832,557 | 0 | 13,731,125
29. NEVAAE ..o NV [ 0 i 0 s 187,155 |............ 2,586,653 |..ccivriicenn 0 o 2,773,808
30. New Hampshire ..........cccccoeeveeeveeeeeeeeeeeeeeeenn NH oo O e 0 e 217,681 |............ 3,883,756 | 0 [ 4,101,437
31, NEW JEISEY .ooveieiniiieieeeieieieeeeeeeeeee e NJ [ 0 i 0 s 2,053,447 |......... 19,499,099 |...ooooviiviineenn 0 [ 21,552,546
32, NeW MEXICO .....c.cceovvvereevereeereeeenseeeeeeeeeensieenaeees. NM i 0 i 0 s 110,353 |............ 2,760,124 | 0 e 2,870,477
33. New York .... ....61,558,960 |..........38,558,071 |.. ........ 100,117,032
34. North Caroling .........c..cceeeveeveeveeeeeeesveesveeniieees. NC o e 0 i 0 s 794,490 |.......... 20,180,381 |..ooeererrrneen 0 | 20,974,871
35.  NOMh DaKOLa ... ND oo 0 [ 0 s 75,659 |..ccoune 4,424,712 | 0 e 4,500,371
36, ONIO ettt OH oo O e 0 e 595,560 |.......... 15,789,755 | 0 | 16,385,315
37. 182,127 |............ 4,217,965 |....oovveviirienn 0 o 4,400,092
38. 316,204 |.......... 6,249,012 | 0 [ 6,565,216
39.  Pennsylvania ..........cccoceevveeneeneensenesieseseienienns. PA i 0 [ 0 1,870,404 |.......... 18,704,326 |....oooovvciinenn 0 | 20,574,730
40. Rhode Island ..........cccccooeeeeveveeeeeeeeeeeeeeeeeinees. RE i 0 o 0 94,532 |........... 2,251,354 | 0 o 2,345,886
41, South Caroling .........ccceeveeeeeenseneseeeseieseieseienee. SC e O fen 0 [ 478,937 |eovene. 9,719,944 | 0 e 10,198,881
42, South Dakota ........c.cccveveveeeeeeereeeeeeeeeeeeeeneeeeenenee. SD e 0 e 0 [ 167,822 |............ 6,765,001 |.oovrriieeenn 0 e 6,932,823
43, TENNESSEE ..cooveveneeeereiereeieiesieienineneniesesnseseesenenees. TN i Ol 0 [ 502,841 |......... 11,080,560 |.......ccovvvvrceneenn 0 friicnnne 11,583,401
44, TEXAS wooveeeeeeeeeeeeereeeeeeeeeeeenenenerenseneneneneninees. TX v 0 i 0 [ 1,929,955 |......... 39,432,556 |..covvireennn 0 41,362,512
45, Utah oo UT i O o 0 [ 161,284 |............ 2,645,738 |..ooveeiirieiee 0 [ 2,797,023
46, VeIrMONt ..o VT i O i 0 134,401 |............ 1,741,658 | 0 e 1,876,059
A7, VIrGINIA .o VA i 0 e 0 L 901,524 |.......... 19,130,625 |..coovvvverieneen 0 o 20,032,148
48, Washington ........ccccceeeeveevrveeceienenesssseeienennnes. WA i 0 e 0 [ 770,904 |......... 15,958,921 [ 0 [ 16,729,825
49. West Virginia .. 117,865 |.......... 1,415,624 |.. e 1,533,489
50.  WISCONSIN ...oveeinieiiieieieieeeieenieenieeneeeneseneseneeeenes. W L 0 [ 0 1,213,171 |.......... 11,509,118 [ 0 [ 12,722,289
51, WYOMING -t WY e O e 0 53,943 | 1,288,745 | 0 o 1,342,689
52, AMErICAN SAMOA ....covvuieieieieiiicieieeeeeeeeeeieieeeneae AS o 0 i 0 o [V O, (O ST | B ST 0
L2 T U T o BT GU oo O e 0 f (U O 2,677 | 0 o 2,677
54.  PUEMO RICO ..ovviiiiiieieictccct e PR oo O e 0 s 6,428,992 |............ 1,036,334 ..o 0 [ 7,465,326
55.  U.S.Virgin ISIands .........cccccoeeveveverereeceeeeeeeeeeieee. VI e O i 0 e 55,873 | 21,430 oo 0 o 77,302
56. Northern Mariana Islands ..............cccccoeveeeeeeenenn. MP oo O e 0 e (V1 PO 5,885 oo 0 [ 5,885
57.  CaANAUA ..o CAN.ccooeiieiieinnen O [ 0 12,972 [ 53,712 | 0 o 66,684
58. Aggregate Other AlIeN ..........ccoovveeveeeecereiereenes OT  |veeererenerrneeene 0 Joiciin 0 e 42,849 | 158,869 |.....cvvveveveieeeenn O [ 201,717
59. Total 98,651,787 538,685, 127 637,336,915
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS

OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

The following is a list of Mutual of Omaha Insurance Company's affiliates as of December 31, 2024.

Subsidiaries are indicated by indentations, and unless otherwise indicated, all subsidiaries are wholly owned.

Company
Mutual of Omaha Insurance Company
East Campus Realty, LLC
Mutual DMLT Holdings, LLC
Mutual of Omaha Holdings, Inc.
Mutual of Omaha Investor Services, Inc.
Mutual of Omaha Marketing Corporation
Omaha Insurance Company
Mutual of Omaha Medicare Advantage Company
Mutual of Omaha Strategic Alliance, LLC
Mutual Solutions, LLC
Omaha Financial Holdings, Inc.
Mutual of Omaha Mortgage Servicing, Inc.
Mutual of Omaha Mortgage, Inc.’
55 Places Mortgage, LLC (50%)
Home Loan Express, LLC (50%)

Mutual of Omaha Mortgage SPE T01 LLC (100%)

Mutual of Omaha Mortgage Servicing SPE T01 LLC (100%)

Review Counsel LLC
Omaha Health Insurance Company
Omaha Supplemental Insurance Company
Turner Park North, LLC
United of Omaha Life Insurance Company

Boston Financial Opportunity Zone Fund 1 LP (99.99%)?

Cloverlay Sports Assets SPV L.P.

Arctos Phanatic Co-Invest, LP (32.2%)
Companion Life Insurance Company
Fulcrum Growth Partners lll, L.L.C. (80%)
LCN NA Fund IV-D, LP (99%)

Medicare Advantage Insurance Company of Omaha

MGG Rated Debt Feeder Fund LP (50%)

MGG SF Evergreen Unlevered Fund 2020 LP (53%)

MHEG OZ Fund 1, LP (99.99%)*
Mutual of Omaha Opportunities Fund, L.P. (99%)
Mutual of Omaha OF Cayman, Ltd.
Mutual of Omaha Structured Settlement Company
Omaha Reinsurance Company
United DMLT Holdings, LLC
United World Life Insurance Company

Mutual of Omaha Insurance Company Retirement Plans
Mutual of Omaha 401(k) Long-Term Savings Plan
Mutual of Omaha Retirement Income Plan
Mutual of Omaha 401(k) Retirement Savings Plan

Mutual of Omaha Mortgage Retirement Plan
Mutual of Omaha Mortgage 401(k) Plan

Number
47-0246511
26-1783626
87-1247522
91-1756928
47-0770844
47-0709568
20-5873230
82-2754060
93-4613884
93-2529331
20-5863220
92-1743996
46-1728831
61-1921802
86-1705596
33-2760253
33-2735872
82-4234514
43-1137396
83-3054858
46-1581463
47-0322111
83-4507916
85-3945386
85-4045757
13-1595128
06-1801968
92-1088260
20-5873262
85-0896193
85-0881954
37-1931384
83-3640738
98-1508769
80-0725213
27-1421939
87-1207188
75-6010770

NAIC Code
71412

13100
16260

88080
16537

69868

62243

13120

13779

72850

Mutual of Omaha Insurance Company and United of Omaha Life Insurance Company Variable Interest Entities

Discovery Mortgage Loan Trust
Endeavor Mortgage Loan Trust (M)
Endeavor Mortgage Loan Trust (U)

Non-Profit Entities

Mutual of Omaha Employee Financial Assistance Fund

Mutual of Omaha Foundation

87-1411196

36-3723642
20-2176636

" Includes 100% voting interest owned by Omaha Financial Holdings, Inc. and 2,500 shares of non-voting class B common stock owned by unaffiliated party.

2 Includes 16.95% interest owned by Mutual of Omaha Insurance Company.
3 Includes 8.74% interest owned by Mutual of Omaha Insurance Company.
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Domiciled

NE

NE
NE

NE

NY

NE

NE

NE



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€S

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0261 ...|Mutual of Omaha .. JUU I 71412 ... | 47-0246511 .. [ 1583836 ..... | ..eovvvrrrrrnnns Mutual of Omaha Insurance Company .. . NE.... ...RE... ...0.000 .... |Mutual of Omaha Insurance Co. ........... vl N0
.......... 26-1783626 .. 4342490 ..... | .cooonnnnnnnne East Campus Realty, LLC . ...DS... of Omaha Insurance Company ... Ownership.. ..}.100.000 ...|Mutual of Omaha Insurance Co. ........... |.cc.NOooooii] s weeie
.......... ...| 871247522 .. Mutual DMLT Holdings, LLC ...ccovvvvrvevveeeeeennna s ...DS... of Omaha Insurance Company ........... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... |.ce. NOoeiit] ceeee i
.......... ...|91-1756928 .. Mutual of Omaha Holdings, Inc. .................. ...DS... of Omaha Insurance Company ........... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... |...YES.....].ccee ooin
.......... ..| 47-0770844 .. Mutual of Omaha Investor Services, Inc. ..... ...0S... of Omaha Holdings, Inc. .. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... |.co. NOoeiit] ceeee it
.......... 47-0709568 .. Mutual of Omaha Marketing Corporation DS. of Omaha Holdings, Inc. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
. 0261 ...|Mutual of Omaha ........cccoeeevviiiiiiiiiis | eeees 13100 .... [20-5873230 .. Omaha Insurance Company . ...0S... of Omaha Holdings, Inc. .. . [ Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
. 0261 ...|Mutual of Omaha ........cccooeiiiiiiiis | eeeee 16260 .... [ 82-2754060 .. Mutual of Omaha Medicare Advantage Company . |..NE.... ...DS... of Omaha Insurance Company ........... Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
93-4613884 .. Mutual of Omaha Strategic Alliance, LLC ..... ...0S... of Omaha Insurance Company ........... Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
..|93-2529331 .. Mutual Solutions, LLC ...DS... of Omaha Insurance Company ........... Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
20-5863220 .. Omaha Financial Holdings, Inc. DS, of Omaha Insurance Company . | Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
.| 92-17439% .. Mutual of Omaha Mortgage Servicing, Inc. .... ...DS........| Omaha Financial Holdings, Inc. ....... Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
...| 46-1728831 .. Mutual of Omaha Mortgage, Inc. ... ...DS........| Omaha Financial Holdings, Inc. . .. | Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
..|61-1921802 .. 55 Places Mortgage, LLC ..ocoeeeeeeeeeeieieeeenns ...DS........[Mutual of Omaha Mortgage, Inc. .. . [Ownership.. ..50.000 ....|Mutual of Omaha Insurance Co.

..50.000 ....|Mutual of Omaha Insurance Co.
.100.000 ... |Mutual of Omaha Insurance Co.

. [ Ownership..
. [Ownership..

.|Mutual of Omaha Mortgage, Inc. ..
.|Mutual of Omaha Mortgage, Inc. ..

Home Loan Express, LLC .....ccoevveeeiiiiininnnnns
Mutual of Omaha Mortgage SPE TO1 LLC ..........
Mutual of Omaha Mortgage Servicing SPE T01
LLC weoreeeiiene
82-4234514 .. Review Counsel LLC ..

.. |43-11373% ..| .. .. |Omaha Health Insurance Company ...
.|83-3054858 .| ...ccevnennnn .. |Omaha Supplemental Insurance Company ....

...| 86-170559% ..
..| 33-2760253 ..

33-2735872 .. .100.000 ... |Mutual of Omaha Insurance Co.
.100.000 ... |Mutual of Omaha Insurance Co.
.100.000 ... |Mutual of Omaha Insurance Co.

.100.000 ... |Mutual of Omaha Insurance Co.

Mutual of Omaha Mortgage, Inc.
Mutual of Omaha Mortgage, Inc. .. . [ Ownership..
.|Mutual of Omaha Insurance Company ... Ownership..
.|Mutual of Omaha Insurance Company ........... Ownership..

. [Ownership..

46-1581463 .. | 4612643 . Turner Park North, LLC Mutual of Omaha Insurance Company ... . | Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
. |47-0322111 .. | 2508171 . United of Omaha Life Insurance Company ....... Mutual of Omaha Insurance Company ... . | Ownership.. 100.000 ... |Mutual of Omaha Insurance Co.
83-4507916 .. | .. Boston Financial Opportunity Zone Fund 1 LP United of Omaha Life Insurance Company Ownership.. .83.040 ....|Mutual of Omaha Insurance Co.

..|83-4507916 ..

. ..16.950 ....|Mutual of Omaha Insurance Co.
.| 85-3945386 ..

.100.000 ... |Mutual of Omaha Insurance Co.

.|Mutual of Omaha Insurance Company ........... Ownership..
.|United of Omaha Life Insurance Company .... |Ownership..

Boston Financial Opportunity Zone Fund 1 LP
Cloverlay Sports Assets SPV L.P.

85-4045757 .. | .. Arctos Phanatic Co-Invest, LP . Cloverlay Sports Assets SPV L.P. ........ Ownership.. .32.200 ....|Mutual of Omaha Insurance Co.
. [ 13-1595128 .. | 2572266 . Companion Life Insurance Company United of Omaha Life Insurance Company .... |Ownership.. 100.000 ... |Mutual of Omaha Insurance Co.
06-1801968 .. Fulcrum Growth Partners |11, L.L.C. United of Omaha Life Insurance Company .... |Ownership.. .80.000 ....|Mutual of Omaha Insurance Co.

..| 92-1088260 .. LCN NA Fund IV-D, LP oo . .|United of Omaha Life Insurance Company .... |Ownership.. ..99.000 ....|Mutual of Omaha Insurance Co.
Medicare Advantage Insurance Company of Omaha
.| 20-5873262 .. .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ... No.
85-0896193 .. MGG Rated Debt Feeder Fund LP .. . ..|United of Omaha Life Insurance Company .... |Ownership.. ..50.000 ....|Mutual of Omaha Insurance Co. ..No
..| 85-0881954 .. MGG SF Evergreen Unlevered Fund 2020 LP ...... .| MGG Rated Debt Feeder Fund LP ................. Ownership.. ..53.000 ....|Mutual of Omaha Insurance Co. ... No.
37-1931384 .. MHEG 0Z Fund 1, LP .. United of Omaha Life Insurance Company Ownership.. .91.250 ....|Mutual of Omaha Insurance Co. ... No...
37-1931384 .. MHEG 0Z Fund 1, LP .. Mutual of Omaha Insurance Company ... . | Ownership.. . 8.740 .... |Mutual of Omaha Insurance Co. ... No...
83-3640738 .. Mutual of Omaha Opportunities Fund, L.P. . United of Omaha Life Insurance Company .... |Ownership.. .99.000 ....|Mutual of Omaha Insurance Co. ... No...
..| 98-1508769 .. Mutual of Omaha OF Cayman, Ltd. ................ .|Mutual of Omaha Opportunities Fund, L.P. . |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... N0 e
Mutual of Omaha Structured Settlement Company
80-0725213 .. .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... YES ] e
. [27-1421939 .. Omaha Reinsurance Company . .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... vl N0
87-1207188 .. United DMLT Holdings, LLC .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... e N0 e
.| 75-6010770 .. United World Life Insurance Company ... o .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... vl N0
Mutual of Omaha 401(k) Long-Term Savings Plan|
......................................... Mutual of Omaha Insurance Company ........... | Influence..............ceeeeeeeeeeennnnnnn . 0,000 ... [Mutual of Omaha Insurance Co. ...........|...NO.....[....1 .....
......................................... Mutual of Omaha Retirement Income Plan ....... Mutual of Omaha Insurance Company ........... | Influence...........cceeeeiiiiiieeieeeeelf . 0,000 ... [Mutual of Omaha Insurance Co. ...........|...NO.....f....1 .....
Mutual of Omaha 401(k) Retirement Savings
......................................... Plan . Mutual of Omaha Insurance Company ... Influence.......ccceeeeeieeieieieieeeeeennn .. 0,000 ... [Mutual of Omaha Insurance Co. ........... |...NO.....f....1 ...
......................................... Mutual of Omaha Mortgage 401(k) Plan . Mutual of Omaha Mortgage, Inc. ........ Influence.........ccceeeeeeeeeeennnnnnnn... .. 0.000 ... [Mutual of Omaha Insurance Co. ...........[..NO.....[...1.....
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
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) *
87-1411196 .. Discovery Mortgage Loan Trust Mutual of Omaha Insurance Company ........... Management. .}.. 0.000 .... |Mutual of Omaha Insurance Co. ........... s JUUT
..|87-14111%6 .. Discovery Mortgage Loan Trust ... . |United of Omaha Life Insurance Company .... |Other.... 0.000 .... |Mutual of Omaha Insurance Co. . JUURC I
Endeavor Mortgage Loan Trust (M) .. . [Mutual of Omaha Insurance Company ........... Management. .. 0.000 .... |Mutual of Omaha Insurance Co. . OO
Endeavor Mortgage Loan Trust (U) United of Omaha Life Insurance Company .... |Management.... ... 0.000 .... |Mutual of Omaha Insurance Co. ........... OO
Mutual of Omaha Employee Financial
.......... 36-3723642 .. Assistance Fund weveeneend e OTHLLL . |Management.... ... 0.000 .... N0 2
.......... 20-2176636 .. Mutual of Omaha Foundation . reveveeennd e OTHLL . |Management.... ... 0.000 .... LN 2

Mutual of Omaha Insurance Company and United of Omaha Life Insurance Company have been allocated significant special units of beneficial interest in separate trust assets. ...
Entity is controlled by the direct controlling entity as Trust Manager and has been allocated significant special units of beneficial iNTErest i SEPArate TrUST @SSEES. ..iiiiiiiiiiiiiiiiii et e e ettt e ettt e et e e e eteee e teeeeaaeeeaseeeeaseeeanseeesseeemsseeaaseeasseeamsseeamsea e sseeemseaeanseeesseeensseeanseaeasseennseeeanseenn

.| Entities over which Mutual of Omaha Insurance Company has significant influence or beneficial interest, but little or no ownership. .........
..| Mutual employees are officers of these charitable organizations. ........cccoooiiiiiiiiii e e
.| Entity is controlled by Mutual of Omaha Insurance Company as Trust Manager.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES

1 2 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 71412 .....|47-0246511 .....[Mutual of Omaha Insurance Company ............ [....c.cec........ 30,000,000 |.............. (176,600,000) (278,544,623) eoeeeene. 1,257,082, 264 61,700,000 |................893,637,641 |.......... (1,269,933,446)
0 .. R, (61,355,462)|................ 296,633,884

..... 13100 .....[20-5873230 ..... [Omaha Insurance Company ...............cccccceeevee.
..19,500,000 |....

.................. 93-4613884 .....|Mutual of Omaha Strategic Alliance, LLC .. ..19,500,000 |....
.................. 93-2529331 ..... |Mutual Solutions, LLC .....cccccovivveeeeeiciens foreeeeeeeicieeeeeenn 0 ... 6,100,000 eeeeeenenn. 8,100,000
.................. 20-5863220 .....|Omaha Financial Holdings, Inc. ....cccccccooeies |orinnenee... (30,000,000) |................ 25,000,000 e (74,122,292)
..... 88080 .....|43-1137396 ..... [Omaha Health Insurance Company ........ RTINS .... 110,000,000 |.... .....231,300,000 |....
..... 16537 .....[83-3054858 ..... [Omaha Supplemental Insurance Company ..... .0 .. 16,000,000 |.... ...... 16,000,000 |....
..... 69868 .....[47-0322111 ..... [United of Omaha Life Insurance Company . .0 ..(250,000)].... oo (1,403,684,714) ...
..... 62243 .....|13-1595128 .....|[Companion Life Insurance Company ............ |eceevevevceeeesceceieeeec0 ool 0 eeeeeereeereereeeneennnnnns 0
..... 13120 .....|20-5873262 ..... [Medicare Advantage Insurance Company of

OMANA ..ot ettt 0 ooeeeieeeeeeeenn 250,000 oo 0 fooveeeeeeeeeeeeeeeeeeen O e 0 e 0 e e O 250,000 [.vovovierecieieieieecieieian 0
..... 13779 .....|27-1421939 ..... [Omaha Reinsurance COmMpany ..............ccccceeeee oeveevevcevevevevseseeennnn 0 ISR | eeeeeeeeeeenerenninininennns 0 o, (3,373,281,083)
..... 72850 .....[75-6010770 ..... |United World Life Insurance Company .0 RTINS RTINS .....192,606,706
.................. 87-1411196 .....|Discovery Mortgage Loan Trust .......... 0. 124,936,932 |.... 124,936,932 |.... JRURRRR (
..... Endeavor Mortgage Loan Trust (U) . eeeeeereneeesesneneneens 0 247,437,895 eveeennn 287,437,895 [0

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE Y

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Mutual of Omaha Insurance Company ...........ccccceeveueaee Mutual of Omaha Insurance Co. .......cccccovivivvirecvirennaes Mutual of Omaha Insurance Co. .......cccccoovivivvirecvirennane Mutual of Omaha Insurance Co. .......cccccovivivvirecvirennnes 100.000 |........ NO........
Omaha Insurance Company Mutual of Omaha Holdings, Inc. ... . Mutual of Omaha Insurance Co. ... Mutual of Omaha Insurance Co. ..
Mutual of Omaha Medicare Advantage Company .............. Mutual of Omaha Insurance Company ...........ccccceoveueaee Mutual of Omaha Insurance Co. Mutual of Omaha Insurance Co.
Omaha Health Insurance Company ............ccccocoevreeeunene. Mutual of Omaha Insurance Company Mutual of Omaha Insurance Co. Mutual of Omaha Insurance Co.
Omaha Supplemental Insurance Company ..... . [Mutual of Omaha Insurance Company Mutual of Omaha Insurance Co. ... Mutual of Omaha Insurance Co. ..
United of Omaha Life Insurance Company . . |Mutual of Omaha Insurance Company . Mutual of Omaha Insurance Co. ... Mutual of Omaha Insurance Co. ..
Companion Life Insurance Company ...........cccccoceeveevnns United of Omaha Life Insurance Company ..................... Mutual of Omaha Insurance Co. Mutual of Omaha Insurance Co.
Medicare Advantage Insurance Company of Omaha ......... United of Omaha Life Insurance Company ..................... Mutual of Omaha Insurance Co. Mutual of Omaha Insurance Co.
Omaha Reinsurance Company .............cccccceveevnee United of Omaha Life Insurance Company .... Mutual of Omaha Insurance Co. ... Mutual of Omaha Insurance Co. ..
United World Life Insurance Company United of Omaha Life Insurance Company .... Mutual of Omaha Insurance Co. Mutual of Omaha Insurance Co. ..




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueueiiiiiiiieieeisieeteie e YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fIEA DY IMAICH 172 .........cuiuiiiiieieeieieieiesciete et cee ettt s ettt se e s bbbt e e s s b s s s s bbb e s bbb st b e bt es bbb s s st et s en s e YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceueiiiiueieieiieeiete ettt st s et s s s s s nsnsesesesnas YES
6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 17 (Not applicable t0 fraterNal DENETit SOCIBHES) .............cccueueveieeeeceeteieeeeeeecte e teseeesscaetetesesesssaetesesesessssesetesesessssssesesesensssssesasesensssesesasasensssstesasasensssnsnsas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 12 .........ccuiiiiiiiuiieiiiiiieeicie ettt sttt st sssetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueveiiieiieieieieceeetete ettt sttt a st et s et et s s st sansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccocuiiiiiiiiiiiiiiiee YES

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

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccooviiiniiininiiiicnens YES
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... NO
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMBICI 172 ...ttt s e ae e e e e s s s s e e e s e s s s s ses e e e s s s s sesee et s s s snseees s s s ssaeses et s s snsnsesasanssassnseses s s sssnsesesasssananensesnanans NO
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?7 ..........ccccoviiiniiie, NO
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 ..ottt ettt e sttt e s e s e e e e s ee s ass s e e e e s s s s s stesesansesssseeeas s sssnseses s s sssnseses s s s sns et et s s sssnses et s s s snsssasssssssesnsesanasasansnsna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

electronically With the NAIC DY MAICH 17 .........oceceeeeeeeeeceeeeee ettt eaeae e e s aeaea et et ssassesess s s sasssseses s sasssssees s s snsnsssas s s snsssssssanssassnsesessanasanensasananans NO
20. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 .........coceueieieieeecceeee ettt e sttt ee s ae s s s s e ae s e st sssasaeses s s s anssaesssennasassnsennsnanenen NO
21.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be

filed with the state of domicile and electronically with the NAIC DBy March 17 ...ttt st e e a e b e e e e et e eneeeneeas NO
22.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 ..........oooueieieieeecceeee ettt eee ettt s s s e ae s e s s s s ssaeses s s s assssesssesasasasensasnananenen NO
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... NO
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. NO
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMArCH 17 ..........o.ovieceeeeeeeeeeeceeeeee et sae ettt s s s e et s s sasaes e e s s sasssseses s s snsnssses s s snsnssssssnsansnsessssasasansnsasannans NO
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1V =T o1 3 e PSPPSRSO

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
=4l 3 R U U OO PO U PO PP URURPRPRPITOE

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiiiie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt et e st e s e st e st et e st e s e e et e st e s e e s s e st e st et e st e s e en e e st estens et et e e eneennens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCH 17 ... ettt ettt et eea e e e e e ea e e s e e et e s s e e s e e ea e e eaeeea e e ea e e s e e s e e s e e m s e emeeeaeeem b e emeeeneeeneenseenseeseenneennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L Y (O oY 1 =Ty o o e SRS T TSP RSP RRSRPRPRSIN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 .........ccoiiiiiiiiiii s
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ...
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 17 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y L1 ST SOOI

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 17 ..o

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 .......oooiiiiiiiie e
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 1? .
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 ....
Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1?
Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 17 ......ccceiiiiiiiiiennnn.
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?

Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Non-Guaranteed Opinion for Exhibit 5 [Document Identifier 370]

Actuarial Opinion on X-Factors [Document Identifier 442]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

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

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

C-3 RBC Certifications Required Under C-3 Phase | [Document Identifier 450]

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

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

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

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

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

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner

[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA

[Document Identifier 225]

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

VM-20 Reserves Supplement [Document Identifier 456]

Credit Insurance Experience Exhibit [Document Identifier 230]

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

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D

[Document Identifier 435]

Supplemental Term and Universal Life Insurance Reinsurance Exhibit

[Document Identifier 345]

Variable Annuities Supplement [Document Identifier 286]

Executive Summary of the PBR Actuarial Report [Document Identifier 457]

Life Summary of the PBR Actuarial Report [Document Identifier 458]

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

56.2

7 1 4 1 2 2 0 2 4 4 4 7 0O
7 1 4 1 2 2 0 2 4 4 4 8 O

0
7 1 4 1 2 2 0 2 4 4 5 2 0
7 1 4 1 2 2 0 2 4 4 5 8 O
7 1 4 1 2 2 0 2 4 4 5 4 O

MR A
7 1 4 1 2 2 0 2 4 4 9 5 0
MR S
7 1 4 1 2 2 0 2 4 3 6 5 0
MR O
7 1 4 1 2 2 0 2 4 2 2 4 0
MR O
7 1 4 1 2 2 0 2 4 2 2 5 0
MR
7 1 4 1 2 2 0 2 4 2 2 6 0
MR RO
7 1 4 1 2 2 0 2 4 4 5 6 0
RO O
7 1 4 1 2 2 0 2 4 2 3 0 0
MR v
7 1 4 1 2 2 0 2 4 2 1 6 0
RO
7 1 4 1 2 2 0 2 4 4 3 5 0
RO

0
MO
MR AT
MR
7 1 4 1 2 2 0 2 4 4 5 8 0
MRS
7 1 4 1 2 2 0 2 4 4 5 9 0

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Year Prior Year
1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
2504. Prepaid/Overfunded MORIP .........coovovimieiieeeeeeeccce et 31,967,911
2505.  Admitted Disallowed IMR .......ocoomimiiiiieeecece e |oreveieieieeenas 6,902,020 |...
2506. Nebraska Sales Tax Credit .......occooovooioeiieceeeeeeee e feeeee et 6,726,107 ,336,
2597.  Summary of remaining write-ins for Line 25 from overflow page 45,596,037 31,967,911 13,628,127 7,638,774
Additional Write-ins for Summary of Operations Line 53
1 2
Current Year Prior Year
5304.  Prior period adjUSIMENT ..ottt n ettt es e s s nsnens [oresereteseaeaeas (4,574,256)...c.ccnen. (54,596 ,464)
5397. Summary of remaining write-ins for Line 53 from overflow page (4,574,256) (54,596,464 )
Additional Write-ins for Exhibit 2 Line 9.3
Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total
09.304. Income from outside SErvices ......coeeees |oeveerornnereininincn 0 s [V (5,422,344)|....ccooienne (763)]........... (703,417 ). [V (6,126,523)
09.397. Summary of remaining write-ins for Line 9.3
from overflow page 0 (5,422,344) (763) (703,417) 0 (6,126,523)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ......ouiiiiiiiieieieiiii sttt 742,669,035 |............. 7.091 ... 742,669,035 |.....oooone 0f..... 742,669,035 |............. 7.095
1.02 All Other GOVEIMMENLS ..........ocvevveveiceeeceeieieeeeeteeeee e e 50,983,485 |............. 0.487 |........ 50,983,485 |.....ovceere 0. 50,983,485 |............. 0.487
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 24,585,268 |............. 0.235 |....... 24,585,268 |.......coeeerenn 0f...... 24,585,268 |............ 0.235
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANTEEM ...t 428,085,202 |............. 4.087 |...... 428,085,202 |......covuieeirirne 0f..... 428,085,202 |............. 4.090
1.06 Industrial and MISCENANEOUS ...........ccoovririririreeieeeeieeeeieeeeee e 4,031,654,217 |............ 38.493 |.. 4,031,654,217 |...... 214,633,150 |.. 4,246,287,367 |........... 40.567
1.07 Hybrid SECUMHES .....c.ouiiiiriieicicicicirr e 105,201,037 |.c.cvevnee 1.004 |...... 105,201,037 |ceeeeeeeicene 0f..... 105,201,037 |.c.cvevnnee 1.005
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens (01 (1 T (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term boNdS ..........ccceiiiiiiiiieeeeeeeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 19,380,709 |............. 0.185 |........ 19,380,709 ..o [ 19,380,709 |............. 0.185
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee [V 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 19,380,709 |............. 0.185 |........ 19,380,709 ..o [ 19,380,709 |............. 0.185
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................foreeecccicnne. [V 0.000 [reeeecereeeeereenenes [V [0 (V] 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..............ccoeeerrieeees oo 41,917,743 |............. 0.400 |........ 41,917,743 | [ — 41,917,743 |............. 0.400
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens (01 (1 T (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccocoenienienienieneenni e 3,150,711,906 |............ 30.082 |.. 3,147,610,110 [.o.ocvcverree 0].3,147,610,110 |.......... 30.071
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
3.08 Exchange traded fUNAS ...........cccouoveeeueueveiiieieieieieseeeiee e e 46,344,293 |............ 0.442 |........ 46,344,293 ..o [ — 46,344,293 |............ 0.443
3.09 Total COMMON STOCKS .....c.vveeeeieiieiirirerisieieteieee et ...3,238,973,941 |............ 30.925|..3,235,872,145 |....ooceceee 0f.3,235,872,145 |........... 30.914
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate loans
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPEANY .........c.cceerereirierieieieiiseiee e e 60,009,335 |............. 0.573 |........ 60,009,336 |........cceverennne 0f....... 60,009,336 |............. 0.573
5.02 Properties held for production of iNCOME ............c.cceueveueeevereeerereerereees e 4,855,887 |............ 0.046 |......... 4,855,887 |..cooiicce [ 4,855,887 |............ 0.046
5.03 Properties held fOr SAIE ...........ccocvcueeveeeeerieiieecee e e 1,780,523 |............ 0.017 |......... 1,780,523 ..o 0. 1,780,523 |............. 0.017
5.04 Total real ESTate .......c.eeuiiieeeeeeeeeeeee e e 66,645,745 |............. 0.636 |........ 66,645,747 |......ooeeeeee [ — 66,645,747 |............. 0.637
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) ..o e (5,635,916),............ (0.054)........ (5,635,916)|........ 17,000,000 |........ 11,364,084 |............. 0.109
6.02 Cash equivalents (Schedule E, Part 2) ..........ccceevvieeuerereinieseieesissns oo 821 | 0.000 [..eveevverenns 8211..... 153,778,496 |...... 153,779,317 |............. 1.469
6.03 Short-term investments (Schedule DA) ...........ccccooveveveieveeeeeeeeeeee e e 172,700,000 |............. 1.649 |...... 172,700,000 |........ 98,070,616 |...... 270,770,616 |............. 2.587
6.04 Total cash, cash equivalents and short-term investments .....................}...... 167,064,905 |............. 1.595 |...... 167,064,905 |...... 268,849,112 |...... 435,914,017 |............. 4.165
7. CONACLIOBNS .......oveeieceiieeteeeeec ettt s s oo e ee e eeeeenenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
8.  Derivatives (SChedule DB) .........c.cccuvueurueieiieieieieieieeeesese e s 9,825,262 |............. 0.09 |......... 9,825,262 |....oocvrine 0fn. 9,825,262 |............. 0.094
9. Other invested assets (Schedule BA) ............cccccueueieeeecceeeeeeeeeeeeeeeeeseeeeas e 610,680,279 |............. 5.831[..... 607,325,142 | 0f..... 607,325,142 |............. 5.802
10.  ReCEIVaDIES fOr SECUMHIES ........c.vuiiieeeiicicieieeiee e e 389,302 |........c.. 0.004 |............. 389,302 |- [V 389,302 |............. 0.004
11.  Securities Lending (Schedule DL, Part 1).. |-....483,482,262 |............. 4.616 |..... 483,482,262
12.  Other invested assets (Page 2, LiNe 11) ..c.covicerenrircceieeesceeieeeeenas 0 0.000 0 0 0 0.000
13. Total invested assets 10,473,734,690 100.000 | 10,467,277,758 483,482,262 | 10,467,277,758 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ..........c.ceueuiriiiririetetetetesetre sttt ettt eses et st se st s sesesese e sessesesesesesesese s s s s sebesesese st s ssesesebebesesane e <eessenanesenanas 62,265,963

Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiii ettt bbbttt bbb bbbt aa e e reeresreeresbesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.c.iuiiiiiieieeeeeeee ettt ereseeaenenenes 142,392,681 ...coooovee 142,392,681

Current year change in encumbrances:

3.1 TOtalS, Part 1, COIUMN 13 ...ooooeceeeeceeeeeeeeeeee et e e e e e e et e e s e e e st e s s e e s s e e s s e e s s e e s s s esensesenessensesenassensesensesensneansesebessceeees (128,298,740)

KT e =T T )[04 Vo e OO PP OO RRR 0 e (128,298,740)
Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 18 .........c.ooiuieeeeeeee e eeeee oo eeee e eeee e e e e e e e e s e esaeeeneseenaeeeneesenassenaseenseeensesensseensesensesenessentesensesensssananns seessesesssaasaren 1,911,956

Deduct amounts received on diSPOSAIS, PArt 3, COIUMN 15 ...........c.coiiiiuiiietieieteee et e et st ete st te et te et et e e et e s et esestesesaess st esessese et ese st ebessabensesessasessssessssens Seseseeseaeneaen 10,543,600

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 0
Deduct current year’s other-than-temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oiiieieiiieieieeetetet ettt ettt s e et a et et et e s e se s es e s et et eb et essss s es e st et et eseseseas s es et e s et esesesess s eseseseseseses bbb ebee et et neea e bbb b eetae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 1,082,514

8.2 TOtAlS, PArt 3, COIUMN O .......cuuitiiiiieieieietetet ettt ettt ettt e et et se b et et e s e ae s eees et et eb et eses s s es et et et et eseseseas s es s e s et et esesess s es s seseseses bbb ebee et et et e e b bbbt 0 1,082,514
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 66,645,747
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 66,645,747

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .........ccvoveveueueueriiiieieieieieiee ettt eses 2eeeeeseeeenan 475,696,486

Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 7) ........cviuiueueueiiiiiiieeisieteteies ettt et tes e e e s s bbb sese e se st esesesesesesesssssseesenesessinanas 27,950,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.eiiiiieeeeeeeeeece ettt sene seeeeseseseisaeeas 2,000,000 ......cccovunene 29,950,000
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0

KT e = T T )[04 Vo e PP O OSSO 0 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

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

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne . 15,183,903
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

Deduct current year’s other-than-temporary impairment recognized:

10,1 TOLaIS, PArt 1, COIUMN 11 ..ottt bbbt ee bt E e E b0t E e E b £ £ ot E e E b b e et E bbb e nsna e s et s ennsna et enen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cocoruerererreeeiririeieiereeees ceeeeeeeeeas 490,462,582
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS LINE 12) 1uuiuiiiiietetetetitiit ettt ittt sttt ettt esese e st e s s s esesese e e e 2 s e s et eses et se s s a2 a8 e b e b e s es et ee s 22 s e b e b e s e se e e s e s b e b e s et e s ene st s e s e bbb e s esene e e Sesesesessanaes 490,462,582
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ......c.ceuiiiiiiiiiirieieieieiit sttt nas 490,462,582
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIOI YEAI ..........cceuiiriiiriiieietetetiiet st sttt ettt st se st et et ses et st sessesebesesesese e sesse s b esesese st s ssssesesesesese e asssasene Senessseenenenn 645,628,366
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 6,100,000

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiuiiiieeeeeeeececeeee ettt seas seesenebeeeenaens 27,532,573 ..o 33,632,573

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ..ouiieiieieitiece ettt ss s s s a2 st ss s s sttt s st s s s s ss st en et (24,190,250)

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 e (24,190,250)
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ...........c.cciiiiuiiietieietieetee et e tese st ete et ete et ete st ete s et esetessetess st ess st ese st ese et ese st ebessesessesessasessssessssens Seseseeseneaneaen 34,464,695
Deduct amortization of Premium ANd AEPIECIAtION ............cccueueveveicceeeeeeeeeeeceeteteteeesscaetesesesessssetesesesesssasseseses s sssssesesasassssssesesasassssssesessssassssesesessanansnss <eesasscsesesananas 7,978,255

Total foreign exchange change in book/adjusted carrying value:

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

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOtalS, PArt 1, COIUMN 15 . ...ttt ettt et ee bbb ee bbbt e bbb b et b ettt bbbt et s s ensnsnaeea 1,991,279

10.2 TOtaIS, PArt 3, COIUMN 11 ....oioiieieieetiee ettt ettt e e e s e eaetetesee s s ctetesesesssssaetesesessssaesesesessssseesesesessnsssetesesasssesesesasansnsnaes e teebebeb e e nt e e eb et et ae e 0 1,991,279
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......cccceriririririiieiereririintsisisete ettt sesesesese e s s s sesesesesessees sesesesseesenenn 610,680,279
Deduct total NONAAMITEEA BMOUNLS ..............oiuiiieiieeiiete ettt ettt ettt et sesesseseseesessesesees e s ees e s ses s ees S ee s s e s e e ees e ees e s e s e s ees e s eas e s es b ens e e ees e e e s b ens et ens b nseaes ebesaciesaceenaes 3,355,137
Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.oiiiiiiiiiiiiieietiiiiit sttt sttt e st se s s se e ssse st sebesesese s s ssesesesesesanee s sesessannannn 607,325,142

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 8,197,529,163
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7 ............ccuiuiiiiuieiiteeiteeeitettetete et ete et ete et et es et ese et eaestese st esestesesaese s ebesebensebessssessssessssesessesessebe s etensasensassensesennane 1,103,525,662
ACCTUAI OF GISCOUNL ...ttt ettt ettt ettt ee e e et et 2 e a2 a2 ee £ ee S e e ee S e e85 e e S e e S e e 5 e e e S e e S ee 5 e e S e e S e s e e e et s es et s s s s s esasienanienas 10,306,205
Unrealized valuation increase/(decrease):

AP 1, COIUMN 12 .ot e et e e e e e e ee e ee e en e en st en s en st enseeenseeenseeens st enseeens et enseeenseeenseeensseensneana e b et e b et aniennees (85,592)

4.2, Part 2, SECHON 1, COIUMN 15 ..ottt ettt ettt sttt a s et e £t s b et e e s h b et et ts s b et et et b a b et et enas 2eesesensnsnaetasanes 445,031

4.3, Part 2, SECHON 2, COIUMN 13 ........voiiieiieie ettt snsnss Ssesseesetsesni 299,947,618

4.4, Pt 4, COIUMN T Lottt bbb 8 E e eh et E 8o £ 8o E b E b8 b e bbb bt E bbb bt bbb bbbt (3,496,230) ....cocnveeee. 296,810,827
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (3,106,204)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiieuiieieeeieeeeeete et ea ettt e e ete s et e et eseesesseseseaseseaseseseeesennann 898,264,937
DedUCt aMOTHZAtION OF PIEMIUM ........oiiececeeee i ecececee et eeeeseeete s e s aeaetese s s esassssesesesessssseesesessssssseses s s ssasseses s s sssnseses s s ssanseses s s sssnsesessssanseseses s sssansnsasas sesstsesesetasnas 4,502,607

Total foreign exchange change in book/adjusted carrying value:
8.1 PAIt 1, COIUMN 15 ...ttt ettt et ee ettt et e e ee s e et et et esenssa et et et esensssesesesesensssseeteseses s sseetesessensssetesesssnsssesesasasansnanseseenttenberenas (4,754,804)

8.2. Part 2, SECHON 1, COIMN 19 ...ttt ettt eeaes .0

8.3. Part 2, Section 2, Column 16 ...0

8.4, PArt 4, COIUMN 15 ....ooiuiuitiiiietitete ettt ettt sttt e st b b s e e s bbb s s e s b4 b st e s s o4 st e es bbb s e e s b et s s e s bbb s ee s bbb ce b esesesisecnna 943,481 ..o (3,811,323)
Deduct current year’s other-than-temporary impairment recognized:

9.1. Pt 1, COIUMN M4 L.ttt b et E b o6 E b £t E e E bt b 0 £t bbb et b ettt b et nenn s e st en e 153,759

9.2. Part 2, SECHON 1, COIUMN M7 ...t eee e e e e s s e ee e e eseseeesee a2 e s e s eeee e 222 s e s eeee a2 22 e e s eeeees e e sesee e e e e e s e s e s esesesesnas Soisnene et ebas s st s s 0

9.3. Part 2, SECHON 2, COIUMN M4 ...ttt ettt sttt st bttt bbb e et s bt ettt s b et et ennas 2eemeninsnaetasas 53,423,937

9.4, Part 4, COIUMN 13 ..oiuiitiitite ettt ettt ettt es et ees e ses e se s s ses e ee 8o See s s e s s e s e s ees b e s b e s e s ees s es e s ens s ees b es b ns b ens st h e 15,810 .o 53,593,506
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooviiiiiiiiiiniiiiisese e e 291,072
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 8,645, 184,352
Deduct total NONAAMITEEA @IMOUNLS ..........c.iueuitieieieeietiereie ettt teebes st este et eb e seses bbb e e e es e R b e e e e s eE b e b e e e s e ot E e b b £ e s eoeE e b b e e ee e b e b b e e e et E b bt es bbbt e 2emsmsnansnansnas 3,101,797
Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 8,642,082,555
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .....c..ooveveeveveeeeeececreees oo 742,669,035 |............... 675,581,191 [............... 730,543,562 |................ 984,303,087
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 50,983,485 45,193,615 51,164,717 52,005,000
by governments) 4. Totals 793,652,520 720,774,806 781,708,279 1,036,308,087
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 24,585,268 20,749,498 23,902,638 30,862,034
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 428,085,202 366,442,761 425,248,919 487,484,615
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 3,421,943,042 |............ 3,010,837,052 |............ 3,428,390,961 |............ 3,515,329,474
Identified Funds, Unaffiliated Bank 9. CANAGA ... e 123,880,802 |............... 109,653,976 |................ 126,036,373 |.coovrevee. 120,238,441
Loans, Unaffilated Cortiieates of 10._ Other Countries 594,682,868 542,278,379 603,652,273 604, 189,868
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,140,506,712 3,662,769,407 4,158,079,607 4,239,757,783
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 5,386,829,702 4,770,736,472 5,388,939,443 5,794,412,518
PREFERRED STOCKS 14. United States .......cccceeevveevceeeceecee o 19,380,709 |....ocveeee 19,269,354 |................. 18,599,266
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 19,380,709 19,269,354 18,599,266
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 19,380,709 19,269,354 18,599,266
COMMON STOCKS 20. United States .......cccceeveveeeceererereeeecn ... 88,262,035 |. ...88,262,035 |.. ...51,924,562
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22 Other Countries 0 0 0
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 88,262,035 88,262,035 51,924,562
Parent, Subsidiaries and Affiliates 24. Totals 3,150,711,906 3,150,711,906 1,688,189,712
25.  Total Common Stocks 3,238,973,941 3,238,973,941 1,740,114,274
26. Total Stocks 3,258,354,650 3,258,243,295 1,758,713,540
27. Total Bonds and Stocks 8,645, 184,352 8,028,979,767 7,147,652 ,983
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

1. U.S. Governments
1.1 NAIC 1
1.2NAIC 2 ..

T3NAIC 3 .o
TANAICA ..

1.5NAICS ..

.............. 8,101,909

............. 41,318,084

............. 28,532,729

........... 182,059,796

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col.
Prior Year

8

11
Total Publicly
Traded

12
Total Privately
Placed (a)

TBNAIC 6 ..o
1.7 Totals 8,101,909 41,318,084 28,532,729 182,059,796 482,656,517 742,669,035 522,292,333

2. All Other Governments
2ANAIC T (e () S 2,432,955 |....ccoee. 3,536,932 |............... 3,015,426 |............... 9,963,946 |............ D, ¢ S RS 18,949,258 |....ovcvee 0.3 e 16,334,203 |.....coovveeeee 0.3 e 10,539,103 |.............. 8,410,155
2.2NAIC 2 e 788,369 |....oe.e.. 1,717,867 |............... 4,445,975 |.............. 3,623,406 |............. 10,041,071 |............ D, ¢ S RS 20,616,688 |..........cocovnveee. 0.4 | 18,258,846 |........cceveeeenn 0.3 i 13,889,261 |............... 6,727,427
2.3 NAIC 3 e e 184,840 |.............. 1,505,950 |............... 3,313,500 |............... 1,894,672 |.............. 3,776,012 |............ D, 0. ¢ SN RS 10,674,975 |...coovee 0.2 oo 7,029,272 | 0.1 | 3,268,452 |.............. 7,406,523

24 NAIC4 ..

....539,589 |....

202,974 |...

... 742,563 |.

....538,394 |....

539,589

25NAICS e O e O e O e O 0 [ e XX oo 0 [ 020 | 0 [ 020 | O e 0
2.6 NAIC6 .. 0 0 . 227,000 0
2.7 Totals 23,984,004 50,983,485 0.9 42,387,715 23,083,693
3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

............... 1,784,107

1,784,107

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

Possessions , Guaranteed

AANAIC T e 14,076,246 |........... D.9,0. NN O 20,076,246 |.......ococveeeenne 0.4 [ 24,290,204

42NAIC2 .. .4,000,000 |... .. 4,000,000 |.. 4,000,000 |....

A3NAIC 3 .oiiieeeeeeeneneeenenesesese e O i O el O [ 0 [ (V1N IRND (6o N U [0 T | Y | S 0

AANAIC A .o O e O e O [ 0 [ (V1N IRND 6o O U [0 O | Y | S 0

A5 NAICS ..o sese e O Jii O el O [ 0 [ (V1N IRND (6o N U (VN SRR | Y | SR 554,305 .

ABNAIC B ..o 32,457 78,474 172,790 177,373 47,928 509,022 . 0 0.0 509,022 0

4.7 Totals 32,457 78,474 172,790 6,177,373 18,124,174 XXX 24,585,268 0.4 28,844,509 0.5 20,585,268 4,000,000
5. U.S. Special Revenue & Special Assessment

Obligations, etc., Non-Guaranteed

S5ANAIC T (e e 6,934,302 |............. 20,998,232 |............ 26,158,596 |........... 143,761,494 |.......... 225,990,364 XXX [ 423,842,989 |.......ccoeviinne 7.6 [ 402,432,580

52NAIC2.. ... 1,005,202 |.... .... 2,500,000 |... .... 2,500,000 |....

5.3NAIC 3 oo O 0 foorereeeeeeeeeeeeen O e O e 0 oo XK e 0 e 000 0.

54 NAIC4 .. 0. e 0 [ XXX e O i 020 e 0.

55 NAIC S oo O e 0 |oeeeeeeernmeneeen O oo 737,011 | O [ e XXX v e 137,011 | 020 [ 736,288 .

5.6 NAIC 6 0 0 . 0 0.0 0 0

5.7 Totals 6,934,302 22,003,435 26,158,596 144,498,506 228,490,364 XXX 428,085,202 7.7 405,668,868 7.5 426,342,989 1,742,213
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .. 91,470,330 263,714,373 |........... 155,871,626 |........... 537,173,855 |........ 1,105,203,207 |............ D,0,0. TN RO 2,113,433,396 |....ocoovnne 38.0 |........ 2,178,403,516 |........cooenee.... 40.5 ... 872,159,584 |........ 1,241,273,812
6.2 NAIC 2 .. .282,933,296 |.... 254,702,942 . 1,852,842,436 |.. ..1,925,164,686 |.... .919,184,828
6.3 NAIC 3 290 | 18,945,565 |............. 17,963,516 |....ccoeereen 972,397 | 507,805 [ XX oo 42,413,373 63,864,932 |....coovevrnne 1.2 |......5,636,826 |............. 36,776,548
B.4 NAIC 4 ...t 442,918 |............... 1,439,690 |..cccoovveneeee 862,902 |............. 8,000,000 |............. 10,595,653 |........... XXX....ooevevss |rereerenenens 21,341,163 . 23,772,866 |.ocecveernieenn 004 [on.2,722,856 |............. 18,618,307
6.5NAICS5 .. 170,768 ..o [0 T | B ST [ I D,0, 0. CRN RN 1,469,677 oo 0.0 [oriiee 1,714,185 [ 000 ot 0 [ 1,469,677
6.6 NAIC 6 , 0 0 81,234 XXX 154,172 0.0 571,673 154,172
6.7 Totals 101,939,830 567,203,692 429,400,986 2,025,262,760 XXX 4,031,654,217 72.5 4,193,491,859 2,217,477,343
7. Hybrid Securities
TANAIC T ciiieeeeneenneeeeeseeseeesdresenesseseneenenees O foceiciccs O e O L 0 4,011,744 XXX o 4,011,744 | 0.1 oo 4,023,779 | 00 | 0 4,011,744
T2NAIC 2 .o 1,000,100 002,080,492 .. 6,096,086 ...l 1,884,000 | 67,781,172 | XXX o 79,417,905 | 1.4 | 107,143,422
T3NAIC 3 .o O o O e O 0 21,771,388 | XXX oo 21,771,388 | 004 21,859,889

74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

105,201,037

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

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

BB NAICE ...,

8.7 Totals

........... 172,700,000

172,700,000

49,600,000

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

............... 3,651,457

............... 3,338,646

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

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
6 7

14.2NAIC 2 ...
14.3 NAIC 3 ...

.733,069,191 |...
...23,847,400 |...

1,009,996,085 |..
..... 30,676,666 |..

1,009,996,085 |..
....30,676,666 |..

1 4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....239,206,547 |........... 328,463,644 214,099,882 |........... 872,010,571 |........ 1,841,902,024 |.............. 3,651,457 |........ 3,499,334,126 |...ovoveveeeeeeen 62,9 o XXX e e XK o 2,072,938,414 |........ 1,426,395,712
122 NAIC 2 ... N . 287,736,858 |.... 265,245,503 . .993,197,304 |... ........1,960,382,232 |. 1,009,996,085 .950,386,146
12.3NAIC 3 3T | 20,451,515 |............. 21,277,017 | 2,867,069 |............. 26,055,005 |.....ccvvverereeeenn 0 | 74,859,736 |..oovveeeeeeee 1.3 | XXX e e XK o 30,676,666 |............. 44,183,070
12.4 NAIC 4 (d) o 442,918 |.............. 1,979,279 (..o 862,902 |............. 8,000,000 |............. 10,798,628 |......cocveveveeeeveean 0 o 22,083,726 |....ocoveveereeeeene 004 | XXX e e XX K o 2,925,831 |............ 19,157,895
125NAICS ... ) e 1,298,909 |....covevene. 170,768 |...coveeeeeeee 0 [ 737,011 | (V1 A 01]() oo 2,206,688 |........coooeveeeenenn 0.0 [ XK foeeee e XXX e e 0 [ 2,206,688
126 NAIC6 ... . (d) 105,395 78,474 172,790 177,373 129,162 0](c) 663,194 509,022 154,172
12.7 TotalS .o e 292,256,807 |........... 638,880,538 |........... 501,658,093 |........ 1,251,000,684 |........ 2,872,082,128 |............... 3,651,457 |(b) 5,559,529,702 |.......ccoeeeeee 100.0 | XXX e e XXX e 3,117,046,018 |........ 2,442 483,684
12.8 Line 12.7 as a % of Col. 7 5.3 11.5 9.0 22.5 51.7 0.1 100.0 56.1 43.9
13. Total Bonds Prior Year
13ANAIC T e 140,314,450 |........... 356,887,3% |........... 333,089,925 |.......... 742,802,344 |........ 1,626,066,606 |............... 3,338,646 |............ XXX eooveveees oot XXX v o 3,202,499,368 |........cocoevnene. 59.5 |....... 1,877,528,790 |........ 1,324,970,578
13.2NAIC 2 et 45,996,150 |........... 327,415,867 |........... 282,399,001 |........... 366,145,164 |........ 1,085,110,681 |..ovececiieeeee O [ XK e XXX e o 2,057,066,954 |...........c..o........ 38.2 |....... 1,080,817,611 |........... 976,249,344
13.3NAIC3 ... 3,147,582 |... ...26,994,218 |.... ..36,855,078 651,924 |...... ...25,105,291 |... ..92,754,094 |... ...51,132,184
134 NAIC4 ... .803,082 |............... 3,952,440 |.... ...962,755 8,000,000 210,592,982 | O o XX e XXX e e ..24,311,259 |.... ...21,142,440
13.5NAICS ... ....35,953 |... 1,796,658 |.... ...144 084 978,446 |.........coo...... 49,638 [(c R 3,004,778 |....oooeveveeeeenn 001 o 554,305 | 2,450,473
13.6 NAIC6 ... 454,553 24,221 15,535 0 320,174 (c) 814,483 . 632,309
13.7 TOtalS .o e 190,751,770 |........... 717,070,800 |........... 653,466,469 |........ 1,118,577,879 |........ 2,697,245,373 |.............. 3,338,646 (b) 5,380,450,936 |........ccoccunnee 100.0 |........ 3,008,873, 609 ........ 2,376,577,327
13.8 Line 13.7 as a % of Col. 9 3.5 13.3 12.1 20.8 50.1 0.1 100.0 XXX 55.8 44.2
14. Total Publicly Traded Bonds
T4ANAICT oo, 19,020,693 ... 70,496,632 |.............64,686,007 |...........912,398,346 |...... 1,406,185,319 |............... 3,651,457 |........ 2,072,938,414 |....coooeee 37.3 ... 1,877,528,790 |.....cocvveveee. 34.9 (... 2,072,938,414

144 NAIC4 ... 1,798,628 |.. 2,925,831 |.. ...2,925,831 |..
T45NAIC S oo O i O el O [ 0 [ 0 [ O e 0 [ 000 Joii.554,305 [ 000 | 0
14.6 NAIC 6 47,928 509,022 509,022
14.7 TOtalS .o , ,027 ... 2,164,948 466 |.............. 3,651,457 |........ 3,117,046,018 |.......................56.1 |........3,003,873,609 |.......................55.8 |....... 3,117,046,018
14.8 Line 14.7as @ % of COl. 7 .ooeoiiiiiie o 0.7 | 2.8 ......................... 3.0 [ 240 | 69.5 [ 0.1 | 100.0 oot XXX et XK e e XK o 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,

Section 12 0.4 1.6 1.7 13.4 38.9 0.1 56.1 XXX XXX XXX 56.1 XXX

15. Total Privately Placed Bonds

151 NAIC T e 223,685,894 |........... 257,967,012 149,413,875 |........... 359,612,225 |........... 435,716,705 ..o 0f.... 1,426,395,712 oo 25.7 |........ 1,324,970,578 |...ooveene 246 ... D,9, 0, ORI A 1,426,395,712
15.2NAIC 2 ... .273,494,279 |.... 239,819,572 ..134,598,565 |.. e 950,386, 146 |.. 976,249,344 |.... .950,386,146
15.3 NAIC 3 ,382 [ 18,818,260 |............. 18,801,967 |.............. 1,290,856 |...............2,207,605 |..cocoovererereeeeeenn O o 44,183,070 [...ccocveeeieiereen 0.8 | 51,132,184 |.oveee 10 [ XK o 44,183,070
154 NAIC 4 oo 62,815 [ 1,323,709 | 771,372 | 8,000,000 |.............. 9,000,000 |.......cevereevrrrerean O oo 19,157,895 [N T 21,142,440 A XK e [ 19,157,895
155 NAICS oo 1,298,909 | 170,768 737,011 | O e 0 [ 2,206,688 |........cocvevevereen 0.0 |oevereienns 2,450,473 |...ooone 0.0 ........... D, &, TR RO 2,206,688
15.6 NAIC 6 ... 0 632,309 154,172
15.7 Totals ...ooeeeeieeeee 551,774,027 |.... . 2,376,577,327 .o 882 | XK e o 2,442 483,684
15.8 Line 15.7as @ % 0f CoL 7 ...oveveeveeeeeeeeforee 1101 L 22.6 [ 16,7 |0 2006 [0 2920 | 020 0010000 o XK XXX oo e XK [ XXX e o 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12 4.9 9.9 7.4 9.1 12.7 0.0 43.9 XXX XXX XXX XXX 43.9

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

....................... 737,011 current year, $

643,718,983 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
...179,170,000 current year of bonds with Z designations and $
....................... 736,288 prior year of bonds with 5G| designations and $

663,194 current year, $

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

........ 172,700,000 ; NAIC2 $

0; NAIC3 $..........

0 NAICA $ oo 0;

NAIC5 §..........

116,229,761 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
676,483 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ............cccccooeioiiiiiiiiiiieniiiiceiees o 1,266,880 |............. 22,868,326 |............... 9,965,948 |....cooviiie (U S 386,391,869 |............ D.9,0 SR R 420,493,023 |.......ccvvvvvirnne 7.6 | 270,489,166 |.......ccccovvveene 5.0 | 420,493,023
1.02 Residential Mortgage-Backed Securities ... ..(1,273,770)|. .(8,053,785)/.. ..(12,078,603) .. ...55,289,963 |.... ... 143,824,535 |.. . .. . 104,709,973 |... oo 143,824,535 |,
1.03 Commercial Mortgage-Backed Securities .......... [.............. 8,108,800 |............. 26,503,543 |............. 30,645,385 |............. 72,119,065 |............. 40,974,685 178,351,478 | 3.2 [ 147,093,194 oo 2.7 o 178,351,478
1.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 . 0 0
1.05 Totals 8,101,909 41,318,084 28,532,729 182,059, 796 482,656,517 XXX 742,669,035 13.4 522,292,333 742,669,035
2. All Other Governments
2.01 Issuer Obligations .............c.ccceven. R PO 973,209 |..coovvevnnnnd 6,196,361 |............. 11,296,407 |.............. 8,533,504
2.02 Residential Mortgage-Backed Securities ............ |.occooevieiieieenn. 0|
2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0
2.04 Other Loan-Backed and Structured Securities ... 0 .
2.05 Totals 973,209 6,196,361 11,296,407 8,533,504 23,984,004 XXX 50,983,485 0.9 42,387,715
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ..........cccccevreeeeeeseeeereeeennes VN 1,784,107
3.02 Residential Mortgage-Backed Securities .0
3.03 Commercial Mortgage-Backed Securities .
3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0

3.05 Totals 0 0 0 0 0 XXX 0 0.0 1,784,107

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0

4.05 Totals 32,457 78,474 172,790 6,177,373 18,124,174 XXX 24,585,268 0.4 28,844,509 0.5 20,585,268 4,000,000

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

5.01 Issuer Obligations ...........cc.cccce.ee. [ P [V 1,005,202 |...ocveveiiiiiieen O o 18,886,998 |........... 188,832,104 |............ D.9,0, CUNUII RN 208,724,304 |...ooveeciine 3.8 | 208,616,285 |....cocvcveeciennn 3.9 e 206,982,091 |............... 1,742,213

5.02 Residential Mortgage-Backed Securities ... 4,192,377 |. .10,187,029 |.. .21,977,051 |.. ...78,735,705 |... ...39,416,299 |.... . . ... 154,508,462 |.. . .. . 131,186,890 |... oo 154,508,462 |.

5.03 Commercial Mortgage-Backed Securities .......... [.............. 2,741,925 | 10,811,204 |.............. 4,181,544 |............. 46,875,802 |..oveerieninns 241,961 oo XX [ 64,852,437 |.ooeeiiiiienn 1.2 o 65,865,693 |.....cccovvvvvien 1.2 | 64,852,437

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

5.05 Totals 6,934,302 22,003,435 26, 158,5% 144,498,506 228,490,364 XXX 428,085,202 7.7 405,668,868 426,342,989 1,742,213
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccccooeioiiiiiiiiiniiiiee e, 73,565,609 |........... 432,156,571 |........... 369,765,880 |........... 844,919,201 |....... 1,982,581,189 |............ D.9,0 RN R 3,702,988,450 |..c.cvviiinnn 66.6 |........ 3,864,844,285 |......c.ccvnennnnn 71.8 |....... 1,798,921,105 |........ 1,904,067, 345

6.02 Residential Mortgage-Backed Securities ... T 7,738,299 |............. 54,223,669 |.............. 9,891,241 |.cceeene 39,204,944 |............. 24,414,252 |............ D.9,0 SR R 135,472,407 |...ocooviiee 2.4 | 92,858,560 [...coveveeieniiee 17 [ 471,582 |........... 135,000,825

6.03 Commercial Mortgage-Backed Securities .......... [............. 2,758,338 |..ccoeve. 11,507,948 |............. 13,287,058 |.....ocoeeeee 9,900,419 |............ 8,571,038 |............ XXX e 46,024,801 [...cocveeiiine 0.8 |eeeine 47,165,537 |oerieieiene 0.9 [ 4,282,864 |............ 41,741,937

6.04 Other Loan-Backed and Structured Securities ... 17,877,583 69,315,504 36,456,806 13,822,386 9,696,280 XXX 147,168,560 2.6 188,623,477 3.5 10,501,323 136,667,237

6.05 Totals 101,939,830 567,203,692 429,400,986 907,846,950 2,025,262,760 XXX 4,031,654,217 72.5 4,193,491,859 77.9 1,814,176,874 2,217,477,343
7. Hybrid Securities

7.01 Issuer Obligations ............ccccveveveveveueeeeeeeeeeeeens fooeeieeeenn. 1,575,100 |....cco.... 2,080,492 |.............. 6,096,586 |.............. 1,884,555

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

7.03 Commercial Mortgage-Backed Securities .. P PR 0

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

7.05 Totals 1,575, 100
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .............ccccceeveveveveveeecceeeeeens oo 172,700,000

8.02 Residential Mortgage-Backed Securities ............ |.ocoooveveiiieieenn. 0|

8.03 Commercial Mortgage-Backed Securities .......... L0
8.04 Other Loan-Backed and Structured Securities ... L0
8.05 Affiliated Bank Loans - Issued ...........ccoceveeveeie |oveiiviiiiiiiecieee 0

8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene 0

0.0 .
8.07 Totals 172,700,000 172,700,000 . 49,600,000 . 172,700,000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 3,651,457 3,651,457 0.1 3,338,646 0.1 3,651,457 0
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0
10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit
11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year
12.01 Issuer Obligations ..........cccceoviireiienieeeeeeeeees e 250,113,255 |...ocuvnnee 464,385,426 |............. 397,297,610 |..covennnen 880,401,631 |.......... 2,693,477,645 |............ ),9,0 NI RO 4,685,675,567 |....ccoovverviiiins 84.3 [ D.9.0. NI RUR XXX v foveien 2,556,601,882 |.......... 2,129,073,685
12.02 Residential Mortgage-Backed Securities .......... [.cccoceeeee. 10,656,906 |.............. 56,356,913 |......cccnne 19,789,689 |............. 227,881,381 |............. 119,120,514 |............ D.9.0 SR R 433,805,403 298,804,579 |..ceeneee. 135,000,825
12.03 Commercial Mortgage-Backed Securities ........ |...ccoeeen. 13,609,063 48,822,695 |.............. 48,113,988 |....cceeenee 128,895,286 |......... . ....289,228,715 247,486,778 |..cveenee 41,741,937
12.04 Other Loan-Backed and Structured Securities . |- ... 17,877,583 . 69,315,504 , 13,822,386 |.. . 147,168,560 |. 10,501,323 |.oeeoeenenne 136,667,237
12.05 SVO Identified Funds 3,651,457 |. 3,651,457 0
12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e [V 0
12.07 Unaffiliated Bank LOANnS ..........coocevveneeneeneeniens foevneniiniccn0 0 et 0 o0 0 e XXX e s 0 e 000 [ XXX oot XXX i o [V TR 0
12.08 Unaffiliated Certificates of Deposit 0 0 0 . 0 0
12.09 Totals ..o [ 292,256,807 |............. 638,880,538 |............. 501,658,093 |.......... 1,251,000,684 |.......... 2,872,082,123 [..occveenee 3,651,457 |.......... 5,559,529,702 [....covevviiiiennne 100.0 [ooeeneee. XXX [ XXX oo 3,117,046,018 |.......... 2,442,483,684
12.10 Line 12.09 as a % of Col. 7 5.3 11.5 9.0 2.5 51.7 0.1 100.0 XXX XXX XXX 56.1 43.9
13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccccveereireineienseninns o 128,929,152 |............. 500,506, 157 |............. 516,105,802 |............. 869,085,917 |.......... 2,584,981,938 |...oooveee. XXX oo XXX oo XXX e 4,599,608,966 |- 8525 o 2,541,487,450 |.......... 2,058,121,517
13.02 Residential Mortgage-Backed Securities .......... ... 10,824,495 |... . 64,286,179 |.. .. 39,335,604 ...136,481,123 |.. ...77,828,022 328,755,423 |. .. 92,347,592
13.03 Commercial Mortgage-Backed Securities ........ ... 14,005,136 |... . 55,875,154 |.. 55,785,835 103,481,143 |.. .. 30,887,154 260,124,423 |. .. 42,984,639
13.04 Other Loan-Backed and Structured Securities . |. ... 36,902,987 . 96,403,309 42,239,227 188,623,477 |. . 183,123,580

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

.3,548,258

13.07 Unaffiliated Bank LOANS ..........ccccveervnvnnniinnns fooeeeeenciencicieeeens 0 o0 e 0 Joeeereereeereereeneeeeen 0 o0 o XXX e o XXX o XXX i e O o000 o0 s 0
13.08 Unaffiliated Certificates of Deposi 0 0 0
13.09 TOtAIS ... [oee e 190,751,770 [ooeeneeee 717,070,800 |............. 653,466,469 |.......... 1,118,577,879 |.......... 2,697,245,373 |.oieeeenn 3,338,646 | XXX o XX o 5,380,450,936 |.........ccoceeeenee 100.0 [ooneenee 3,003,873,609 |.......... 2,376,577,327
13.10 Line 13.09 as a % of Col. 9 3.5 13.3 12.1 20.8 50.1 100.0 XXX 55.8 4.2
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........cccoevirirerieiiieeieeeees e 7,913,175 [ 47,088,334 |...ccoenneee. 45,123,703 |...ccvenennne 434,956,361 |.......... 2,021,520,308 |....ceeoeee XXX [ 2,556,601,882 |......ccverveieennnn 46.0 | 2,541,487,450 |.oovoveiiie 4722 o 2,556,601,882

14.02 Residential Mortgage-Backed Securities .2,903,551 |... ...2,336,360 |.. 10,037,490 ... 188,726,259 |.. .. 94,710,919 .298,804,579 |. rereeenn.. 236,407,831 |. ...298,804,579 |..

14.03 Commercial Mortgage-Backed Securities ........ |.cccoeeen. 10,819,525 |......cece. 37,181,855 | 37,690,114 | 118,545,565 |.............. 43,249,721 ....247,486,778 217,139,785 400 247,486,778

14.04 Other Loan-Backed and Structured Securities . .0 499,962 |............... 0 e 4,533,843 |.oeeiinne 5,467,5 10,501,323 10,501,323

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

19

14.09 TOtalS ... o 21,726,251 |.ooveinee 87,106,510 |...ccvneee 92,851,307 |............. 746,762,027 |..........2,164,948,466 |................ 3,651,457
14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 0.7 | 2.8 [ 3.0 | 2800 [ 895 | 00T e 0100L0 e XXX [ XX o XX i [ 100.0
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 0.4 1.6 1.7 13.4 38.9 0.1 56.1 XXX XXX XXX 56.1 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccevvrireninnniniiiiins foeeieieens 242,200,080 |............. 417,297,001 | 352,173,907 |..occvcnens 445,445,270 |............. 671,957,337 |.ccvennnne D,9,0 TN RUR 2,129,073,685 |....ccocceeiccns 38.3 ... 2,058,121,517 [ 3823 [ XXX v | 2,129,073,685
15.02 Residential Mortgage-Backed Securities .......... |.cocoenenee. 7,663,355 |..ccooeenene 54,020,554 |....ccoveneee 9,752,199 |.cvviinen. 39,155,122 |.coveinee 24,409,595 |............ D.9.0 NI RUNR 135,000,825 |....voviveieieiene 2.4 [ 92,347,592 .o 1T | XXX i [ 135,000,825
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 2,789,538 ... 11,640,840 |.............. 10,423,874 .... 10,349,721 .6,537,963 41,741,937 42,984,639 |..ooeieieieienen 0.8 | XXX [ 41,741,937
15.04 Other Loan-Backed and Structured Securities . |. 17,877,583 ..68,815,542 36,456,806 9,288,543 |.. .136,667,237 |. 183,123,580 |. . 136,667,237

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

.4,228,762
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

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

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

1
Total

......................... 49,600,000
.................... 1,465,700,000
........................................ 0
........................................ 0
........................................ 0
.................... 1,342,600,000
........................................ 0
........................................ 0
........................................ 0
....................... 172,700,000
........................................ 0

172,700,000

......................... 49,600,000

.................... 1,465,700,000

172,700,000

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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3.3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEAT) ......ccviviururueueuerereitsertesetesesesesessssssssesesesesesesssssssssesesesesessssssssssesesesasesssssss seesesesssmesssses 5,723,338
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColumN 12 .........ccccoiiiiiiiiiiii e 0

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14 ............cccooiiiiiiiies s 0 0

Unrealized valuation increase/(decrease):

RIS 1Yo o o IR )13 1T e AU P TP 0

3.2 SECHON 2, COIUMN M ..ttt b e 02t h b et e e £ e o b b e bt a b b et et h b et ettt aeae 2eesensnseb et s esennsna et en s 0 0
SSAP NO. 108 AGJUSIMENLS ........eoeeeceeeeieecceceeeeee e e eeceeeetetesesssaesesesesesssassssesesessssassesasesssassssesesasssssssessesas s sssnssses s s sssnssses s s sssssesas s s sssssesesas s sssnsssessasanan ebtstseset et es et taesetetennas 0
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ...ttt et et et e s e et e s e ea e e st e st e s e e st eaeesees e e st eseane e e e e e s e e e e e e e e e e enanaes 0
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...t ittt e bttt e a et s he e sh e e sbeesb e e bt e beeabeaabe Sesseenteanteenseeaseaanenaeenes 0
Amortization:

% =TT T o TR )13 1T e TSSOSO 0

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

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

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

9.1 SECHON 1, COIUMN T8 ..ottt ettt e s es s e a2 s e e s e s e e s e e 2 s e s s s s s e s s e s 2 s e e s s s s es s snsesenseea sesebesecbesecb s 4,754,804

9.2 SECHON 2, COIUMN 20 ...ttt ea st s e s h s s et s s e e bbb h bt s et st ss et eae nesnessne s (943,481) .o 3,811,323
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+849) .......cceiviiiieeceeteeeeeeeecteteteeeesaeaetetesesseeaetesesesssasaesesesenssssaesesasensnsna seesssesesesananas 9,534,662
(DTt [N Tet g ToTgFoTo T (=T IR EoT T £, 0
Statement value at end of current period (LiN@ 10 MINUS LINE 11) .......irueuiieiieeeeceete e eeeeecee e eeeescaete e s esess et e s es s ssaesesesessssesesesesessnsssesesesessnsnassesesananas Seesesesesennacnas 9,534,662

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

Change in amount recognized

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

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

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

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

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

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

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

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

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

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

NONE

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

NONE

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha 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 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 9,534,662
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ...............cooeoiiiiiiiiiiiiiiiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 9,534,662
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 9,825,262
Part D, SECHON 1, COIUMN 7 ...ttt s e s 22 s e s e e s s e s e s e s e s s e st ns et nsesensesnse eebebisiesisiesneas (290,600)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SEction 1, COIUMN O ... et e oo e e e e e e e s e s e e e e e e e e e e eeeae aressessessesseas

Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieieieeeeeee ettt e e eseseeeeeea e sseseseseeeeeseseeesee s eseseseeee e e seseseses e eseseseeeesnseaesesesasnansnsess | febibsssasessesssasasrereananas 0

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
Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ottt teee it seee st eee e es e ee e es bbb s bbb 8 bes s b e8 b eb b eb b eb bbbt b bbbt eb e fesinbesneesntes 1,152,104

Part B, SECHON 1, COIUMIN 20 .......c.iuititiieieieetetieres ettt e see s st te et s es bbbt e ee b s e £ eeeh e b b et ee e bbb st te bbb et eeebebes febebisisnsneesstsssnneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt s s e st sttt eie fessnbesnaesnees 1,152,104

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0

Si14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 2
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of PriOr YEar ..........ccccovevveueuene |oeecececinniecrccnnes 102 | [V 102 |
2. Cost of cash equivalents aCqUIrd ..............ccocueueueueueeeieieieieieeeeeeeee e freseeeereieeeene 3,529,628 |.......ccvvnnne 3,485,254 |...cciiiiieine A4 374 ..o
3. ACCIUAI OF DISCOUNL ... [orneeeineesine s 4271 | B, 2770 | 0 fooreeeeeeeee e
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena (1S (1S [V
6. Deduct consideration received on diSPOSAIS .............c.ccovevevereveeeeeeeiiieieiereaens |reveeereieneens 3,633,111 [ 3,489,456 |......ooocviirn 43,655 ..o
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) it st 2 I (U RN 821 |
11.  Deduct total nonadmitted @MOUNES ..............cooveveueueuiiiiieieeeeeecece e [eeee e [V RN [V RN [V T
12. Statement value at end of current period (Line 10 minus Line 11) 821 0 821

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

SI15
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred

South Site Building .........eeuvemmmmmmimmniiiiniiiiiiinns [ e [0 N = . 12/15/1985 .. |. 01/01/2009 .. [............ 50,040,643 |........coeeeiiiennns [V 13,268,298 |............ 13,268,298 |............. 1,057,180 |.ooeeeeiiiiiiiiieens [V R | KRR (1,057, 180) f..evvvvveennnnnnnnnnnns (1 O 8,396,080 [.....evvnnee 1,016,792
Downtown HO ... . 12/21/2022 .. |. 12/21/2022 .. |... ...46,117,597 .46,117,597 |. .0 . . (128,298,740).... . 0.

Parking Lots ... - . . 09/15/1987 .. |. 01/01/2002 .. |... ...506,600 |. .. 0.

Blair Warehouse & Mail Facility .......ccccvvrrrrrn.s coreeeeees |BlAIT i NE..iiiiiiiiiiiiiiiinennes . 01/27/1999 .. |. 12/31/2022 .. |...vvvvvvennnees 116,840 |.oooeeeeeeeiiieeennn [V 116,840 |...ooeeeeennnn 116,840 |...oooeeeeeeeeeeeen O v Ol 0 e O i O [ 1,351,910

0199999. Property occupied by the reporting entity - Health Care Delivery 292,881,528 (196,098,740) 60,009,335 60,009,335 1,057, 180 0 (128,298,740) (129,355,920) 0 9,747,990 1,237,851
0399999. Total Property occupied by the reporting entity 292,881,528 (196,008,740) 60,009,335 60,009,335 1,057,180 0 (128,298,740) (129,365,920) 0 9,747,990 1,237,851
Non Home Office Real Estate ...........cccccceinnnnnnees | ........... |Omaha .......................... |NE ........................ | 12/31/2019 .. | 10/31/2020 .. |............. 5,484,370 |..oooeeeiiniininnnnnns [V 4,855,887 |............. 4,855,887 ...t 25,334 |oooeiiiiiiiiiie [V N [V (25,334)].ccceeiiiiiiiiiinns [V N [V N 0
0499999. Properties held for the production of income 5,484,370 0 4,855,887 4,855,887 25,334 0 0 (25,334) 0 0 0
HORamp B oo [ [0 N = | 09/15/1986 .. | 12/31/2022 .. [eeeeeeenniinnnne (L0721 [V O 57,085 [...evvveeninnnnns 57,085 [..eevveeeeninnnnnnnnnns (VN N (VN N (VN N (VN N (VN N [V O 55,786
o PP PP PP PP PPPPPN IETPPPPPPPPY Omaha .....oeevseeennnnnnnnnnnns NE..iiiiiiiiiiiiiiiinennes . 09/15/1986 .. |. 12/31/2022 .. |......e...... 6,871,293 |...oovveiiiiiiiiiens [ 1,723,438 |...ovvveeees 1,723,438 |.ovvvvvvvenniiinnnnnnns [0 N [0 N [0 N [0 N [ 1,007,100 |............ 1,558,532
0599999. Properties held for sale 6,935,621 0 1,780,523 1,780,523 0 0 0 0 0 1,007,100 1,614,318

10,755,000 2,852,169

o

0699999 - Totals 305,301,519 (196,098,740) 66,645,745 66,645,745 1,082,514 0 (128,298,740) (129,381,254)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition
Downtown HO .....oovvvivnnnnnnnns

South Site Building
Non Home Office Real Esta

Various
Various
Various ...

0

(128,298,740) ...
0

............ 13,068,996

....... .... 141,367,736
936,968
87,917

0199999. Acquired by Purchase

(128,298,740)

142,392,681

0399999 - Totals

(128,298,740)

14,003,941

142,392,681
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 6 7 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 Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Blair Warehouse & Mail Facility .. [Blair .....cccooooviinvnnnnnnnsforiiiinnnnnns NE...oovvnnns ... 10/30/2024 .. |Assets Retired .......ccccvvvvvvvnnnnns |onen 18,400,669 [........00veeeees 0]...... 7,854,696 |......ooeeeen..s O oy [ o 0 loeeiiiiiiiienn0 e 0]...... 7,854,696 |...... 9,766,653 |....ovvvrrennnes 0[..... 1,911,956 |...... 1,911,956 [ovvvvvvvvnnnnnnns [0 oy 0
0199999. Property Disposed 18,400,669 0 7,854,696 0 0 0 0 0 7,854,696 9,766,653 0 1,911,956 1,911,956 0 0
Home Office Lot / Ramp B . . Omaha 04/30/2024 .. | Internal transfer ....
South Site Omaha 09/30/2024 .. | Internal transfer .... ..
776,947

776,947

776,947

0399999 Totals

19,177,616

8,631,643

8,631,643

10,543,600

o

1,911, 956

1,911,956
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
PITTSBURGH ... 12/30/2016 ...[oeeeniiiiiiiiinne 6.800 |........oeeeennn 2,070,404 [...oenenin O | [V O f e [V O 7,692,300 |...03/30/2010 ...
SAN RAMON .. ...10/15/2018 .. ....4.700 0. 0. 0. ..16,785,725 |...06/19/2013 ...
ANAHEIM ... ...03/09/2020 .. ....3.990 0. 0. . 0f... ..22,820,000 |...07/16/2014 ...
WICHITA ... ... 12/12/2014 .. ....3.680 0. 0. 0. ... 7,741,353 |...05/20/2016 ...
ATLANTA ... ...03/10/2015 .. ....3.500 . 0. 0. L 0f... .. 13,042,495 |...06/25/2019 ...
HACKENSACK ... ...10/15/2018 .. ....3.760 .. 1,265,680 0. 0. 0. .3,746,032 |...06/30/2015 ...
ATLANTA ... 09/30/2015 .3.940 |.. .. 1,011,133 .. 0 0 0 . 8,249,999 |...09/02/2015 ...
WESTERVILLE 09/30/2015 .4.220 |.. ..2,978,985 |.. 0 0 0 . 7,490,909 |...07/14/2015 ...
LOVELAND ... 02/11/2016 .3.930 |.. ..3,017,039 (.. 0 0 0 .6,704,225|...11/24/2015 ...
SEWICKLEY . ...05/11/2016 .. 3.750 ..2,513,497 0. 0. 0. ...03/30/2016 ...
SEWICKLEY . ...05/11/2016 .. 3.750 ..2,010,797 0. 0. L 0f... ...08/30/2016 ...
SAN JOSE ... ...08/24/2016 .. 3.850 ..2,484,09% 0. 0. 0. ...07/22/2016 ...
INDEPENDENCE . ...04/06/2017 .. 4.280 0. 0. . 0f... ...02/15/2017 ...
SAN DIEGO ... ...03/01/2017 .. 4.170 0. 0. 0. ...01/30/2017 ...
VANCOUVER ... ...04/25/2017 .. 4.290 0. 0. L 0f... ...03/10/2017 ...
PITTSBURGH ... ...05/01/2017 .. 4.290 0. 0. 0. ...03/30/2017 ...
...06/21/2017 .. 4.050 0. 0. . 0f... ...06/24/2017 ...
MORRISTONN .4.350 |.. 0 0 0 ...06/02/2017 ...
BLOOMINGTON .3.960 |.. 0 0 0 ...06/05/2017 ...
HOLBROOK ... .3.940 |.. 0 0 0 ...06/16/2020 ...
ST. LOUIS . ...10/15/2018 .. 4.010 0. 0. . 0f... .5,237,662 |... 12/08/2017 ...
HOLBROOK ... ...03/01/2018 .. 4.210 0. 0. 0. .3,700,000 |...01/11/2018 ...
LENEXA ...04/18/2018 .. 4.180 0. 0. 0. ...04/05/2018 ...
SIGNAL HILL .. ...10/15/2018 .. 4.570 0. 0. 0. ...03/02/2018 ...
PORTLAND ...08/21/2018 .. 4.610 . 0. 0. . 0f.. ...06/12/2018 ...
VAN NUYS ... ...03/05/2019 .. 4.360 .. 4,480,129 0. 0. 0. ...01/25/2019 ...
BOULDER ... ...04/04/2019 .. 4.260 .10,843,825 0. 0. . 0f.. ...02/20/2019 ...
...03/20/2019 .. 4.530 0. 0. 0. ..11,400,000 |...02/01/2019 ...
SUNANEE . 03/09/2020 .4.190 |.. 0 0 0 27,000,000 |...02/23/2019 ...
CORAL GABLES 06/07/2019 .4.250 |.. 0 0 0 .8,600,000 |... 04/24/2019 ...
ONTARIO ... 03/09/2020 .4.990 |.. 0 0 0 14,000,000 |... 12/16/2023 ...
MEMPHIS . .3.820 |.. . 0 0 0 .3,566,038 |... 12/10/2019 ...
ST LOUIS PARK .. 02/12/2020 .3.520 |.. .. 7,200,448 |.. 0 0 0 12,767,486 |... 12/23/2019 ...
INVER GROVE HEIGHTS ... ...05/14/2020 .. 3.150 .. 3,536,941 0. 0. 0. .5,365,000 |...09/16/2022 ...
LOS ANGELES .. ...06/01/2020 .. 3.800 .. 3,648,924 0. 0. . 0f.. ..10,909,091 |... 04/15/2020 ...
LOS ANGELES .. ...06/01/2020 .. 3.800 .. 3,648,924 0. 0. 0. L 11,777,778 |... 04/24/2020 ...
ACHORTH ... ...05/28/2020 .. 3.500 .. 10,000,000 0. 0. . 0f.. 20,009,985 |...04/27/2020 ...
...08/12/2020 .. 3.750 0. 0. 0. .5,160,000 |...06/26/2020 ...
WALTHAM ... ...09/01/2020 .. 3.350 . 0. 0. . 0f.. .5,688,889 |...07/23/2020 ...
MEMPHIS . 12/11/2020 .3.040 |.. .. 1,420,028 |.. 0 0 0 .2,751,316 ... 11/04/2020 ...
SAN RAFAEL 11/18/2020 .2.800 |.. ..1,000,000 |.. 0 0 0 .2,025,000 |... 09/29/2020 ...
DRAPER ... 01/21/2021 .2.950 |.. ..425,519 (.. 0 0 0 1,108,333 |... 12/16/2020 ...
AURORA 01/15/2021 .3.050 |.. .. 3,400,497 |.. 0 0 0 .6,208,69 |...11/19/2020 ...
MEMPHIS . 12/17/2020 .3.160 |.. 0 0 0 ..10/03/2020 ...
TORRANCE ... ...12/10/2020 .. ....3.351 0. 0. . 0f.. ...11/10/2020 ...
LINDENHURST .. ... 12/16/2020 .. ....3.100 0. 0. 0. .. 11/04/2020 ...
ALBUQUERQUE .. ...01/26/2021 .. ....3.150 0. 0. . 0f.. ...01/26/2021 ...
LOUISVILLE ... ...0172172021 .. ....2.900 0. 0. 0. ..12/09/2020 ...
SOMERS POINT . ...02/12/2021 .. ....2.900 0. 0. .0} .. 11/20/2020 ...
SAN JOSE ... ...01/14/2021 .. ....2.870 0. ) 0. ...11/10/2020 ...
FONTANA ... ...03/18/2021 .. ....3.250 .0} 0. .0} . ...02/11/2021 ...
HAUPPAUGE ....oeeiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeee ...02/19/2021 .|, 3.110 O L0 N O [0 1,925,000 ... 12/15/2020 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
GRAND PRAIRIE ....01/2772021 .. [, 2.650 [V O f e 0 946,349 |... 11/11/2020 ...
ONTARIO ... ...02/16/2021 .. ....2.950 0. 0. 0. .2,315,218 |...01/15/2021 ...
DOWNEY ...02/26/2021 .. ....2.950 0. 0. . 0f... . 3,301,449 |... 12/09/2020 ...
MASPETH ...02/25/2021 .. ....3.290 0. 0. 0. 11,835,000 |...01/15/2021 ...
CINCINNATI ... ...03/04/2021 .. ....3.210 0. 0. L 0f... ...01/07/2021 ...
WHITTIER ... ...02/26/2021 .. ....3.050 0. 0. 0. ...01/14/2021 ...
FULLERTON . 02/26/2021 .3.050 |.. 0 0 0 ...01/14/2021 ...
LONGMONT 03/09/2021 .7.620 |.. . 0 0 0 ...01/12/2021 ...
HANOVER . 03/30/2021 .2.900 |.. ..1,000,000 |.. 0 0 0 .. 12/18/2020 ...
HAZELYOOD . ...03/30/2021 .. 3.030 .. 3,377,583 0. 0. 0. ...02/25/2021 ...
MILPITAS ... ...03/16/2021 .. 3.150 ..4,610,530 0. 0. L 0f... ...02/02/2021 ...
...04/16/2021 .. 3.060 .. 3,596,368 0. 0. 0. ...03/11/2021 ...
...04/15/2021 .. 3.040 .. 1,450,304 0. 0. . 0f... ...08/15/2021 ...
RICHVOND ... ...05/04/2021 .. 3.080 0. 0. 0. ...03/09/2021 ...
PETALUMA ... ...04/14/2021 .. 3.000 0. 0. L 0f... ...02/20/2021 ...
ST LOUIS ... ...05/03/2021 .. 3.350 905,025 0. 0. 0. ...03/25/2021 ...
BLOOMINGTON .. ...05/18/2021 .. 2.720 .. 1,292,691 0. 0. . 0f... ...04/13/2021 ...
SANTA ROSA .3.360 |.. ..2,320,297 |.. 0 0 0 ...03/19/2021 ...
BRENTWOOD .. .2.780 |.. ..451,612 .. 0 0 0 ...08/26/2021 ...
TIGARD .. .2.890 |.. ..6,935,572 .. 0 0 0 ...04/30/2021 ...
...05/03/2021 .. 2.920 0. 0. . 0f... ...04/15/2021 ...
...06/01/2021 .. 3.270 0. 0. 0. ...04/28/2021 ...
...06/22/2021 .. 3.360 0. 0. L 0f... ...04/21/2021 ...
...06/30/2021 .. 2.860 .. 7,980,902 0. 0. 0. ...02/11/2021 ...
...07/22/2021 .. 3.110 . 14,966,695 0. 0. . 0f... ...06/25/2021 ...
PENNSAUKEN ... ...08/30/2021 .. 3.410 0. 0. 0. ...06/11/2021 ...
MADISON ...00/29/2021 .. 3.250 0. 0. . 0f... ...06/16/2021 ...
NORWALK ... ...07/15/2021 .. 3.410 0. 0. 0. ...06/21/2021 ...
VANCOUVER .. .3.210 |.. 0 0 0 ...09/27/2021 ...
MILPITAS .3.230 |.. 0 0 0 ...06/21/2021 ...
TUSTIN .. .3.140 |.. 0 0 0 ...06/07/2021 ...
PROV IDENCE .3.470 |.. . 0 0 0 ...06/23/2021 ...
MILWAUKEE . 08/05/2021 .3.460 |.. .. 3,302,452 |.. 0 0 0 . 5,575,472 |...07/07/2021 ...
BAYSIDE ...09/30/2021 .. 3.010 ..5,165,305 0. 0. 0. 10,875,000 |...07/20/2021 ...
THOUSAND 0AKS ...10/05/2021 .. 3.330 ..5,621,546 0. 0. . 0f... ..14,670,968 |...08/02/2021 ...
BEVERLY HILLS ...09/30/2021 .. ....7.070 ..3,500,000 0. 0. 0. .. 13,341,034 |...07/26/2021 ...
SACRAMENTO ... ... 1072272021 .. 2.700 .. 1,464,304 0. 0. . 0f.. .2,304,000 |...09/09/2021 ...
...10720/2021 .. 2.700 0. 0. 0. . 4,985,714 |...07/12/2021 ...
SOUTH PASADENA ... ... 1171672021 .. 2.940 . 0. 0. . 0f.. 10,803,613 |...08/27/2021 ...
MILWAUKEE .... 11/04/2021 .3.220 |.. ..2,219,435 |.. 0 0 0 .3,613,281...10/05/2021 ...
BRIDGETON . .3.040 |.. ..2,748,214 |.. 0 0 0 . 4,843,374 |...09/30/2021 ...
RIVERSIDE . .2.850 |.. ..1,051,244 |.. 0 0 0 . 2,159,259 |... 10/06/2021 ...
GARLAND . .3.370 |.. 0 0 0 . 2,543,478 |...09/30/2021 ...
REDWOOD CITY . .2.720 |.. 0 0 0 ...09/01/2021 ...
MILWAUKEE .... ...10/28/2021 .. ....2.800 0. 0. . 0f.. ...09/07/2021 ...
... 12/08/2021 .. ....2.740 0. 0. 0. ...09/17/2021 ...
SANTA MARIA .. ... 11/08/2021 .. ....3.090 0. 0. . 0f.. ...09/30/2021 ...
FREDERICK . ... 1172072021 .. ....2.940 0. 0. 0. ..10727/2021 ...
...01/18/2022 .. ....3.240 0. 0. .0} ..11/03/2021 ...
MINNETONKA ... WN.... ... 12/09/2021 .. ....2.970 . 0. ) 0. ..10/25/2021 ...
COLUMBUS ...01/18/2022 .. ....3.080 .... 876,882 .0} 0. .0} .1,633,065 |... 11/18/2021 ...
BEAVERTON 0172772022 L f 3.080 [ouunninnnnnnnns 3,289,807 O L0 N O P | Aoy 7,765,882 ... 12/14/2021 ...




¢'v04

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
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Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
VISTA oo ....05/25/2022 .| FCRT(U N . 4,752,468 [ O | [V O f e 0 ...04/11/2022 ...
SOLON ... ...05/17/2022 .. ....3.290 0. 0. 0. ...03/24/2022 ...
CHICAGO . ...05/12/2022 .. ....3.580 0. 0. . 0f... ...04/12/2022 ...
CORAL SPRINGS .. . [FL... ...07/14/2022 .. ....3.500 0. 0. 0. ...06/19/2022 ...
...06/21/2022 .. ....4.390 0. 0. L 0f... ...04/26/2022 ...
...10/25/2022 .. ....4.870 0. 0. 0. ...08/31/2022 ...
OCEANSIDE 10/28/2022 .5.250 |.. 0 0 0 ...09/16/2022 ...
COLUMBUS 12/15/2022 .5.780 |.. . 0 0 0 ..10/11/2022 ...
PLYMOUTH 01/26/2023 .6.200 |.. .. 3,910,959 |.. 0 0 0 .7,760,000 |... 12/05/2022 ...
RICHVOND ... CA.. ...05/04/2023 .. 5.470 .. 3,917,599 0. 0. 0. .6,834,109 |...03/10/2023 ...
HUNT INGTON BEACH . . |CA.. ...06/01/2023 .. 5.620 ..2,9%,324 0. 0. L 0f... . 4,949,153 |...04/06/2023 ...
...06/01/2023 .. 5.660 .. 1,214,391 0. 0. 0. ...04/06/2023 ...
. ...06/01/2023 .. 5.600 0. 0. . 0f... ...04/04/2023 ...
HOLTSVILLE NY.. ...05/26/2023 ... 5.480 0. 0. 0. .2,600,000 |...04/17/2023 ...
WOODSTOCK ... GA... ...07/27/2023 .. 6.320 . 0. 0. L 0f... . 3,366,222 |...03/22/2023 ...
BELTSVILLE ... \D... ...07/27/2023 .. 5.620 .. 2,455,660 0. 0. 0. ...06/19/2023 ...
...10/12/2023 .. 5.060 .10,825,710 0. 0. . 0f... ...06/23/2023 ...
BRENTWOOD .. .5.800 |.. .. 1,965,679 .. 0 0 0 ...07/18/2023 ...
LOUISVILLE .5.460 |.. 0 0 0 ...06/26/2023 ...
DUARTE .. .5.590 |.. 0 0 0 ...06/22/2023 ...
ANAHEIM ... ...08/20/2023 .. 5.360 0. 0. . 0f... 19,451,250 |...07/07/2023 ...
WESTBURY ... ...08/22/2023 .. 5.720 0. 0. 0. .9,939,286 |...06/20/2023 ...
ROYERSFORD ...01/18/2024 .. 6.140 0. 0. L 0f... .. 11/02/2023 ...
PROVO ... ...01/25/2024 .. 6.750 . 0. 0. 0. .. 12/15/2023 ...
BRISTOW . ...02/27/2024 .. 6.740 .... 700,000 0. 0. . 0f... ...01/25/2024 ...
CHICAGO ... ...04/03/2024 .. 6.020 ..2,978,858 0. 0. 0. ...03/01/2024 ...
TORRANCE ... ...06/20/2024 .. 5.920 744,467 0. 0. . 0f... ...03/20/2024 ...
ASHBURN ... ...05/07/2024 .. 5.900 ..2,576,858 0. 0. 0. ...03/14/2024 ...
FREMONT . .6.080 |.. ..496,516 |.. 0 0 0 ...03/05/2024 ...
PHOENIX .6.400 |.. ..994,3%5 |.. 0 0 0 ...04/09/2024 ...
SPRINGVILLE .5.910 |.. ..247,778 |.. 0 0 0 ...03/22/2024 ...
ST LOUIS ... .6.170 |.. .. 1,404 174 |.. 0 0 0 ...06/29/2024 ...
HANOVER . 07/30/2024 .6.250 |.. ..1,193,284 |.. 0 0 0 .1,888,889 |...05/31/2024 ...
LILBURN .... ...07/31/2024 .. 6.440 .. 1,494,468 0. 0. 0. . 2,390,432 ...06/20/2024 ...
SUNANEE ... ...08/21/2024 .. 6.210 .. 1,250,000 0. 0. . 0f... . 2,470,455 |...07/03/2024 ...
FONTANA ... ...08/21/2024 .. 6.330 0. 0. 0. 1,303,125 |...07/11/2024 ...
GLEN OAKS . ...10/24/2024 .. 6.050 0. 0. . 0f.. ...07/26/2024 ...
BOULDER ... ... 1171372024 .. 5.790 0. 0. 0. ..10/07/2024 ...
GROVEPORT ...10/30/2024 .. 5.400 . 0. 0. . 0f.. ...00/25/2024 ...
WEST BLOOMFELD 12/05/2024 .5.340 |.. ..1,000,000 |.. 0 0 0 ..10/09/2024 ...
ORMOND BEACH . .5.940 |.. . 200,000 |.. 0 0 0 .336,000 |... 10/16/2024 ...
DENVER .. .5.260 |.. ..250,000 |.. 0 0 0 .470,588 |...09/26/2024 ...
VISTA . .5.850 |.. ..1,500,000 |.. 0 0 0 .3,700,000 |... 11/11/2024 ...
DENVER .6.625 |.. 0 0 0 .281,260 |... 12/19/2005 ...
FONTANA ... ...05/31/2023 .. ....6.250 0. 0. . 0f.. ....428,750 |...01/12/2006 ...
LYNNIOOD WA... ...03/01/2006 .. ....4.750 0. 0. 0. ... 661,500 |...01/04/2006 ...
LOS ANGELES .. CA.. ...05/31/2023 .. ....6.250 0. 0. . 0f.. ...01/12/2006 ...
IRWINDALE . . [CA.. ...05/31/2023 .. ....6.125 0. 0. 0. ...06/03/2006 ...
MIAMI . [FL... ...07/17/2006 .. ....4.375 0. 0. .0} ...05/07/2006 ...
VICTORVILLE .. CA.. ...07/17/2006 ...|.. ....6.750 0. ) 0. . ...06/05/2006 ...
SAN ANTONIO .. ...07/17/2006 ...|.. ....6.875 .0} 0. .0} ....526,750 |...04/17/2006 ...
FRESNO ..vvvvvvuvsiniiiniiiiiiiiiiiiiiiinanns ...05/31/2023 ...f.ciiiiiiiinnnns 3.375 O L0 N O [0 1,085,350 |...02/14/2007 ...
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CORNING ..ovvveeieiiieiiiecccicccceeeeee e ....03/05/2007 .| 6.375 [cevniiiiiiiiiiiinne 144,981 [V O f e 0 ,200,500 |...01/03/2007 ...
MENDON ... ...04/09/2007 .. ....4.750 .. 106,862 0. 0. 0. ....475,300 |...01/25/2007 ...
EL PASO . ...04/09/2007 .. ....6.625 290,982 0. 0. . 0f.. ....084,900 |...02/05/2007 ...
LAS VEGAS .... ...06/04/2007 .. ....6.563 247,779 0. 0. 0. ... 788,900 [...04/09/2007 ...
...07/02/2007 .. ....6.375 103,012 0. 0. 0. ... 784,000 |...04/13/2007 ...
WEST VALLEY CITY . ...07/02/2007 .. ....4.625 207,327 0. 0. 0. .1,308,300 |... 05/02/2007 ...
COLUMBIA 05/31/2023 .6.125 |.. ..347, 711 .. 0 0 0 .2,119,250 |...05/10/2007 ...
DELTA . 08/17/2007 .6.625 |.. 172,569 0 0 0 .1,063,300 |...08/01/2007 ...
DICKINSON 12/30/2016 .6.550 |.. ..525,289 0 0 0 . 1,430,800 |...08/01/2007 ...
AVILA BEACH .. ...09/10/2007 .. 5.125 304,474 0. 0. 0. .1,127,000 |...08/02/2007 ...
AVILA BEACH .. ...00/10/2007 .. 5.125 .. 163,661 0. 0. 0. .612,500 |...08/08/2007 ...
AVILA BEACH .. ...09/10/2007 .. 5.125 132,506 0. 0. 0. ....490,000 |...09/01/2007 ...
AVILA BEACH .. ...00/10/2007 .. 5.125 257,231 0. 0. . 0f.. ....833,000 |...09/01/2007 ...
AVILA BEACH .. ...09/10/2007 .. 5.125 173,049 0. 0. 0. ... 637,000 |...08/08/2007 ...
ATLANTA . ...05/31/2023 .. 5.500 390,331 0. 0. 0. . 1,151,500 |...08/28/2007 ...
MIAMI ... ... 12/14/2007 .. 6.750 205,741 0. 0. 0. . 1,332,800 |...03/31/2006 ...
RIVERSIDE ...05/31/2023 .. 4.375 400,585 0. 0. . 0f.. . 1,298,500 |...02/23/2007 ...
NORTH CHARLESTON . .4.625 |.. ..567,307 |.. 0 0 0 . 1,489,600 |... 12/12/2007 ...
NORTH SALT LAKE .4.625 |.. ..190,805 |.. 0 0 0 .524,300 |...02/01/2008 ...
HOUSTON ... .4.625 |.. ..264,041 |.. 0 0 0 .970,200 |...02/01/2008 ...
NEWARK ...05/31/2023 .. 4.750 344,549 0. 0. . 0f... ... 847,700 |...03/01/2008 ...
SIMI VALLEY .. ...05/31/2023 .. 4.750 ,265,726 0. 0. 0. .3,993,500 |...06/01/2008 ...
ESCONDIDO ...05/31/2023 .. 6.000 590,091 0. 0. L 0f... . 1,452,500 |...07/01/2008 ...
FOUNTAIN VALLEY .. ...07/14/2008 .. 6.500 301,201 0. 0. 0. .1,421,000 |...04/17/2008 ...
...07/14/2008 .. 6.000 188,265 0. 0. . 0f... .1,033,900 |...07/01/2008 ...
LOCKPORT ... ...08/13/2008 .. 5.500 152,680 0. 0. 0. ....759,500 |...08/01/2008 ...
DURHAM ...10/10/2008 .. 5.250 .. 287,180 0. 0. . 0f... ....970,900 |... 1070172008 ...
HOUSTON ...05/09/2011 .. 4.500 .. 1,011,443 0. 0. 0. ...03/11/2011 ...
LOS ANGELES 05/31/2023 .6.000 |.. ..514,608 |.. 0 0 0 ...02/10/2011 ...
DENVER .. 12/30/2016 .6.625 |.. ..310,918 |.. 0 0 0 ...03/21/2011 ...
ACHORTH . 05/31/2023 .4.500 |.. ..421,954 |.. 0 0 0 ...06/20/2011 ...
HOUSTON . .6.000 |.. 79,908 |.. 0 0 0 ...07/29/2011 ...
BELL INGHAM 11/08/2011 4125 ). . 700,764 |.. 0 0 0 ...09/30/2011 ...
DALLAS ...05/31/2023 .. 5.500 568,729 0. 0. 0. ...10/03/2011 ...
MUNDELEIN . ...05/31/2023 .. 5.500 799,929 0. 0. . 0f... ...10/18/2011 ...
...05/10/2013 .. 4.500 386,975 0. 0. 0. ...04/01/2013 ...
GERMANTOUN ... ...08/09/2013 .. 5.250 . 1,153,306 0. 0. . 0f... ...04/22/2013 ...
SAN ANTONIO .. ...03/09/2020 .. 5.750 390,624 0. 0. 0. ...06/18/2013 ...
MOUNTAIN VIEW .. ...03/09/2020 .. 4.500 444,063 0. 0. . 0f... . ...06/12/2013 ...
PORTAGE ....... 05/31/2023 .5.000 |.. ..347,328 |.. 0 0 0 .1,323,000 |...07/10/2013 ...
BLOOMINGTON 09/11/2013 .5.625 |.. ..491,067 |.. 0 0 0 . 1,347,500 |...08/12/2013 ...
PENDLETON .. 09/11/2013 .5.750 |.. ..748,664 |.. 0 0 0 . 2,229,500 |...07/03/2013 ...
DECATUR . 05/31/2023 .4.875 |.. ..920,942 |.. 0 0 0 .2,009,000 |...06/20/2013 ...
MARIETTA 10/10/2013 .6.000 |.. ..226,985 |.. 0 0 0 .590,450 |...07/31/2013 ...
42514 ... weoeee.... |BELLEVUE ... VAL ...05/31/2023 .. 4.625 949,811 .. 0].. .. 0]... . 0]... .2,126,600 |...09/20/2013 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 487,846,569 0 0 0 1,088,780,638 XXX
0899999. Total Mortgages in good standing 487,846,569 0 0 0 1,088,780,638 XXX
41523 ... ... | GLENDALE ... 12/30/2016 .. 5.500 ..1,837,006 0. 0. 0. .3,209,500 |... 1170172007 ...
42406 . SANTA ROSA .05/31/2023 .4.875 .. . 779,007 |.. 0 0 0 .2,082,500 |...07/11/2012 ...
1399999. Restructured mortgages - Commercial mortgages-all other 2,616,013 0 0 0 5,292,000 XXX
1699999. Total - Restructured Mortgages 2,616,013 0 0 0 5,202,000 XXX
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2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 XXX
3399999 - Totals 490,462,582 0 1,094,072,638 XXX

General Interrogatory:

1. Mortgages in good standing $
2. Restructured mortgages $

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

0 unpaid taxes $
0 unpaid taxes $

0 unpaid taxes $

0 interest due and unpaid.
interest due and unpaid.
0 unpaid taxes $

0

interest due and unpaid.

----------- 0 interest due and unpaid.




S04

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

1 Location 4 5 6 7 8 9
2 3 Additional
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20694 ... ONTARIO ... 03/09/2020 ..

21016 ... ROYERSFORD ... ....01/18/2024 .. ....2,000,000 |... ..

21025 ... PROVO ... ... 01/25/2024 .. ....1,500,000 |... w0

21027 ... BRISTOW . ... 02/27/2024 .. 700,000 |... 0. ....1,192,188
21043 ... CHICAGO .... ... 04/03/2024 .. ....3,000,000 |... w0 ....4,578,313
21045 ... TORRANCE ... ....06/20/2024 .. 0. ....2,250,000
21046 ... ASHBURN ... ... 05/07/2024 .. w0 ....4,223,280
21047 FREMONT . . 04/16/2024 .0 ... 884,774
21052 . PHOENIX ... . 05/16/2024 .0 .2,083,333
21053 . SPRINGVILLE . 05/29/2024 .0 ... 434,685
21062 ... ST LOUIS ... ... 07/18/2024 .. ....1,500,000 |... w0 ....2,593,548
21063 ... HANOVER ... ....07/30/2024 .. ....1,200,000 |... 0. ....1,888,889
21064 ... LILBURN .... ... 07/31/2024 .. ....1,500,000 |... w0 ....2,390,432
21072 ... SUWANEE .... ....08/21/2024 .. ....1,250,000 |... 0. ....2,470,455
21074 ... FONTANA ... ... 08/21/2024 .. . w0 ....1,308,125
21083 ... GLEN OAKS ... ... 10/24/2024 .. ....4,000,000 |... 0. ....9,885,714
2109 ... BOULDER ... 11713/2024 .. ....1,000,000 |... w0 ....2,293,137
21098 ... GROVEPORT ... 10/30/2024 .. ....1,500,000 |... 0. ....2,515,106
21099 . WEST BLOOMF [ELD . 12/05/2024 .0 .1,780,645
21102 ORMOND BEACH . . 12/10/2024 .0 336,000
21105 DENVER .. . 11/26/2024 .0 470,588
21114 ... .. |VISTA ... .. 12/17/2024 .. ....1,500,000 |... 0. .3,700,000
0599999. Mortgages in good standing - Commercial mortgages-all other 27,950,000 2,000,000 67,040,576
0899999. Total Mortgages in good standing 27,950,000 2,000,000 67,040,576
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 27,950,000 2,000,000 67,040,576
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HM700 oo ABILENE ..ovvvvvvvviiiiiiiiiiieiieiiceieiieees [, L PP FPPPPON 12/30/2016 .....J...... 08/12/2024 ... |...uue..... 174,708 [....eeiiiiieeeee O e [\ [ [\ [ [ O 165,586 |............ 165,586 |...ovvveeiiiieenn.s Ol O e 0
0199999. Mortgages closed by repayment 174,708 0 0 0 0 0 165,586 165,586 0 0
20380 ... PITTSBURGH ....ovvvvvveeiivinniirvvinnnnns fevvnnenvvennen Phec [ o 12/30/2016 ...2,376,238 |. 0. 0. 0 0. .. 306,835 |... ... 305,835 |... 0. ....0
20418 ... BT PR SN ¢/ IR IOPPUPPPR SN 10/15/2018 ...7,958,719 |. 0. 0. 0 0. .. 253,830 |... ... 253,830 |... 0. ...0
20433 ... ANAHEIM ... 03/09/2020 0. 0. 0 0. .. 603,531 |... ... 603,531 |... 0. ....0
20440 ... WICHITA ... 12/12/2014 .. 0. 0. 0 0. .. 250,897 |... ... 250,897 |... 0. ...0
20449 ... 03/10/2015 .. 0. 0. 0 0. 153,860 |... ... 163,860 |... 0. ....0
20464 . HACKENSACK 10/15/2018 .. 0 0 .0 0 ..92,925 |. ..92,925 0 .0
20472 . .. | ATLANTA .. .09/30/2015 .. 0 0 .0 0 138,739 |. 138,739 0 .0
20477 . | WESTERVILLE .09/30/2015 .. 0 0 .0 0 130,514 |. 130,514 0 .0
20485 ... LOVELAND 02/11/2016 0. 0. 0 0. .. 130,153 |... ... 130,183 |... 0. ....0
20510 ... SEWICKLEY ... 05/11/2016 0. 0. 0 0. .. 335,229 |... ... 335,229 |... 0. ...0
20511 ... SEWICKLEY ... 05/11/2016 0. 0. 0 0. .. 268,183 |... ... 268,183 |... 0. ....0
20525 ... 08/24/2016 0. 0. 0 0. .. 71,631 |... .. 71,631 [... 0. ...0
20562 ... INDEPENDENCE .. 04/06/2017 0. 0. 0 0. 0. ....0
20553 ... SAN DIEGO ... 03/01/2017 0. 0. 0 0. . 0. ...0
20589 ... .. | VANCOUVER ... 04/25/2017 0. 0. 0 0. ... 133,157 |... 0. ....0
20560 ... . [PITTSBURGH .. 05/01/2017 0. 0. 0 0. .. 214,060 |... 0. ...0
20563 . OXNARD ... ... 06/21/2017 .. 0 0 .0 0 141,864 0 .0
20565 . MORRISTOIN .. ... 06/01/2017 0 0 .0 0 134,988 0 .0
20574 . BLOOMINGTON .. 0771472017 .. 0 0 .0 0 ..53,740 0 .0
20579 ... HOLBROOK 10/15/2018 0. 0. 0 0. ... 140,412 |... 0. ...0
20597 ... .. |ST. LOUIS ... 10/15/2018 0. 0. 0 0. . .. 155,047 |... 0. ....0
20600 ... . [HOLBROOK .... 03/01/2018 0. 0. 0 0. ..35,042 [... 0. ...0
20603 ... 04/18/2018 0. 0. 0 0. .. 178,493 |... 0. ....0
20620 ... SIGNAL HILL 10/15/2018 0. 0. 0 0. .. 233,920 |... 0. ...0
20633 ... .. | PORTLAND ... 08/21/2018 0. 0. 0 0. .. 265,365 |... . 0. ....0
20672 ... . [ VAN NUYS ... 03/05/2019 ..4, 0. 0. 0 0. .. 101,299 |... ... 101,299 |... 0. ...0
20679 ... BOULDER 04/04/2019 11,001,278 |. 0. 0. 0 0. .. 247,453 |... .. 247,453 |... 0. ....0
20687 .. |MESA ... .08/20/2019 .. 5,510,994 |. 0 0 .0 0 118,898 |. 118,898 0 .0
20688 .. | SUNANEE ... .03/09/2020 .. 0 0 .0 0 833,035 |. 833,035 0 .0
20691 . | CORAL GABLES 06/07/2019 .. 0 0 .0 0 0 .0
20694 . .. |ONTARIO ... .03/09/2020 .. 0 0 .0 0 0 .0
20758 . [MEMPHIS ... .02/13/2020 .. 0 0 .0 0 0 .0
20760 ... ST LOUIS PARK . 02/12/2020 0. 0. 0 0. 0. ....0
20771 ... INVER GROVE HEIGHTS . 05/14/2020 0. 0. 0 0. 0. ...0
20774 ... LOS ANGELES 06/01/2020 0. 0. 0 0. 0. ....0
20775 ... LOS ANGELES 06/01/2020 0. 0. 0 0. 0. ...0
20784 ... 08/12/2020 0. 0. 0 0. . 0. ....0
20785 ... WALTHAM .. 09/01/2020 0. 0. 0 0. . 61,580 |[... 0. ...0
20801 .. |MEMPHIS 12/1172020 .. 0 0 .0 0 ..21,331 | 0 .0
20805 .. | DRAPER . 0172172021 .. 0 0 .0 0 ..20,248 |. 0 .0
20806 .. | AURORA . .01/15/2021 .. 0 0 .0 0 160,752 |. 0 .0
20807 .. | MEMPHIS 12/17/2020 .. 0 0 .0 0 ..38,154 |. 0 .0
20808 .| TORRANCE . .12/10/2020 .. 0 0 .0 0 264,346 |. 0 .0
20809 ... LINDENHURST ... 12/15/2020 0. 0. 0 0. .. 117,820 |... 0. ....0
20810 ... ALBUQUERQLE ... 01/26/2021 0. L0 0 L0 ..44,169 |[... 0. ....0
20811 ... LOUISVILLE .... 01/21/2021 0. 0. 0 0. 142,277 |... 0. ....0
20814 ... 03/18/2021 0. L0 0 L0 ..26,198 |[... 0. ....0
20816 ... HAUPPAUGE ... 02/19/2021 . 0. 0. 0. 0. 0. .0
20820 ONTARIO ..iiviiiiniiiiiiiiis s 02/16/2021 ..ooufeeeiiiiiiins e | 1,395,856 |..oovvenviviiinn O oo 0 [ [ 0 0 0
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20821 ... . | DOWNEY ... 02/26/2021 0. 0. 0 0. ..37,129 |... LV ]
20822 ... MASPETH ... 02/25/2021 .. 0. 0. 0 0. 0. ...0
20824 ... CINCINNATI .. 03/04/2021 .. 0. 0. 0 0. LV ]
20825 . .. |WHITTIER . .02/26/2021 .. 0 0 0 0 0 .0
20826 .. | FULLERTON .02/26/2021 .. 0 0 0 .0 0 .0
20828 . | LONGMONT . .03/09/2021 .. 0 0 0 0 0 .0
20830 ... HAZELWOOD ... 03/30/2021 0. 0. 0 0. LV ]
20831 ... . [MILPITAS . 03/16/2021 0. 0. 0 0. 0. ...0
20832 ... DALLAS ... 04/15/2021 0. 0. 0 0. LV ]
20833 ... SEWELL ... 04/15/2021 0. 0. 0 0. 0. ...0
20835 ... RICHVOND . 05/04/2021 0. 0. 0 0. LV ]
20837 ... ST LOUIS 05/03/2021 0. 0. 0 0. 0. ...0
20838 ... BLOOMINGTON ...evvvveneeeeennineeecevninns fernnneeveennnns N [ ol 05/18/2021 0. 0. 0 0. LV ]
20840 ... SANTA ROSA -.eeeeeeeeeeeeeneeeeeeemnni feemmeeeeeemmeee s Cheece [ s 05/25/2021 0. 0. 0 0. 0. ...0
20841 . | BRENTWOOD 07/08/2021 .. 0 0 0 .0 0 .0
20842 . TIGARD . .06/29/2021 .. 0 0 0 0 0 .0
20843 . KATY ... .05/03/2021 .. 0 0 0 .0 0 .0
20844 ... CINCINNATI .. 06/01/2021 ...2,894,043 |. 0. 0. 0 0. 0. ...0
20845 ... .. | PHOENIX ... 06/22/2021 935,702 |. 0. 0. 0 0. LV ]
20848 ... . | ZIONSVILLE 06/30/2021 ...8,052,000 |. 0. 0. 0 0. 0. .0
20849 ... . 07/22/2021 0. 0. 0 0. LV ]
20851 ... . | PENNSAUKEN .. 08/30/2021 0. 0. 0 0. 0. ...0
20853 ... MADISON ... 09/29/2021 0. 0. 0 0. LV ]
20854 ... NORWALK ... 07/15/2021 0. 0. 0 0. 0. ...0
20855 ... .. | VANCOUVER ... 02/15/2022 0. 0. 0 0. LV ]
20858 . [MILPITAS . .07/09/2021 .. 0 0 .0 0 0 .0
20859 . .. | TUSTIN ... .07/29/2021 .. 0 0 0 .0 0 .0
20860 .. | PROVIDENCE .08/12/2021 .. 0 0 0 0 0 .0
20861 .. | MILWAUKEE .08/05/2021 .. 0 0 0 .0 0 .0
20862 . |BAYSIDE ... .09/30/2021 .. 0 0 0 0 272,221 |. 0 .0
20868 ... THOUSAND OAKS . 10/05/2021 0. 0. 0 0. .. 127,018 |... LV ]
20878 ... SACRAMENTO .. 10/22/2021 0. 0. 0 0. ..32,987 |... 0. ...0
20882 ... MILWAUKEE ... 11/04/2021 0. 0. 0 0. LV ]
20883 ... BRIDGETON ... 11/10/2021 0. 0. 0 0. 0. ...0
20885 ... RIVERSIDE ... 10/28/2021 0. 0. 0 0. LV ]
20886 ... GARLAND 11/15/2021 0. 0. 0 0. 0. ...0
20887 .. | REDWOOD CITY 11/17/2021 .. 0 0 0 .0 0 .0
20888 .. | MILWAUKEE W .10/28/2021 .. 0 0 0 0 0 .0
20890 .. | SANTA MARIA ..CA. 11/08/2021 .. 0 0 0 .0 0 .0
20891 . | FREDERICK ... .. \D. .11/29/2021 .. 0 0 0 0 0 .0
20893 . POWELL .... .. OH. .01/18/2022 .. 0 0 0 .0 0 .0
20894 ... MINNETONKA .. 12/09/2021 0. 0. 0 0. 0. ...0
2089 ... COLUMBUS ....covvvvvnneiivinnnineeviinine ferneneeveenennn O [ o 01/18/2022 0. 0. 0 0. LV ]
20897 ... BEAVERTON ..eveeeeeeeeeeeeeeeeeneeeeeee feemmeeeeeemmenee QR [ e 01/27/2022 0. 0. 0 0. 0. ...0
20916 ... CAVISTA e [ O e 05/25/2022 0. 0. 0 0. LV ]
20924 ... CORAL SPRINGS .....eeeeeeennneeeemmnnnnnee fermmmeeeeemmnnee Pl [ o 07/14/2022 0. 0. 0 0. 0. ...0
20957 ... OCEANSIDE ... 10/28/2022 0. 0. 0 0. 0. ]
20963 ... COLUMBUS ... 12/15/2022 .. 0. 0. 0 0. 0. ...0
20965 ... PLYMOUTH ... 01/26/2023 .. 0. 0. 0 0. LV ]
20973 . RICHVOND ... .05/04/2023 .. 0 0 0 0 0 .0
20974 ... HUNTINGTON BEACH .. 06/01/2023 0. .0, 0 .0, 0. .0
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20977 ... . | GLEN BURNIE ... 06/01/2023 0. 0. 0 0. ..24,073 |... LV ]
20979 ... . 06/01/2023 .. 0. 0. 0 0. 0. ...0
20980 ... . |HOLTSVILLE .. 05/25/2023 .. 0. 0. 0 0. LV ]
20983 . .. | BELTSVILLE . .07/27/2023 .. 0 0 0 0 0 .0
20988 . | DAYTON . .10/12/2023 .. . 10,986,929 |. 0 0 0 .0 0 .0
20989 . BRENTWOOD .07/20/2023 .. 1,991,666 |. 0 0 0 0 0 .0
20990 ... LOUISVILLE .. 08/08/2023 0. 0. 0 0. LV ]
20993 ... DUARTE .... 07/27/2023 0. 0. 0 0. 0. ...0
20994 ... .. | ANAHEIM ... 08/29/2023 0. 0. 0 0. LV ]
21016 ... . | ROYERSFORD .. 01/18/2024 0. 0. 0 0. 0. ...0
21025 ... 01/25/2024 0. 0. 0 0. LV ]
21043 ... CHICAGO ... 04/03/2024 0. 0. 0 0. 0. ...0
21045 ... TORRANCE . 06/20/2024 0. 0. 0 0. LV ]
21046 ... ASHBURN ... 05/07/2024 0. 0. 0 0. 0. ...0
21047 . | FREMONT .04/16/2024 .. 0 0 0 .0 0 .0
21052 . PHOENIX ... .05/16/2024 .. 0 0 0 0 0 .0
21053 . .. | SPRINGVILLE .05/29/2024 .. 0 0 0 .0 0 .0
21062 ... . | ST Louls 07/18/2024 0. 0. 0 0. 0. ...0
21063 ... HANOVER ... 07/30/2024 0. 0. 0 0. LV ]
21064 ... LILBURN ... 07/31/2024 0. 0. 0 0. 0. .0
21074 ... 08/21/2024 0. 0. 0 0. LV ]
21098 ... GROVEPORT ... 10/30/2024 0. 0. 0 0. 0. ...0
41071 ... DENVER ... 02/15/2006 0. 0. 0 0. LV ]
41081 ... FONTANA ... 05/31/2023 0. 0. 0 0. 0. ...0
41083 ... LYNNWOOD 03/01/2006 0. 0. 0 0. LV ]
41087 . | LOS ANGELES .05/31/2023 .. 0 0 .0 0 0 .0
41138 IRWINDALE .05/31/2023 .. 0 0 0 .0 0 .0
41162 [ MIAMT L ... 07/17/2006 0 0 0 0 0 .0
41163 .. |VICTORVILLE ... 07/17/2006 0 0 0 .0 0 .0
41165 . | SAN ANTONIO .. 07/17/2006 0 0 0 0 0 .0
41318 ... FRESNO 05/31/2023 .. 0. 0. 0 0. LV ]
41320 ... CORNING ... 03/05/2007 0. 0. 0 0. 0. ...0
41327 ... MENDON ... 04/09/2007 0. 0. 0 0. LV ]
41340 ... . 04/09/2007 0. 0. 0 0. 0. ...0
41410 ... . |LAS VEGAS ... 06/04/2007 0. 0. 0 0. LV ]
41423 ... EXPORT 07/02/2007 138,616 |. 0. 0. 0 0. 0. ...0
41436 . WEST VALLEY CITY ... 07/02/2007 .. .. 272,240 |. 0 0 0 .0 0 .0
41438 . COLUMBIA . .05/31/2023 .. .. 456,801 |. 0 0 0 0 0 .0
41451 . DELTA ..... 08/17/2007 .. .. 229,900 |. 0 0 0 .0 0 .0
41458 . .. | DICKINSON .12/30/2016 .. .. 576,404 |. 0 0 0 0 0 .0
41470 . |AVILA BEACH .. 0971072007 .. .. 415,871 . 0 0 0 .0 0 .0
41471 ... AVILA BEACH ... 09/10/2007 172,542 |. 0. 0. 0 0. 0. ...0
41472 ... AVILA BEACH ... 09/10/2007 139,690 |. 0. 0. 0 0. LV ]
41473 ... AVILA BEACH ... 09/10/2007 271,182 | 0. 0. 0 0. 0. ...0
41474 ... AVILA BEACH ... 09/10/2007 182,440 |. 0. 0. 0 0. LV ]
41512 ... 05/31/2023 429,143 |. 0. 0. 0 0. 0. ...0
41523 ... GLENDALE ... 12/30/2016 .1,857,832 |. 0. 0. 0 0. 0. ]
41574 ... MIAMI 12/14/2007 .. 260,811 |. 0. 0. 0 0. 0. ...0
41644 ... RIVERSIDE 05/31/2023 .. 440,542 |. 0. 0. 0 0. LV ]
41655 . NORTH CHARLESTON .02/14/2008 .. .. 573,064 |. 0 0 0 0 0 .0
41670 ... NORTH SALT LAKE .... 05/31/2023 209,612 |. 0. .0, 0 .0, 0. .0
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41682 ... HOUSTON .. 02/14/2008 0. 0. 0 0 0. ....0
41700 ... ABILENE .. 12/30/2016 .. K 0. 0. 0 0 0. ...0
4739 ... NEWARK 05/31/2023 .. 362,808 |. 0. 0. 0 0 0. ....0
41853 . SIMI VALLEY ..CA. .05/31/2023 .. ,331,100 |. 0 0 0 0 0 .0
41892 . .. | ESCONDIDO ... ..CA. .05/31/2023 .. 0 0 0 0 0 .0
41901 . | FOUNTAIN VALLEY . ..CA. .. 07/14/2008 .. . 0 0 0 0 0 .0
41926 ... BOULDER 07/14/2008 204,569 |. 0. 0. 0 0 0. ....0
41931 ... LOCKPORT ..evveveeeeeeeeneneenennnnennnnnnnns fornmnnnnnnnnenene W e o s e 08/13/2008 .. 189,270 |. 0. 0. 0 0 0. ...0
42003 ... DURBHAM ..oevviieieeciiineeeccviineeees feeeneevvnnne e O [ s 10/10/2008 .. 310,964 |. 0. 0. 0 0 0. ....0
42310 e [HOUSTON Lo e T e i [ 05/09/2011 ,077,755 |. 0. 0. 0 0 0. ...0
2311 ... LOS ANGELES 05/31/2023 532,501 |. 0. 0. 0 0 0. ....0
42316 . DENVER .... 12/30/2016 327,861 |. 0. 0. 0 0 0. ...0
42332 . ACWORTH ... 05/31/2023 475,082 |. 0. 0. 0 0 0. ....0
42345 . 05/31/2023 .. 119,947 |. 0. 0. () 0 0. ...0
42350 . BELLINGHAM . 11/08/2011 .. .. 745,39 |. 0 0 .0 0 0 .0
42353 . DALLAS . .05/31/2023 .. .. 633,590 |. 0 0 0 0 0 .0
42366 . MUNDELE IN .05/31/2023 .. .. 827,231 |. 0 0 0 0 0 .0
42406 ... SANTA ROSA .. 05/31/2023 820,586 |. 0. 0. 0 0 0. ...0
U4 oo [ TULSA s e K [ [ 05/10/2013 464,450 |. 0. 0. 0 0 0. ....0
42456 . GERMANTOWN ...vvvvvvvvvnnnnnnnnnnnnnnnnnnnns fovnnnnnnnnneeee MDuviiiiiiiiiis e s e 08/09/2013 ...1,208,174 |. 0. 0. 0 0 0. ...0
42490 ... | SAN ANTONIO v foeveereineeees T Jeenees e [ 03/09/2020 .. 408,766 |. 0. 0. 0 0 0. ....0
42491 ... MOUNTAIN VIEW .ovvvviiiiiiiiiiiiiiiiiiiiees o CAuiiis v s [ 03/09/2020 466,891 |. 0. 0. 0 0 0. ...0
492 ..o |PORTAGE o v Ml [ [ 05/31/2023 418,690 |. 0. 0. 0 0 0. ....0
42495 . BLOOMINGTON ...ooeeeeeiieiieeeeeeceeeeeeeeees e M [ s [ 09/11/2013 533,341 |. 0. 0. 0 0 0. ...0
424% ... PENDLETON ..eevvvvieeeceviineecennnins fernnnenvvennnns Recennciiiin [ o 09/11/2013 812,601 |. 0. 0. 0 0 0. ....0
42501 . DECATLR ... .05/31/2023 .. .. 966,492 |. 0 0 0 0 0 .0
42509 . MARIETTA . .. 1071072013 .. 0 0 0 0 0 .0
42514 ... .. |BELLEVLE .... 05/31/2023 ..... 0. .. ..0].. 0 0 ..0].. .0
0299999. Mortgages with partial repayments 0 0 0 0 0 0 0
0599999 - Totals 421,545,486 0 0 0 0 0 15,183,903 15,183,903 0 0
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000000-00-0 . [McCarthy Capital Mortgage Investors LLC ...... |....cccooe [OMAHA Looomeeiiiiimiis MCCARTHY GP LLC ..eeeeeeeeeeeeeeeieeeeeeen frieeees cvveieinnn ....04/01/2016 ...|...... 3...cont]oennnn 82,623,377 171,232,919 171,232,919 |...... (3,300,416)|.....ceveeeenes O feeeeeeeniet O [ O [ 0 [, 6,055,498 | 0f.... 33.360
Ridgewood Energy Gulf of Mexico Oil & Gas Fund|
000000-00-0 . RIDGEWOOD ENERGY ....04/29/2008 ... |.....ceveriniirnnnnnn 2,389,526 |........ 2,285,885 |........ 2,285,885 |......... (475,126)|...
000000-00-0 . [Blue Owl GP Stakes IV Investors LP . .|Dyal Capital Partners . .06/11/2018 .. . 15,690,5% |. 18,344,912 18,344,912 .. (171,373) 14,062,653
000000-00-0 . [Dawson Portfolio Finance 3 LP ..[Whitehorse Liquidity Partners IIl, LP . .08/06/2019 .. . 16,676,959 |. 15,671,154 15,671,154 . 4,359,314
000000-00-0 . [Hudson Holdings Cayman |, LP ..|Hudson Holdings Cayman I, LP ... .10/31/2019 .. .. 753,656 |. ... 664,300 . 664,300 .379,827
000000-00-0 . [Hudson Holdings I, LP . Hudson Holdings |, LP . ..|....10/30/2019 ...|. 954,182 |........ 1,247,990 |... 1,247,990 |.eevenee (178,490)[ceeeeeeenes O feeeeeeeeecn O [t O [ 0 [ 204,733 [ 447,686
000000-00-0 . [Dawson Portfolio Finance 4 LP ..........cccoveess |auneeeeens Whitehorse Liquidity Partners IV, LP .. |occs ooiiiiinns LG A172772020 L 20 25,026,587 23,602,719 23,602,719 |.......... 181,062 [.......oee. O [ O oo O O O [ 7,134,589
1999999. Joint Venture Interests - Common Stock - Unaffiliated 144,114,883 233,049,878 233,049,878 26,384,070
000000-00-0 . [Aslan Realty Partners IV LP . ASLAN REALTY PARTNERS ... .|....11702/2009 ... |. ..
000000-00-0 . [SFR3 Fund SFR3 Fund .|....08/15/2021 ...|. 43,876,664 61,632,350 |..
000000-00-0 . [Pretium SFR Fund I11 .. Pretium SFR Fund 111 .. .|....10/01/2021 ... |. 24,750,000 26,414,658 |......
000000-00-0 . [Future Forward LLC .... PP IO Future Forward LLC .... ...12/29/2021 ... |. .... 289,600 |..
2199999. Joint Venture Interests - Real Estate - Unaffiliated 68,916,264 88,336,608 88,336,608 505,472
000000-00-0 . [East Campus Realty .........ceeeeemmmeieneeemmnnnns [ oveeeeens [OMAHA Lo ‘East Campus Realty ......ocoeevvvnniiiieenns | ................... ‘ 12/26/2006 191,559,106 19,141,065 19,141,065 |...... (3,300,243) |+ ccevveeeeenn O Jeeeeieeees 0 et O et O [ O e 0 |... 100.000
000000-00-0 . [Turner Park North ........ccooovvviivunnnnirivnnnnns |ooeeeeenes [OMAHA Lo Turner Park North .......cccceeevviiiiinnnnns foveeeeees ceenninnnnfns 12/21/72012 . | e e 7,869,578 |.......... 714,533 |.......... 714,533 |.......... (15,343)].cevvveeeneee O v 0 i O e O Lo O e 0 ... 100.000
2299999. Joint Venture Interests - Real Estate - Affiliated 199,428,679 19,855,598 19,855,598 (3,315,586) of XXX
000000-00-0 . | Invesco Commercial Mortgage Income Fund, LP . |.......... |DALLAS .ivrriiiiiiiiiiiiiiiiiiins Invesco Real Estate ......coccovvviviivinns fooveenns ceieennns ....09/01/2021 ... |eeeeien s | 44,176,515 44,176,515 44,176,515 |............ 23,049 v O i O e O e 00000, 3,367,453 [ [V AP 2.870
Shelter Growth Res Mortgage Credit Fund
000000-00-0 . [Shelter Growth Res Mortgage Credit Fund LP ... |.......... LP .. TP 6. ... ...08/02/2021 .| it s 10,000,000 12,986,278 12,986,278 |........1,315,633 [......ccoooee. O foeeivinneeen O v O e O e O v 0 12.470
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 54,176,515 57,162,794 57,162,794 1,338,683 0] XXX
Endeavor Mortgage Loan Trust (M), Series
000000-00-0 . |Endeavor Mortgage Loan Trust (M), Series A .. A . 07/21/2022 ... |. 61,325,465 61,254,244 61,254,244 |.......... 320,062 |... 100.000
DISCOVERY MORTGAGE LOAN TRUST, SERIES 2021-26 Discovery Mor tgage Loan Trust, Series
DBABBBAB-5 .. | vuvvverrerrneeeneeneseeenensneeeneeenenenenenes | eoenneeers | WILMINGTON v 202126 e | s .07/02/2021 oo [ 10,618,200 |........ 9,348,010 |........ 9,348,010 |........ 1,288,575 |.cerries 0 s O e O et O e O o 0[.....99.000
DISCOVERY MORTGAGE LOAN TRUST, SERIES 2021-26 Discovery Mor tgage Loan Trust, Series
25466B-AB-5 .. [ ...iiiiiiiiiiiiiiiinniiiecceineceeiieeeees | eeeeeeeees [WILMINGTON Loovvnnniiiis 2021-26 iiiiiie e eeenn [reeeeeees eeeeeeinns ....07/02/2021 L. |iiiiin i | 107,255 |............ 94,424 |............ 94,424 [ T I AN | PO 0
2499999. Joint Venture Interests - Mortgage Loans - Affili 72,050,919 70,696,679 70,696,679 0 0
000000-00-0 . [Arrowhead Capital Fund Il LP .....eevvernnnnnns ARROWHEAD PARTNERS ... ....06/30/2017 ... 2 ...5,533,855 |........ 5,533,855 |........5,533,855 |.. e 0o 0. 416,263 ... 4,990,863 |...
000000-00-0 . [GoldPoint Mezzanine Partners IV LP (Bond) .... .| GOLDPOINT PARTNERS .... .05/17/2016 .. 2. .. 8,297,876 |. 8,297,876 . 8,297,876 0 . 2,507,987
000000-00-0 . [Hancock Capital Partners IV LP (Bond) ... .| HANCOCK CAPITAL PARTNERS .12/13/2007 .. 2. ..305,800 |. 246,738 . 246,738 0 .689,477
000000-00-0 . [Northstar Mezzanine Partners V. LP (Bond) .... NORTHSTAR .|....01/25/2008 ... 2 212,381 el 12,851 .. 12,851 |.. e O i O e 0 0
000000-00-0 . [Northstar Mezzanine Partners VI LP (Bond) .... NORTHSTAR .|....06/03/2015 ... 2 392,035 |.......... 403,048 |.......... 403,048 |.. cee 0] 0l 166,757 .. 379,273
000000-00-0 . [PineBridge Struct Cap Partners |11 LP (Bond) PINEBRIDGE INVESTMENTS .. .|....06/24/2016 ... 2 ...4,209,760 |........ 4,816,965 |........4,816,965 |.. v 0 i O e 0 4,772,736
000000-00-0 . [Prudential Capital Partners Il LP (Bond) .... |... PRUDENTIAL CAPITAL PARTNERS .... ..|....04/01/2007 ... 2 ....49,931 [.... . L 42,743 |.. e O e O e O e 0
000000-00-0 . [Prudential Capital Partners Il LP (Bond) ...|... PRUDENTIAL CAPITAL PARTNERS .... ..|....10/16/2008 ... 2 .. 298,502 |.......... 275,482 |... v 0 i O e 0 2,034,380
000000-00-0 . [Prudential Capital Partners V LP (Bond) ...... PRUDENTIAL CAPITAL PARTNERS .|....04/21/2017 ... 2 ...9,963,361 |........ 9,270,196 |... e O e O e 0 e 701,382
000000-00-0 . [TCW/Crescent Mezzanine Partners V LP (Bond) . TCW/CRESCENT MEZZANINE PARTNERS .. .]....03/20/2008 ... S E 3,963 |ovvveiiiiiiiinnns 0[.. .. e O i O e 0 0
000000-00-0 . [Tower Square Capital Partners |11 LP (Bond) . TOWER SQUARE CAPITAL PARTNERS . .|-...08/29/2008 ... 2 411,760 |.......... 364,830 |.......... 364,830 |[.. e O e O e 0 e 414,461
000000-00-0 . [Hancock Capital Partners VI . Hancock Capital Partners ...06/27/2018 ... 2 ...9,341,822 [........ 8,935,775 |........8,935,775 |.. . L0 000002 259,609 ... 2,972,217
2599999. Joint Venture Interests - Other - Unaffiliated 38,821,047 38,200,360 38,200,360 (676,713) 126, 147 0 19,462,776
000000-00-0 . [Mutual of Omaha Strategic Alliance LLC ........|.eeeeeeues [OMAHA Lo ‘Mutual of Omaha Strategic Alliance LLC | ................... ‘....12/31/2023 U R AN 31,000,000 |[.......... 137,245 | 137,245 |..... (20,428,430)].vvvvvreeeee O [ [N S 1 K | K, 0{... 100.000
000000-00-0 . [Mutual Solutions, LLC ....ccevuureeerrnnnnnnnernnns | ooneeeeene [OMANA woveeniiiiiiiie s Mutual Solutions, LLC ....ccvvvuuinierrnnnns fovnnninns vovvinnnns ....09/30/2024 ... |oiiiiniiiiinneennnns 6,100,000 |........ 2,503,359 |........ 2,503,359 |...... (3,596,641)].ccvvvueeeeeee 0 |oeniinianes [ T I AN | PO 0 |... 100.000
2699999. Joint Venture Interests - Other - Affiliated 37,100,000 2,640,604 2,640,604 (24,025,071) 0 0f XXX
256141-AB-8 .. [DOCTORS CO DOCTORS CO . ....01/12/2022 ...|. e O i 0 e 45,000 o 0 e 0.000
530790-AD-9 .. [LIBERTY MUTUAL INSURANCE CO . . LIBERTY MUTUAL INSURANCE CO .... R . 2.AFE ......]|....05/01/2016 ... [. v O i 000 107,758 o 0 e 0.000
575767-AM-0 .. [ MASSACHUSETTS MUTUAL LIFE INSURANCE CO ........ MASSACHUSETTS MUTUAL LIFE INSURANCE CO |..... 1.DFE ......|....07/28/2020 ...|.......oeevvnr]oennn. 3,867,280 |........ 2,611,540 |... e O e 0] 152,310 | O e 0.000
575767-AN-8 .. [MASSACHUSETTS MUTUAL LIFE INSURANCE CO ........ MASSACHUSETTS MUTUAL LIFE INSURANCE CO |..... 1.DFE ......]....07/23/2020 ...{|..............]........5,485,336 |........ 3,276,314 |... L0 000l 189,247 e 0 0.000
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575767-A0-1 .. [ MASSACHUSETTS MUTUAL LIFE INSURANCE CO ......e. |eenverens SPRINGFIELD ...oveeeveeeeeeennnnns MASSACHUSETTS MUTUAL LIFE INSURANCE CO ...09/30/2020 ... |oeeiiir e | 1,411,428 |....... 1,486,668 |........ 1,426,298 |.oovveeeeeennnnn 0 [ 12,927 [t O e O e O e 75,161 [ O [ 0.000
575767-AR-9 .. [MASSACHUSETTS MUTUAL LIFE INSURANCE CO ........ LS....... SPRINGFIELD ... MASSACHUSETTS MUTUAL LIFE INSURANCE CO L. 1171872021 Lo 6,945,190 oLl 4,152,301 |........6,947,430 |...oovnviiiinnnnnn O [ 732 [ O e O e 0 fnl.0. 224,000 . O e 0.000
638671-AN-7 .. [NATIONWIDE MUTUAL INSURANCE CO COLUMBUS . .| NATIONWIDE MUTUAL INSURANCE CO ... .01/12/2021 .. .4,863,754 .
64952G-AT-5 .. [NEW YORK LIFE INSURANCE CO ... NEW YORK . .| NEW YORK LIFE INSURANCE CO .. .06/17/2020 .. .3,640,685 ..187,500 |.
668138-AE-0 . [NORTHIESTERN MUTUAL LIFE INSURANCE CO MILWAUKEE .. .| NORTHIESTERN MUTUAL LIFE INSURANCE CO .06/13/2023 .. 1,887,303 .. 142,313 .
707567-AE-3 .. | PENN NUTUAL LIFE INSURANCE O OO [ £ HORSHAM TONSHIP . PENN NUTUAL LIFE INSURANCE CO ............ 204/22/2021 . [ | 1,000,000 [ 636,860 |... ...38,000 ...
TEACHERS INSURANCE AND ANNUITY ASSOCIATION OF TEACHERS INSURANCE AND ANNUITY
878091-BF-3 .. [AMER ...eevvviiiiiiiiiiiiiiiiiiiiine i | e NEW YORK ..ovvvvveniiiiiiniiieinns oo NY...es ASSOCIATION OF AMER ......ccevovvvvvivnnnnns fornns 1.DFE ...... ...07/08/2020 ... feeeiiiiiiiiiin s 13,940,988 |...... 11,774,641 |...... 13,885,933 |...evvvnniiiinns [/ I 7,612 [t (O (O o 628,202
2799999. Surplus Debentures, etc - Unaffiliated 49,048,685 36,741,942 48,871,433 0 (304)] 0 0 0 2,072,241
000000-00-0 . [BOSTON FINL INST TAX CR XLIII LP ovvvvveniveies | BOSTON .evvvvvviviinieecieiieeeeees [ MA.....oeet BOSTON FINL INST TAX CR XLITI LP ovvvves feuneeees e[ 11070172015 [ e e 4,977,487 |........ 4,977,487 |........ 4,977 487 |oeeveiiiiinnnnns 0]....(1,738,985)|............. [N [N [N 0
ENTERPRISE HSG PARTNERS CALGREEN |11
000000-00-0 . [ENTERPRISE HSG PARTNERS CALGREEN [l FUND LP |.......... COLUMBIA ... T R U R 12/25/2015 ... ... 441,363 |... L441,363 |0 e (211,295)|.. 120,767
000000-00-0 . [GARNET LIHTC FUND XLI LLC CEDAR RAPIDS .| GARNET LIHTC FUND XLI LLC . ....04/13/2015 .. 888,934 ...... (870,780)|.. .557,555
000000-00-0 . [RED STONE 2015 NATIONAL FUND LP .. CLEVELAND RED STONE 2015 NATIONAL FUND LP .. .|....10/29/2015 ... |. 3,616,011 |... ... (1,313,224)]..
000000-00-0 . [USA INSTITUTIONAL TAX CR XCVIII LP . GREENW I CH USA INSTITUTIONAL TAX CR XCVIII LP ..... .|-...12/01/2014 .. |..............]..eeen 1,080,851 |....... 1,080,851 |....... 1,030,851 |....covvuuneeeennn O | (917,772)]
000000-00-0 . [WNC INST TAX CR 37 LP IRVINE ... WINC INST TAX CR 37 LP 1270672012 L[ 18T 4,181 [ 4181 [0 (121,609)]
000000-00-0 . [WNC INST TAX CR 39 LP IRVINE . WINC INST TAX CR 39 LP .|....07/31/2014 ... |. ... 963,7% |... . JUPTTRRPRRR | I I (782,651)]
000000-00-0 . [MHEG FUND 2017 LP OMAHA .. MIDWEST HOUSING EQUITY GROUP ... ....08/04/2017 ...|. ... 157,556 |... LT57,556 [ouneiiiiiiil 0 [ (248,439),
000000-00-0 . [CREA CORP TAX CR FUND .......ceeeeervvmsnnermennnns |nnnennens INDIANAPOL IS CREA CORP TAX CR FUND ......oeeeevevmeneaee fovenninns cvvvvvnnnnfens .01/03/2018 ... [oceiiiiiiiiiin | 3,876,716 |....... 3,876,716 |....... 3,876,716 |...eevvvneeeeenn 0] (898,388)]
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 16,556,894 16,556,894 16,556,894 0] (7.103,143)
000000-00-0 . [MHEG OZ FUND | LP .|MHEG 0Z FUND | LP ....07/22/2019 .. 848,307 |.......... 848,307 |.......... 848,307 [.cceovvernnnen 0 [ (148,455)|..
000000-00-0 . [Boston Financial Opp Zone Fund | . . . .|Boston Financial Opp Zone Fund | . ...12/20/2019 ... |. ...4,065,134 [........ 4,065,134 |........4,065,134 |........oooeeennl O e (533,926))..
3899999. Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 4,913,441 4,913,441 4,913,441 0 (682,381)|
000000-00-0 . [HAWAII HOUSING TAX CREDIT FUND LLC ......cccvvun | uunneennns Honolulu vovveeniviiiiiieiiiiiiii o Hl...oooees HAWATT HOUSING TAX CREDIT FUND LLC ..... [eeeeeeees cereennnns L A272772018 e e 374,279 |.......... 374,279 |.......... 374,279 |.oevvviiine 0].... (140,000);
ISLAND CAMPUS REDEVELOPMENT URBAN RENEWAL ISLAND CAMPUS REDEVELOPMENT URBAN
000000-00-0 . [ASSOCIAT ...iiievvevnniiiiiinnnniiniiineninninrrinnnss | oneeeeeens ATLANTIC CITY ivvvveiiiiiininnnns o Nd..ooeeees RENEWAL ASSOCIAT ..iivvvvenniiiiiiniiiiiiiins foveneeees eeeeeinans .02/25/2019 | 546,000 |.......... 546,000 |.......... 546,000 |...oouniiiinnnnns [ (O (O (O (O 0f.... 7,770,802 ]...... 0.000
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 920,279 920,279 920,279 0 (140,000)} 0 0 0 0 7,770,802 | XXX
000000-00-0 . |LCN NA Fund T11-D, LP . .oovvviiiiiiiiiiiiiinnnns | .......... |NEW YORK vvvvenniiiiiiiiininieens oo NY...es |LCN Capital Partners ......ccoooovvvvvennnns fooeeeennn cevnnnnnns ..03/11/2020 | 1,900,873 [........ 2,058,585 |........ 2,058,585 |.......... 400,082 |.....eunnnnnnns (O (O (O o 328,470 |........ 141,586 |.... 10.810
5299999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Real Estate - Unaffiliated 1,900,873 2,058,585 2,058,585 400,082 0 0 0 0 328,470 141,586 | XXX
000000-00-0 . [Carlyle Credit Opportunites Fund .........cccouun | oeeeneans WASHINGTON DC ..vvvevvvvniieeees foeeend DC......... Carlyle Credit Opportunites Fund ........ [oeeeeeees weeeeiniis ....06/30/2020 ...{[...... N R L 14,808,351 |...... 14,808,351 |........ 1,984,941 | [N [N [N [N [N 0f..... 1.690
Northstar Mezzanine Partners VI| Feeder,
000000-00-0 . [Northstar Mezzanine Partners VI Feeder, LP . |.......... MINNEAPOLIS ...vvviviiiiiiiiiniins feeneeees MN......... LP o e e ....10/30/2019 ...|...... S 2,500,000 |....... 4,798,668 |....... 4,798,668 |.......... 181,664 |....covvvnnnnns [N [N [N [N [N 0f.... 25.000
Carlyle Credit Opportunites Fund I1 Note
000000-00-0 . [Issuer, L ..ooooiivuvunniiiiiiininiiniiiiniinniiiiiinns | oneeeeeens WASHINGTON DC ..vvvnniiviinnnniines oo DC......... The Carlyle Group .......cceeeeviiiiinnnnnns foveeeenes cevveinnns ....07/09/2021 ... |...... T 4,103,115 |....... 7,810,108 |....... 7,810,108 |........ 1,962,005 [......cceeeenn (O (O (O [ 96,563 |........ 437,605 |...... 0.560
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 6,603,116 27,417,127 27,417,127 4,128,610 0 0 0 0 96,563 437,605 [ XXX
6099999. Total - Unaffiliated 381,058,557 500,444, 466 512,573,957 1,573,199 (7,243, 447) 1,991,279 0 0 19, 185,702 58,087,463 | XXX
6199999. Total - Affiliated 313,493,038 98,106,321 98,106,321 (25,763,448) (682,381)] 0 0 0 5,680,659 0 XXX
6299999 - Totals 694,551,59% 598,550,787 610,680,279 (24,190,250)]  (7,925,828) 1,991,279 0 0 24,866,361 58,087,463 | XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 1B.. 7,685,967 1D ..$............ 31,517,273 1E .8 oo, 0 1F.$ 1,000,000 1G..$.............. 5,898,734
1B 2A ... 2B .. .0
1Cc 3A ... 3B ..
1D 4A .. 4B ..
1E 5A ... 5B ..
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 Ridgewood Energy Gulf of Mexico Oil & Gas Fund LP .... MONTVALE .| RIDGEWOOD ENERGY ....04/29/2008 ... 0. .0 ..
000000-00-0 . ..|Blue Owl GP Stakes IV Investors LP . | NEW YORK Dyal Capital Partners .... ....06/11/2018 .. 0 0
000000-00-0 . ..| Dawson Portfolio Finance 3 LP .... . | TORONTO . |Whitehorse Liquidity Partners R ....08/06/2019 .. 0 0
000000-00-0 .........| Dawson Portfolio Finance 4 LP .... . | TORONTO . Whi tehorse Liquidity Partners IV, LP .. 11/27/2020 ... .0 .. . .0 ..
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 4,692,019 0
000000-00-0 ||nvesco Commercial Mortgage Income Fund, LP ........cccooiviiiiinnnniiiiiiniiiiiiiiiiiiinnens DALLAS ..iveiiiiiiiiiiiiiieiinniiinneiinneninnee foeriennns TXeeeeenns Invesco Real EState ..iivveiiisiiiiuiiiiiiiiiiiiiiie et L.09/01/2021 Lo eenee e | [V TN 419,944 oo 0
2399999. Venture Interests - Mortgage Loans - Unaffiliated 0 419,944
000000-00-0 Arrowhead Capital Fund Ill LP . | NEW YORK .| ARROWHEAD PARTNERS ... ....06/30/2017 ... 2 0. 317,677 |.... .. 3.750
000000-00-0 . ..|GoldPoint Mezzanine Partners IV LP (Bond) NEW YORK .. GOLDPOINT PARTNERS ....05/17/2016 .. 2.. 0 ..196,216 | 1.940
000000-00-0 . ..[Northstar Mezzanine Partners VI LP (Bond) MINNEAPOLIS . NORTHSTAR ... ....06/03/2015 .. 2.. 0 .. 196,353 |. 1.670
000000-00-0 . ..|Prudential Capital Partners Il LP (Bond) . CHICAGO . PRUDENTIAL C: ....10/16/2008 .. 2.. 0 1,7 | 1.550
000000-00-0 . ..|Prudential Capital Partners V LP (Bond) ..... . | CHICAGO . PRUDENTIAL CAPITAL PARTNERS .. ....04/21/2017 .. 2.. 0 .. 477,050 |. 1.430
000000-00-0 . ..| Tower Square Capital Partners Il1 LP (Bond) . | SPRINGFIELD . TOWER SQUARE CAPITAL PARTNERS ....08/29/2008 .. 2.. 0 ..3,758 |. 2.090
000000-00-0 .........|Hancock Capital Partners VI BOSTON .| Hancock Capital Partners ...06/27/2018 ...|...... 2 .0 .. .. 156,959 |.... ...5.260
2599999. Joint Venture Interests - Other - Unaffiliated 0 1,349,731 XXX
000000-00-0 . Mutual of Omaha Strategic Alliance LLC . OMAHA Mutual of Omaha Strategic Alliance LLC 12/3172023 Lol e .0 . 19,500,000 |. 100.000
000000-00-0 .. Mutual Solutions, LLC Omaha ... . [Mutual Solutions, LLC .....coeuuieeennnnn ...09/30/2024 .. .... 6,100,000 |.. ... 100.000

Joint Venture Interests - Other - Affiliated

2699999. 6,100,000 XXX
000000-00-0 BOSTON FINL INST TAX CR XLIII LP . [BOSTON .|BOSTON FINL INST TAX CR XLIII LP ....10/01/2015 ...
000000-00-0 . ..| ENTERPRISE HSG PARTNERS CALGREEN |11 FUND LP COLUMBIA .. ENTERPRISE HSG PARTNERS CALGREEN |11 FUND LP . ... 12/25/2015 ..
000000-00-0 . ..| GARNET LIHTC FUND XLI LLC ......... . | CEDAR RAPIDS GARNET LIHTC FUND XLI LLC ........ ....04/13/2015 ..
000000-00-0 ......... RED STONE 2015 NATIONAL FUND LP . CLEVELAND ... .|RED STONE 2015 NATIONAL FUND LP ...10/29/2015 ...

...08/04/2017 ...

.| MIDWEST HOUSING EQUITY GROUP ...

oclocooooolojloo|lojlcoococooooolo

000000-00-0 ......... MHEG FUND 2017 LP . .

000000-00-0 ......... CREA CORP TAX CR FUND .| CREA CORP TAX CR FUND ...01/03/2018 ...

3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

000000-00-0 ......... [Boston Financial Opp Zone FUNA | ovoveoceoseeseseesseessesseessesseessesesssnesneesnesneeneeanes [BOSTON ..o [ 20 12/20/2019 | e | [ TR 6,236 [ 0
3899999. Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 6,236 0
000000-00-0 ..........] ISLAND CANPUS REDEVELOPVENT URBAN RENEWAL ASSOCIAT ... ... | ATLANTIC CITY ... ...02/25/2019 .. 273,000 |[.... 0 ..
4199999. Non-Guaranteed State Low Income Housing Tax Credit 273,000 0
000000-00-0 ......... [LON NA FUNG 111D, LP oo sneneenes T | W, T ...03/11/2020 ... 0
5299999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Real Estate - Unaffiliated 0 0
000000-00-0 ........[Carlyle Credit Opportunites Fund II Note Issuer, L .. . [ WASHINGTON DC .. I ... The Carlyle Group ... ...07/09/2021 ... ... .0 [ .0 ..
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 0 359,910 0
6099999. Total - Unaffiliated 0 8,026,337 0
6199999. Total - Affiliated 6,100,000 19,506,236 0
6299999 - Totals 6,100,000 27,532,573 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal |  Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
Ridgewood Energy Gulf of Mexico 0il & Gas
000000-00-0 ..... ... | MONTVALE ... ... |RIDGEWOOD ENERGY .......evvnvvvvirnnnnninnnnns . 04/29/2008 ..|. 12/26/2024 ..|.... 1,802,218 |.. .0 w0 1,802,218 |........ 1,802,218 |... 0 .0 .. .0
000000-00-0 ..... Dawson Portfolio Finance 3 LP . TORONTO .. . [Whitehorse Liquidity Partners I11, LP . |.08/06/2019 ..|. 12/27/2024 ..|.... 3,095,765 0 .0 . 3,095,765 |.. 3,095,765 0 0 .0
000000-00-0 ..... Hudson Holdings Cayman |, LP . TORONTO . [Hudson Holdings Cayman I, LP ... . 10/31/2019 ..|. 12/31/2024 .. 16,411 0 .0 . 16,411 .. 16,411 0. 0 .0
000000-00-0 ..... Dawson Portfolio Finance 4 LP . | TORONTO .. Whitehorse Liquidity Partners IV, . 11/27/2020 ..). 12/31/2024 ..).... 3,922,683 |.. .0 .. .0 .. A .. 3,922,683 ,922,683 |... .. .0 .0 |.. .0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 8,837,076 0 0 0 0 0 8,837,076 8,837,076 0 0 0 0
000000-00-0 ..... [Invesco Commercial Mortgage Income Fund, LP JDALLAS .....ecoeeeeeereeueereaneans | TXeereennns [1nvesco Real Estate ...ccovevveoreneneenens [. 09/01/2021 . ]. 10/22/2024 .].... 1,087,779 (U] T (U] T (U] T (U] T (O 1,087,779 |........ 1,087,779 |oeevninees (U] T (U] T (U] T 0
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 1,087,779 0 0 1,087,779 1,087,779 0 0 0 0
000000-00-0 ..... Endeavor Mortgage Loan Trust (M), Series A . [WILMINGTON . Return of Capital ... . 07/27/2022 ..|. 12/26/2024 ..|.... 1,496,623 |.. 0 [N (SRR | FEUPRRRON | I IUURRRRRRIY | B IRTU 1,496,623 |........ 1,496,623 |... 0 0 0
DISCOVERY MORTGAGE LOAN TRUST, SERIES 2021- Discovery Mortgage Loan s
25466B-AB-5 ..... 26 e WILMINGTON 2021-26 oo . 07/02/2021 ..|. 12/16/2024 ..|.... 7,119,208 |....ccevunnnene (V1) (V) [V (V) [V 0fnnes 7,119,208 |........ 7,119,208 |...eennnennne (V) (V) [V 0
DISCOVERY MORTGAGE LOAN TRUST, SERIES 2021- Discovery Mortgage Loan Trust, Series
25466B-AB-5 ..... 6 . . | WILMINGTON . 2021-26 ... . 07/02/2021 ..|. 12/16/2024 .. L 71,911 ). .0 .. A .. .0 .. L 71911 .. 0. .0 |.. .
2499999. Joint Venture Interests - Mortgage Loans Affiliated 8,687,742 0 0 0 0 0 0 8,687,742 8,687,742 0 0 0 0
000000-00-0 ..... Arrowhead Capital Fund 11 LP .....cevveennnnnns NEW YORK ARROWHEAD PARTNERS .......ceevvmeeeeerennnns . 06/30/2017 ..|. 12/05/2024 ..[.... 2,859, 168 0fnnes 2,859,168 |........ 2,859,168 |...eeeeeeennn0 o0 0 e
000000-00-0 ..... Carlyle Mezzanine Partners 11 LP (Bond) ..... NEW YORK ... CARLYLE GROUP .. . |- 05/08/2008 ..|. 04/01/2024 .. 0 L0 0
000000-00-0 ..... Gleacher Mezzanine Fund Il LP (Bond) ......... NEW YORK .| GLEACHER ......... . 03/30/2007 ..|. 02/15/2024 .. .0 0
000000-00-0 ..... GoldPoint Mezzanine Partners IV LP (Bond) .. |NEW YORK .| GOLDPOINT PARTNERS . 05/17/2016 ..|. 11/08/2024 ..[.... 4,000,240 0.
000000-00-0 ..... NYLIM Mezz Partners Il LP (Bond) ............ NEW YORK . . |NYLIM MEZZANINE . 08/28/2007 ..|. 09/05/2024 .. 0 JLO PO ..
000000-00-0 ..... Northstar Mezzanine Partners VI LP (Bond) .. MINNEAPOLIS .| NORTHSTAR . . 06/03/2015 ..|. 08/22/2024 .. 0. .677,576 |..
000000-00-0 ..... Prudential Capital Partners Il LP (Bond) . [CHICAGO .. .| PRUDENT 1AL C . 10/16/2008 ..|. 08/07/2024 .. . 0 .. 71,505 |..
000000-00-0 ..... Prudential Capital Partners V LP (Bond) ..... CHICAGO .. PRUDENTIAL CAPITAL PAHTNEHS . 04/21/2017 ..|. 11/02/2024 . ... ...0 1,109,540
TCW/Crescent Mezzanine Partners V LP (Bond)
000000-00-0 ... [eeeeemnieeeeeii e LOS ANGELES .....ovvvvvvviinnnnens Jovnnnnnns CA..ooven TCW/CRESCENT MEZZANINE PARTNERS ......... . 03/20/2008 ..[. 02/29/2024 ..
Tower Square Capital Partners |11 LP (Bond)
000000-00-0 ... [eeeeemmeeeeeeei e SPRINGFIELD ...oevvvenieiiiiiines Jvninnnns MA.......et TOWER SQUARE CAPITAL PARTNERS ............ . 08/29/2008 ..|. 01/30/2024 ..
000000-00-0 ..... WCAS Capital Partners IV LP (Bond) ... NEW YORK ... WICAS CAPITAL PARTNERS . |- 04/01/2007 ..|. 12/20/2024 .. 0. 0
000000-00-0 ..... Hancock Capital Partners VI . | BOSTON Hancock Capital Partners .. . 06/27/2018 ..|. 10/08/2024 ..).... 5,068,745 |.. .0 .. 5 . 0 s 5,068,745 . 0. 0.
2599999. Joint Venture Interests - Other - Unafflllated 13,810,486 0 0 0 0 0 0 13,810,486 13,810,486 0 0 0
644162-AB-5 ..... JMETROPOL ITAN LIFE INSURANCE €O ..vovvoveevenns | | NY...es [METROPOL ITAN LIFE INSURANCE CO ........... . 05/01/2016 ..J. 02/15/2024 ..].... 2,008,609 |............... 0leeees (8,609)]......00uennene (U 0leeees (8,609)[...cevvennnnns O 2,000,000 |........ 2,000,000 [....cevnnnnnnns (U (U 0
2799999. Surplus Debentures, etc - Unaffiliated 2,008,609 0 (8,609) 0 0 (8,609) 0 2,000,000 2,000,000 0 0 0
000000-00-0 ..... BOSTON FINL INST TAX CR XLIII LP . . [BOSTON Return of Capital ... . 10/01/2015 ..|. 03/12/2024 .. . 11,261 |.. .0 w0 L0 L 11,261 ... 0. .0 ..
000000-00-0 ..... GARNET LIHTC FUND XLI LLC ...... CEDAR RAPIDS . .| Return of Capital . 04/13/2015 ..|. 10/21/2024 .. 21,560 0 .0 0 0 0
000000-00-0 ..... RED STONE 2015 NATIONAL FUND LP . CLEVELAND ..... .| Return of Capital . 10/29/2015 ..|. 12/19/2024 .. 0 .0 0. 0. 0
000000-00-0 ..... CREA CORP TAX CR FUND INDIANAPOLIS . Return of Capital ... . 01/03/2018 ..|. 10/17/2024 .. .. .0 .. .0 .. .. .0 .. . 0. .0 |..
3799999. Non-Guaranteed Federal Low Income Housmg Tax Credit - Unaff|l|ated 41 613 0 0 0 0 0 0 41 613 41,613 0 0 0 0
6099999. Total - Unaffiliated 25,785,562 0 (8,609). 0 0 (8,609). 0 25,776,953 25,776,953 0 0 0 252,859
6199999. Total - Affiliated 8,687,742 0 0 0 0 0 0 8,687,742 8,687,742 0 0 0 0
6299999 - Totals 34,473,304 0 (8,609) 0 0 (8,609) 0 34,464,695 34,464,695 0 0 0 252,859
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-SP-4 ..... UNITED STATES TREASURY LA e 148,917,383 |...48.7620 |............ 143,847,941 |........... 295,000,000 (U 443,930 |..oovvineeeennn0 [0 1.375 |...... LIVATN | N RN 1,632,116 [.ooovieiiiiiiiiinnnns 0 [....11/06/2024 ...|....08/15/2050 ...
912810-88-8 ..... UNITED STATES TREASLRY .. LA . 56,965,381 |...52.1405 |... ... 34,490,941 |.... 66,150,000 |.. 0 i 284,092 |0 o0 e 1.625 |...... 2.270 [MN ...... ... 139,564 |... 1,074,938 |....03/10/2021 ... |....11/15/2050 ...
912810-SU-3 ..... UNITED STATES TREASLRY .. LA .. 6,018,043 |...55.6088 |.............. 3,809,200 |.... .6,850,000 |.. O s 20,471 o0 [0 e 1.875 |...... 2.450 [FA ...... ... 48,513 |... .. 128,438 |....03/18/2021 ...|....02/15/2051 ...
912810-SU-3 ..... UNITED STATES TREASURY .. LA .... 25,346,992 [...55.6088 |... ....16,787,217 |.... ...28,300,000 |.. 0 . L1834 |0 [0 | 1.875 |...... 2.363 [FA ...... ... 200,426 |... ....03/18/2021 ...|....02/15/2051 ...
912810-TT-5 ..... UNITED STATES TREASLRY .. LA .... 57,308,191 [...89.0644 |... ....58,773,580 |.... ...65,990,000 |.. . JLO O < o2 T N | I RPN | ) AN 4125 |...... 4.976 [FA ...... 1,028,180 |... ....10/18/2023 ...|....08/15/2053 ...
912810-TV-0 ..... UNITED STATES TREASLRY .. LA . 90,027,334 |...98.9294 |... ...88,057,071 |.... 89,010,000 |.. ...90,012,978 0 [ (12,587) |0 o0 e 4.750 |...... 4.678 |IN ...... ... 548,936 |... ...11/16/2023 ...|....11/15/2053 ...
912828-3V-0 ..... UNITED STATES TREASLRY .. LA 262,262 |...99.8512 |... 266,303 |.... ... 266,700 |.. 266,641 O e 716 |0 [0 e 2.500 |...... 2.757 [ coviiis | 2,790 |... ....056/30/2018 ...|....01/31/2025 ...
912828-6X-3 ..... UNITED STATES TREASURY .. LA ...1,831,359 |...97.1052 |..couennnenens 1,747,8% |.... .1,800,000 |.. .... 1,806,721 0 [ (4,658) |0 [0 e 2125 |...... 1.856 ....06/25/2019 ...|....05/31/2026 ...
912828-YS-3 . UNITED STATES TREASURY LA . 20,248,828 |...88.6835 |. 17,736,703 |. 20,000,000 20,129,060 |.. .0 1750 |......1.612 ....02/10/2020 .. 11/15/2029
912828-79-4 . UNITED STATES TREASURY LA ...86.8315 |. ..8,683,152 |. 10,000,000 .9,965,948 |.. .0 .1.500 |...... 1.569 ...02/18/2020 .. 02/15/2030
912828-7L-7 ..... UNITED STATES TREASURY LA ...98.7306 |. ..819,464 |. . 830,000 .830,198 |.. .0 ......0.375 |......0.302 ...05/07/2020 .. 04/30/2025 ...
912828-7L-7 ..... UNITED STATES TREASURY .. LA . ...98.7306 |... 167,842 |.... . 170,000 |.. ... 170,041 O e (128) 0 o0 e 0.375 |...... 0.302 ....05/07/2020 ...|....04/30/2025 ...
912820-00-1 ... UNITED STATES TREASLRY .. LA .. 113,504 |...94.3165 |... ..108,464 |.... . 115,000 |.. ....114,380 O 308 o0 [0 1.250 |...... 1.525 ....01/25/2022 ...|....12/31/2026 ...
91282C-FN-8 ..... UNITED STATES TREASURY .. LA ... 51,728 ]...99.6051 |... 0 e B3 0 o0 e 4125 |...... 4.243 ....10/25/2022 ...|....09/30/2027 ...
912820-GC-9 ... UNITED STATES TREASLRY .. LA .. 552,792 |...98.8522 |... . JLU U (-2 N N | I RPN | ) AN 3.875 |...... 3.555 . . ...01/25/2028 ... |....12/31/2027 ...
91282C-LN-9 ... UNITED STATES TREASURY .. e [ 1AL .. 216,253 |...96.2194 |... 211,683 |.... ..220, ....216,412 O e 159 |0 0 3.500 |...... 3.879MS ..ot eeiiiiiiiiaennes 1,967 |... ...10/09/2024 ... |....09/30/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Obligations 418,799,581 | XXX 375,048,052 585,298,700 420,493,023 0 XXX XXX XXX 3,619,767 XXX XXX
36182V-4E-2 ..... G2 AJ1721 - RMBS 4 s LA L..86.8119 |.oeieenieeeenn 54,831 | 63,161 0 fooeereeeeneea (16) o0 [0 e 3.000 |...... 2.940 ....09/09/2014 ...|....08/20/2044 ...
36225C-YD-2 ..... G2 080707 - RMBS I L LA . 101.5744 |... ...57,564 |.. O e 2 o0 [0 e 5125 |...... 5.305 ....04/19/2004 ...|....07/20/2033 ...
38374E-WU-7 ..... GNR 2003-97 NZ - CMO/RMBS . N LA ...99.7907 |... .5,027,541 |.. O e 13,749 |0 0 e 4.500 |...... 5.5%4 ....12/19/2003 ...|....11/16/2033 ...
38378I-A9-4 ..... GNR 2013-115 ZD - CMO/RVBS I L LA ...92.1459 |... . ... 13,474,706 0 [ 19,851 |0 [0 e 3.500 |...... 4.065 . ....04/02/2014 ...|....08/20/2043 ...
3837N-MH-2 ... GNR 2015-082 EZ - CMO/RVBS N LA ...90.6364 |.............. 1,395,805 |.... .... 1,565,176 0 [ (4,483) |0 [0 e 3.500 |...... 3.240 ... 52,892 |....12/05/2019 ...|....06/20/2045 ...
38379V-WT-7 ..... GNR 2016-038 DZ - CMO/RVBS I L LA ...72.3014 |... .. 3,007,160 |.... ... 4,476,534 LU R 27 30101 N N | N RPN | ) A 3.000 |...... 2.480 . 122,772 |....02/24/2021 ... |....02/20/2046 ...
38379V-T-7 ..... GNR 2016-038 DZ - CMO/RVBS .. 4 1.A .. ...72.3014 |. ..432,279 |. ..597,885 .643,502 |.. .0 .3.000 |......2.480 . 17,648 |....02/24/2021 .. 02/20/2046
38380B-FG-5 ..... GNR 2016-134 Mz - CMO/RVBS .. 4 1.4 .. ...86.8512 |. .. 1,187,975 |. .1,367,828 .1,350,876 |.. .0 .3.000 |......3.186 ....07/09/2019 .. 10/20/2046
38380C-KB-8 ..... GNR 2017-013 PZ - CMO/RVBS .. 4 1.A .. .. 86.8806 |. 1,951,915 |. . 2,246,663 .2,261,280 |.. .0 .3.000 |......2.8% ...09/06/2019 .. 01/20/2047
38380K-PD-1 ..... GNR 2017-163 JB - CMO/RVBS .. |4 1.4 .. ...72.3769 |. ..184,561 |. ..255,000 .0 .3.000 |......2.546 ....12/16/2020 .. 11/20/2047 ...
38380T-R9-9 ..... GNR 2017-121 YZ - CMO/RMBS .. |4 1.A .. . 11,801,216 |...75.0851 ..8,386,120 |. 11,168,815 .0 ......3.000 |......2.694 ...05/01/2023 .. 06/20/2047 ...
38380U-PI-7 ..... GNR 2018-008 VZ - CMO/RMBS I L LA 625,025 |...88.3384 |... 552,302 |.... ....625,211 |.. O e 2 o0 [0 e 3.000 |...... 2.993 ...08/15/2019 ...|....03/20/2047 ...
38380V-AL-5 ..... GNR 2018-024 HZ - CMO/RVBS N LA .. 290,139 |...87.1533 |... ..290,484 |.. O e 0 [0 e 3.000 |...... 3.010 ....08/19/2019 ...|....02/20/2048 ...
38381H-8F-1 ..... GNR 2023-092 BA - CMO/RMBS I L LA 1,401,016 |...80.6510 |... . .2,000,000 |.. LU U (I N | I RPN | B AN 3.250 |...... 5.552 ....08/17/2023 ...|....03/16/2065 ...
38381Y-LL-6 ..... GNR 2019-111 PZ - CMO/RVBS N LA .. 1,719,820 |...57.7217 |eeereenneeenn 1,711,017 |.... .2,964,253 |.. 0 [ 47,186 |0 o0 e 2.500 |...... 5.258 ....12/01/2023 ...|....09/20/2049 ...
38382V-MT-3 ..... GNR 2021-121 ZT - CMO/RVBS I L LA ...5,789,985 |...64.3854 |.............. 6,501,293 |.... 0 [ 163,421 |0 [0 3.000 |...... 5.859 . ....11/01/2023 ...|....07/20/2051 ...
38383A-6E-9 ..... GNR 2021-161 ZQ - CMO/RVBS N LA 3,820,528 |...62.6404 |.............. 3,866,638 |.... ... 3,922,572 0 i 90,958 o0 o0 e 3.000 |...... 5.400 .. 182,208 |....11/29/2023 ...|....09/20/2051 ...
38383A-HX-5 . GNR 2021-155 ZT - CMO/RWBS .. 4 1.4 .. 7,127,099 |...62.4974 |. .. 7,646,974 |. . 7,352,174 |.. .0 .. 190,114 | .3.000 |......5.69 361,174 |....11/06/2023 .. 09/20/2051 ...
38383D-PU-6 . GNR 2021-197 BZ - CMO/RVBS .. 4 1.A .. 1,466,206 |...46.9232 |. .. 1,365,902 |. .2,910,932 .1,519,399 |.. .0 48,126 |. .2.000 |......5.288 . 57,593 |....12/04/2023 .. 11/20/2051
38383D-PI-2 . GNR 2021-197 7B - CMO/RVBS .. 4 1.4 .. 1,189,105 |...56.1938 |. .. 1,049,516 |. .1,867,673 01,221,910 |.. .0 .2.000 |......4.794 ....01/23/2024 .. 11/20/2051
38383D-0A-9 . GNR 2021-197 ZQ - CMO/RWBS .. 4 1.A .. 4,550,566 |...63.4598 |. ..4,786,472 |. . 7,542,522 .4,685,177 |.. .0 .3.000 |......5.698 ....11/09/2023 .. 11/20/2051
38383D-V7-0 ..... [GNR 2021-209 ZL - CMO/RMBS .. 4 1.4 .. 2,802,904 |...65.8728 |. ..2,646,179 |. .4,017,103 .2,857,834 |.. .0 ......3.500 |......5.288 ... 12/12/2023 .. 11/20/2051 ...
383830-Y2-8 ..... GNR 2021-215 ZG - CMO/RVBS N LA 6,932,722 |...61.9727 |.ceeeeeen 6,954,378 |.... 11,221,684 |.. 7,111,161 0 [ 189,425 |0 [0 e 3.000 |...... 5.320 ...12/04/2023 ...|....12/20/2051 ...
38383F-CA-9 ..... GNR 2021-214 CZ - CMO/RMBS I L LA .. 6,108,126 |...63.7242 |.....ennnnnees 6,125,226 |.... .9,612,091 |.. ....6,265,759 0 [ 140,818 el o0 e 3.000 |...... 5.331 ....12/01/2023 ...|....07/20/2051 ...
38383F-UD-3 ... GNR 2021-225 GZ - CMO/RMBS N LA .. 1,106,860 |...66.6490 |.............. 1,106,570 |.... .1,660,295 |.. ....1,131,919 0 [ 25,088 v o0 e 3.000 |...... 5.228 ....01/23/2024 ...|....12/20/2051 ...
38383F-IT-6 ..... GNR 2021-225 Z - CMO/RMBS ... I L LA ...65.8766 |............. 5,654,734 |.... .8,583,829 |.. .... 5,437,156 O [ 137,574 o0 0 3.000 |...... 5.642 ....11/06/2023 ...|....12/20/2051 ...
383836-6C-0 ..... GNR 2022-025 ZC - CMO/RMBS .. .. CF.. N LA ) L.67.2192 |.oeeieiins 3,614,044 |.... 5,371,713 |.. ... 3,745,440 0 [ 69,074 |0 o0 e 3.500 |...... 5.411 ....11/28/2023 ...|....02/20/2052 ...
38383G-JT-9 ... GNR 2022-006 PZ - CMO/RMBS ........ccceiviiivrnnnnnnnnn e CF..[....... 4 | TA i 2,214,852 |...66.4989 |.............. 2,171,818 [...oovvvnnnnns 3,265,947 | 2,262,284 |..ouunniiiinnnd 0 fooeeeeeea 1,878 |0 o0 s 3.500 |...... 5.418 ...11/28/2023 ... |....01/20/2052 ...
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38383P-R4-5 ..... GNR 2022-064 CZ - CMO/RMBS LA e 3,201,719 [...72.7445 |.............. 3,194,004 |.......oennnnt 4,390,714 |occeeeiiinnnnn 3,324,050 |.evunniiiinnnnnd 0 fooeereenn 54,184 |0 [0 3.500 |...... 5.288 [MON ..... [oeeveevnnnnnnns 12,806 [....ccvvvnnnns 150,801 |....11/04/2022 ...|....04/20/2052 ...
38383T-EB-5 ..... GNR 2022-103 ZD - CMO/RMBS LA L 742956 |..oooinnennnns 3,202,982 |.... . 4,311,133 |.. ... 3,803,261 0 e 34,292 |0 0 e 3.000 |...... 3.942 | MON ... .. 127,257 |....07/13/2022 ... |....07/20/2050 ...
38383X-03-1 ..... GNR 2023-056 ZA - CMO/RVBS LA ...91.2353 |t 2,529,387 |.... ... 2,739,901 O 1,495 |0 [0 5.500 |...... 5.618 |MON ..... .. 148,034 |....06/05/2023 ... |....03/20/2083 ...
38383Y-FC-1 ..... GNR 2022-152 JZ - CMO/RMBS .. LA ...82.6093 |... 0 3824 |0 0 e 4.500 |...... 5.375 [MON ..... . 20,009 |....06/26/2024 ...|....09/20/2052 ...
38383Y-FT-4 ..... GNR 2022-153 Z - CMO/RMBS ... LA ...71.6728 |... O e 10,119 |0 [0 e 4.500 |...... 5.494 | NON ..... . 53,459 |....11/07/2022 ...|....10/20/2050 ...
38383Y-LR-1 ..... GNR 2022-154 JZ - CMO/RMBS LA ...84.1277 |... 753,900 |.... ... 197,921 O e 5,215 |0 0 e 4.500 |...... 5.288 [MON ..... . 29,685 |....03/06/2024 ...|....09/20/2052 ...
38384H-6Y-9 ..... GNR 2024-001 QZ - CMO/RVBS LA ...77.1655 |... 398,388 |.... ....413,430 O e 5,847 o0 [0 e 3.500 |...... 5.019 [MON ..... . 14,819 |....01/30/2024 ...|....05/20/2050 ...
38384H-B6-4 ..... GNR 2024-004 JZ - CMO/RMBS LA ... 72.2069 |...covnnnnnnns 1,484,353 |.... ....1,521,110 0 e 28,697 o0 o0 e 3.000 |...... 5.067 |MON ..... ....02/08/2024 ...|....01/20/2054 ...
38384J-0P-2 ..... [GNR 2024-030 JZ - CMO/RVBS .. 1.4 .. ...82.4474 |. .. 5,540,421 |. .5,695,727 |.. .0 .4.000 |......5.225 ....03/19/2024 .. 02/20/2054
38384K-1G-2 ..... GNR 2024-051 HZ - CMO/RMBS .. 1.A .. . 10,506,983 |...86.5138 |. .10,737,340 |. 10,593,787 |.. .0 .4.500 |......5.583 ....04/16/2024 .. 03/20/2054
38384M-RB-5 . GNR 2024-064 MZ - CMO/RVBS .. 1.4 .. 7,240,871 |...83.6632 |. ..7,518,040 |. . 7,306,460 |.. .0 ......4.000 |......5.465 ....06/30/2024 .. 04/20/2054 ...
38384U-6H-7 ..... GNR 2024-131 NZ - CMO/RMBS N LA ) 2,182,239 |...53.7899 [......ccevnnnn 1,898,386 |.... . s . ....2,198,329 0 [ 16,090 |veeiiiiiiin0 o0 e 2.500 |...... 4.931 ...09/23/2024 ... |....08/20/2054 ...
383841I-C3-7 ... GNR 2024-149 Z - OMO/RMBS .......eevvvvennnviiiinnnnnnnns fooe ven | nnnnns 4. LA e 5,258,336 |...74.8689 |.............. 4,915,309 [....covunnnnns 6,565,217 [...oovvvnnnnns 5,272,485 |..uuunniiiiinnnnd 0 fooeeeeen 14,149 o0 foennnnnnl0 [ 4.000 |...... 5.145 ...10/09/2024 ... |....09/20/2054 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 140,856,552 | XXX 136,018,018 186,249,665 143,824,535 0 XXX XXX XXX XXX
38373M-HI-5 ... GNR 2003-83 Z = CMBS ....cevvveneeeeeenieeeeeenne e fen e LA e 315,804 [...99.7219 |.................335,904 |......cceerennnen KT N: ) I 319,125 |ooeeeieeeend 0 fooeeeeeeen 1,089 o0 [0 e 5.188 |...... 6.620 ...09/04/2003 ... |....09/16/2044 ...
38373M-R-2 ... GNR 2003-96 Z - CMBS .... LA .. 547,177 |...99.7066 |... ..561,375 |.. 558,173 O o285 o0 [0 e 5.942 |...... 6.138 ....11/06/2003 ...|....01/16/2047 ...
38373M-KL-3 ..... GNR 2003-109 Z - CMBS ... LA 1,168,585 |...99.4021 |... 01,242,994 |.. .... 1,234,830 JO N O 11 I APt | B IUUUPPPRRIN | ) AU 5.697 |...... 5.936 ....12/04/2003 ...|....11/16/2043 ...
38373M-KV-1 ..... GNR 2004-010 Z - CMBS ... LA ...99.7074 |... ..375,580 |.. LU RN /- T N | N RPN | ) AN 5.647 |...... 5.913 ....01/29/2004 ...|....01/16/2044 ...
38373M-MV-9 ..... GNR 2005-002 ZB - CMBS . LA ...99.7182 |... 1,081,493 |.. O 0 0 [0 e 5.188 |...... 5.19% ....12/28/2004 ...|....07/16/2044 ...
38373M-NN-6 ... GNR 2005-012 Z - CMBS ... LA ...99.7225 |... ....618,653 O e 3151 |0 [0 4.600 |...... 5.606 ....01/21/2005 ...|....01/16/2045 ...
38373M-0N-3 ... GNR 2005-042 7B - CMBS .. LA . ...99.7074 |... 426,757 |.... ... 427,422 O e (88) |0 o0 e 5132 |...... 5.159 ...05/15/2005 ...|....01/16/2045 ...
38373M-RP-7 ..... GNR 2005-089 Z - CMBS ... LA 601,648 |...99.7116 |... 655,423 |.... . 650,064 O o866 |0 0 4.604 |...... 4.947 ....02/21/2006 ...|....06/16/2045 ...
38373\1-RY-8 ..... GNR 2005-087 ZA - CMBS . 1.A .. . 15,639,675 |...95.7402 |. . 15,202,335 |. 15,878,741 15,839,712 |.. .0 .5.263 |......5.330 ... 11/04/2005 .. 03/16/2046
3837311-S6-8 ..... GNR 2008-028 Z - CMBS 1.4 .. ...94.0620 |. .. 2,514,394 |. .2,673,123 .2,521,505 |.. .0 4.147 |......5.360 ....03/06/2008 .. 10/16/2049
38373\1-SL-5 ... GNR 2006-003 Z - CMBS 1.A .. ...94.5743 |. ..4,914 617 |. .5,19,570 .5,169,173 |.. .0 .5.093 |......5.238 ....01/05/2006 .. 01/16/2046
38373M-TG-5 ..... GNR 2006-009 Z - CMBS 1.4 .. ...96.71% |. ..1,808,775 |. .1,870,123 .1,838,622 |.. .0 .4.855 |......5.507 ....05/28/2008 .. 01/16/2046 ...
38373M-U5-7 ... GNR 2008-022 Z - CMBS 1.A .. ...95.7204 |. ..2,520,727 |. . 2,633,427 . 2,574,458 |.. .0 ......4.500 |......4.963 ...03/26/2008 .. 02/16/2050 ...
38373M-V7-2 ..... GNR 2008-045 Z - CMBS ... LA ...99.3223 |...ooiiiinnnns 1,681,108 |.... 1,692,578 |.. .... 1,664,866 O s 1,985 |0 [0 e 5.310 |...... 5.672 ....05/06/2008 ...|....02/16/2048 ...
38373M1-X6-2 ..... GNR 2008-052 Z - CMBS ... LA ...85.4525 |... ...16,784,020 |.... 19,641,349 |.. 17,721,134 0 feeeennn 186,156 |oeeenieeeiinn0 o0 e 4.669 |...... 5.787 ....06/02/2008 ...|....12/16/2049 ...
38373M1-26-0 ..... GNR 2008-059 Z - CMBS ... LA ...99.7217 |... ... 179,206 |.. O 28 |0 [0 6.000 |...... 6.372 ...06/17/2008 ...|....11/16/2047 ...
383735-88-9 ..... GNR 2003-17 Z - CMBS .... LA ...99.7217 |... . 0 [ (186) |0 o0 e 5.930 |...... 6.111 ....03/03/2003 ...|....03/16/2043 ...
38373X-7Y-6 ..... GNR 2002-62 Z - CMBS .... LA ...99.7070 |... ... 177,202 O iien 99 o0 [0 5.888 |...... 6.071 ....09/05/2002 ...|....08/16/2042 ...
38374B-6R-9 GNR 2003-73 Z - CMBS .... LA ...99.5629 |... 823,407 |.... .827, 809,046 0 [ 2,657 o0 o0 e 4.650 |...... 5.284 ...09/03/2003 ... |....08/16/2043 ...
38374B-0R-7 . GNR 2003-72 Z - CMBS . 1.4 .. ...99.9492 |. ..1,917,715 |. 1,918,691 1,894,813 |.. .0 .5.425 |......5.874 ....08/15/2008 .. 11/16/2045 ...
38374F-DU-5 . GNR 2004-012 Z - CMBS 1.A .. ...99.6344 |. ..299,897 |. ..300,997 .298,605 |.. .0 .5.762 |......5.941 ....01/27/2004 .. 03/16/2046
38374F-GS-7 ..... [GNR 2004-009 Z - CMBS 1.4 .. ...99.7249 |. .. 1,003,148 |. ,096, 163 .1,089,304 |.. .0 .5.354 |......5.560 ....01/29/2004 .. 09/16/2044
383746-CG-5 . GNR 2004-023 Z - CMBS 1.A .. ...98.6468 |. ..955,798 |. ..968,909 967,329 |.. .0 .5.770 |......5.764 ....03/31/2004 .. 03/16/2044
38374H-C4-0 . GNR 2004-060 ZB - CMBS . 1.4 .. ...99.7261 .. 1,041,414 |. .1,044,274 1,037,962 |.. .0 .....5.752 |......5.929 ....07/28/2004 .. 06/16/2045 ...
38374H-UH-1 ... GNR 2004-067 Z - CMBS ... LA 1,561,056 |...99.7120 |.....eeeeenn 1,556,560 |.... 1,561,056 |.. ,561,056 JL I N | I FORRPRR | B IR | ) AT 5.213 |...... 5.188 ...08/06/2004 ...|....07/16/2044 ...
38374J-F6-8 ..... GNR 2004-097 Z - CMBS ... LA ..617,201 ]...99.7070 |... ..645,324 |.. ....632,710 O 899 |0 [0 5.982 |...... 6.556 ...10/29/2004 ...|....10/16/2044 ...
38374L-05-3 ... GNR 2005-067 Z - CMBS ... LA .. 197,216 |...99.7224 |... ..207,797 |.. ....204,138 O [ 166 |0 o0 e 4.728 |...... 5.208 ....09/16/2005 ...|....08/16/2045 ...
38376G-5U-0 ..... GNR 2011-142 Z - CMBS ... LA ... 14,489,497 |...72.2915 |... ... 11,463,033 |.... ...15,856,684 |.. ... 15,246,334 O [ 47,814 |0 [0 3.330 |...... 3.657 ....10/25/2011 ...|....10/16/2051 ...
38376G-7F-1 ..... GNR 2011-144 Z - CMBS ... LA ) .... 10,336,802 ...90.7534 |.............. 9,427,671 |.... ...10,388,234 |.. ...10,343,424 O e 5,740 |0 o0 e 3.917 |...... 4.005 ....10/27/2011 ...|....08/16/2053 ...
38376G-7L-8 ..... GNR 2011-149 Z - CMBS LA 1,374,321 ...99.7141 |...ooovnnnnnns 1,406,004 |.............. 1,410,035 |....covvnnnnns 1,368,813 |..oovvvnnnnnns 0 fooeereeeen (1,483) |0 foiniinnnnnl0 | 3.927 |...... 4.510 ...10/24/2011 ...|....10/16/2053 ...
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38376G-DV-9 ..... GNR 2010-022 Z ~ CMBS ......cevvnniviiinnnnniiniinninnnnns foee vee | s 4 s LA e 1,616,007 |...94.3378 |.............. 1,678,628 |...oceeeennnn 1,673,377 |ooeviiiinnnnns 1,658,875 |..covvvnnninnns 0 fooeerieinnnnnn 899 o0 e l0 050479 | 5.672 ....01/27/2010 ...|....03/16/2052 ...
38376G-FH-8 ..... GNR 2010-013 Z - CMBS ... N LA 917718 [ 1,385,822 |.... 1,510,074 |.. ... 1,432,916 O e 1,735 [0 e l0 el 40675 | 5.769 ....01/26/2010 ...|....11/16/2051 ...
38378N-6I-8 ..... GNR 2014-089 B - CMBS ... I L LA ...86.2368 |.............. 2,879,645 |.... .3,339,231 |.. .... 3,084,262 O 2,218 L0 [0 0002232500 |- 4.589 ....06/17/2014 ...|....01/16/2057 ...
38378N-JE-4 ..... GNR 2013-178 Z - CMBS ... N LA ...84.1120 |... ....18,000,161 |.... ...20,332,412 0 [eeenn.. 158,287 o0 e l0 10000030268 | 3.984 ....11/08/2013 ...|....06/16/2055 ...
38378N-PR-8 ... GNR 2014-016 D - CMBS ... I L LA ...91.9459 |.............. 1,838,919 |[.... ... 1,933,727 LU Y - tc N N N RPN | [ RO (1[4 I AN 4.491 ....01/09/2014 ...|....12/16/2046 ...
38379%K-EC-8 ..... GNR 2015-029 Z - CMBS ... N LA ... 78.9587 |t 4,539,677 |.... .... 4,695,034 O el 54,742 |0 k001130436 | 5.671 ...06/24/2024 ...|....09/16/2055 ...
38380P-50-4 ... GNR 2020-143 B - CMBS ... I L LA R Y7 R 1,049,283 |.... ....1,185,174 O e 18,780 [0 oeiiiiiennl000022.000 |- 5.641 ....08/21/2023 ...|....03/16/2062 ...
38381E-FX-1 ..... GNR 2021-207 B - CMBS ... N LA ...43.3693 |... ..2,752,106 |.... ....2,742,528 0 45,382 o0 0 e 10750 | 5.814 ....11/09/2023 ...|....06/16/2061 ...
38381E-TU-2 ..... GNR 2022-003 B - CMBS 4 1.4 .. ...51.0823 |. ..868,400 |. .852,380 |.. .0 .6.087 ...11/10/2023 .. 02/16/2061
38381E-TU-2 ..... GNR 2022-003 B - CMBS 4 1.A .. ...51.0823 |. ..102,165 |. 108,527 |.. .0 .5.561 ....10/02/2024 .. 02/16/2061
38381H-K3-4 ..... GNR 2022-216 LC - CMBS 4 1.4 .. ...65.3719 [. ..2,614,876 |. .2,665,734 |.. .0 ......5.585 ....09/07/2023 .. 07/16/2065 ...
38381H-W-0 ..... GNR 2022-147 C - CMBS ... N LA ...46.5121 |... 736,505 |.... 867,789 O 9251 [0 [0 000222.200 |- 5.291 ...02/14/2024 ...|....09/16/2064 ...
38381H-PII-5 ..... GNR 2022-141 BC - CMBS .. I L LA ...53.5810 |....ccvvnnnnns 1,607,430 |.... .... 1,675,988 O ] 16,613 [0 [0 00002.100 |- 5.640 ....06/07/2024 ...|....06/16/2064 ...
38381H-$8-5 ..... GNR 2023-010 L - CMBS ... N LA ...65.4633 |.............. 7,855,597 |.... .... 7,969,362 0 |eennn. 86,005 [oeeiieiennnnn0 o0 0022232000 |- 5.612 ....08/17/2023 ...|....04/16/2065 ...
38381J-LX-3 ..... GNR 2023-104 Z - CMBS ... I L LA ... 72.7060 |....covvnnnnns 8,534,854 |.... ....8,761,562 O [ 152,440 L0 0 00004.000 . 5.79% . ....11/20/2023 ...|....09/16/2065 ...
38381J-0R-1 ..... GNR 2023-124 GD - CMBS .. N LA .. 60.6767 |..ccevrnnnnnns 1,358,178 |.... . .. .... 1,476,144 O e 8271 o0 feeil0 1000032250 |- 5.614 [MON ..... .. 12,747 |....08/21/2023 ... |....11/16/2064 ...
38381J-UC-9 ... GNR 2023-144 BC - CMBS .. I L LA ...68.7165 |.....counnnnns 4,112,696 |.... .5,085,018 |.. .... 4,021,034 0 ]t 80,851 [0 0002232000 |- 5.911 [MON ..... .. 179,550 |....09/21/2023 ... |....12/16/2064 ...
38381J-WZ-6 ..... GNR 2023-162 Z - CMBS ... N LA L. T4.6758 |..coennnnnnnns 8,969,240 |.... 12,010,897 |.. ....9,548,710 0 feeenn... 68,314 |0 e l0 0022240000 |- 5.489 [MON ..... .. 198,195 |....06/26/2024 ...|....03/16/2064 ...
38381K-AX-2 ..... GNR 2024-037 B - CMBS ... I L LA .. 993,945 |...70.6785 |... 920,941 |.... s 996,208 JLU I Y~ Xc N NN N RPN | R 3144 I AN 5.617 |MON ..... . 34,747 |....04/17/2024 ...|....05/16/2065 ...
38381L-MQ-2 ..... GNR 2024-123 C - CMBS 4 1.A .. 1,102,351 |...66.5600 |. ..997,734 |. 1,499,000 .1,103,969 |.. .0 ......5.208 . . 17,488 |....08/15/2024 .. 09/16/2066 ...
38381L-2P-0 ..... GNR 2024-176 ZA - CMBS . .. .14 1.A ... ... 12,620,135 [...49.6040 |.............. 9,739,906 |.... ...19,635,324 |.. ...12,686,014 0 f.........65879 |..oooeeeenennn 0 foiiiinnnnn 0 ......3.000 ... 5.343 | MON ..... . 97,810 |....10/02/2024 ...|....10/16/2064 ...
0039999999. Subtotal - Bonds - U.S. Governments - C M
Backed Securities 170,887,429 [ XXX 164,515,120 212,754,723 178,351,478 0 1,076,379 XXX XXX 675,564 7,077,774 XXX XXX
0109999999. Total - U.S. Government Bonds 730,543,562 | XXX 675,581, 191 984,303,087 742,669,035 0 3,630,665 XXX XXX 4,818,651 21,791,986 XXX XXX
00830Y-AD-3 ..... AFRICA FINANCE CORP .. 1.G FE ..|... ..631,736 |...91.4550 |... 640,185 |.... . 700,000 |.. ....651,997 O e 12,089 [0 foeeiiiienl0000002.875 | 5.098 (A0 ...... . 20,125 |....01/30/2024 ...|....04/28/2028 ...
056732-AJ-9 ..... BAHAMAS, COMMONWEALTH OF THE (GOVERNMENT . |- 4.AFE .. 535,457 |...95.2500 |. ..519,113 |. ..545,000 .539,589 |.. .0 1,195 . .6.292 . 32,700 |....04/12/2021 .. 11/21/2028
06237M-AA-1 ... BANK GOSPODARSTHA KRAJOWEGO . .. 1.G FE .. ,128,555 |...97.6160 |. .. 1,107,942 |. . 1,135,000 01,129,319 |.. .0 .5.450 .61,018 |....01/26/2024 .. 05/22/2033
06237M-AB-9 ..... BANK GOSPODARSTWA KRAJONEGO . .. 1.G FE .. 349,335 |. 104.0136 |. ..350,000 .349,473 |.. .0 .6.295 ...10/25/2023 .. 10/31/2028
06237M-AC-7 ..... BANK GOSPODARSTHA KRAJOWEGO . .| 1.GFE .. 346,364 |...99.3560 |. . . ..350,000 .346,494 |.. .0 .5.889 ....07/01/2024 .. 07/09/2034 ...
06237M-AD-5 ..... BANK GOSPODARSTWA KRAJOWEGO ... .. 1.G FE .. 992,760 |...98.0324 |. ..980, N .1,000,000 .992,800 |.. .0 ......6.304 ....07/01/2024 .. 07/09/2054 ...
085209-AG-9 ..... BERMUDA, GOVERNMENT OF (GOVERNMENT) .. .. 1.F FE ..|... .. 346,325 |...84.8500 |... ....347,663 O 382 o0 [0 000002.375 | 2.503 ....06/24/2021 ...|....08/20/2030 ...
085209-AH-7 ..... BERMUDA, GOVERNMENT OF (GOVERNMENT) .. 1.F FE ..|... .. 138,000 |...66.0500 |... ....139,595 O e 1,089 [0 feeeiiieel0 1000080375 | 5.611 ....06/12/2023 ...|....08/20/2050 ...
105756-CJ-7 ..... BRAZIL, FEDERATIVE REPUBLIC OF (GOVERNME . [CRR—. T .. 3.BFE ..|... .. 334,018 |...92.4573 |... ....333,978 O e A L0 [0 7125 | 7.150 ....01/22/2024 ...|....05/13/2054 ...
168863-BP-2 ..... CHILE, REPUBLIC OF (GOVERNMENT) .... |- 1L.EFE ... .. 779,100 |...75.4640 |... ... 773,499 O e (1,576) [0 o0 1000030625 | 3.236 ....04/12/2021 ...|....10/30/2042 ...
168863-0S-4 ..... CHILE, REPUBLIC OF (GOVERNMENT) .... | 1R FE L .. 482,350 |...71.3498 |... .. ....484,743 O 892 L0 [0 0002230100 |- 3.344 ....06/24/2021 ...|....05/07/2041 ...
168863-DV-7 ... CHILE, REPUBLIC OF (GOVERNMENT) .... .. 1.F FE ..|... .. 399,728 |.. 86.0180 |... . 400,000 |.. ...399,784 O e 20 0 e l0 0022282500 |- 3.507 ...01/27/2022 ...|....01/31/2034 ...
168863-DZ-8 ..... CHILE, REPUBLIC OF (GOVERNMENT) . .|C. s 1FFE .. 398,232 |...94.5803 |. . 400,000 .398,390 |.. .0 ......4.998 ....06/27/2023 .. 01/05/2036 ...
168863-EA-2 ... CHILE, REPUBLIC OF (GOVERNMENT) .... ..LS..[C...... s .. 1.F FE ..|... 177,222 |...92.4017 |... .1,200,000 |.. ,177,602 O i 297 o0 [0 0022052330 | 5.458 ...01/29/2024 ...|....01/05/2054 ...
195325-BR-5 ..... COLOMBIA, REPUBLIC OF (GOVERNMENT) ... N [CRR—. 1,2 e .. 3.AFE ..|... .. 899,913 |...73.5000 |... ..915,000 |.. ....894,672 O e (423) 0 [0 0000050625 |l 5.710 ....06/09/2023 ...|....02/26/2044 ...
195325-EF-8 ..... COLOMBIA, REPUBLIC OF (GOVERNMENT) ... U (V- 1,2 e .. 3.AFE ..|... .. 297,450 |. 102.2500 |... . 300,000 |.. ....297,768 O e 183 0 e l0 J.....8.000 |- 8.125 ...11/28/2022 ...|....04/20/2033 ...
195325-EQ-4 ..... COLOMBIA, REPUBLIC OF (GOVERNMENT) R [CR—. 1,2 e .. 3.AFE ..|... .. 295,950 |...96.8650 |... . 300,000 |.. ....295,955 O e 0 0000008375 | 8.500 ....10/28/2024 ...|....11/07/2054 ...
221625-AN-6 ..... COTE D'IVOIRE, REPUBLIC OF (GOVERNMENT) ... [CHP [ .. 3.BFE ..|... ...89.1250 |... . 400,000 |.. ....420,034 O e (1,829) [0 o0 el 6125 | 5.380 ....05/24/2021 ...|....06/15/2033 ...
25714P-ET-1 ... DOMINICAN REPUBLIC OF (GOVERNMENT) . [CRR—. 1,2 e .. 3.CFE ..|... . 102.4000 |... ..350,000 |.. ....352,295 O e (304) Lneiiennl0 0000007050 | 6.913 ....07/18/2023 ...|....02/03/2031 ...
29135L-AE-0 ..... EMIRATE OF ABU DHABI . . .. 1.CFE .. ...90.1268 |. ..360,507 |. . 400,000 .410,423 |.. .0 ... 1.923 ....06/24/2021 .. 09/30/2029 ...
20249B-AA-3 ... ENA MASTER TRUST .....icvvvenniiiiiinnnniiiiinnninnisinnns fonn oae .. 2.CFE ..|... L..73.8000 |...oeiiiiiinins 811,800 |.... .1,100,000 |.. ...956, 906 O . 2,783 |0 i 0.0.0..4.000 . 4.902 ...07/10/2023 ...|....05/19/2048 ...
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30216J-AG-0 ..... EXPORT [IMPORT BANK OF INDIA [ [T L 2.CFE ot 494,410 [. 100.7336 |................. 493,595 |ooveinniiinnnn 490,000 |....ceevvvunnnnns 493,865 |...vvnvereeennnn0 fooiiiiin i (879) |0 0400050500 . 5.378 ....06/09/2023 ...|....01/18/2033 ...
40053X-AA-7 ..... GRUPO ENERGIA BOGOTA SA ESP (V- 1,2 e .. 2.BFE ..|... .. 273,750 |...95.3601 |... ..250,000 |.. 264,828 |0 e (2,598) |0 0 ] 4875 3.597 ....05/24/2021 ...|....05/15/2030 ...
401494-A1-9 ..... GUATEMALA, REPUBLIC OF (GOVERNMENT) .. [CRR—. 1,2 e .. 3.BFE ..|... ...98.8000 |... . 400,000 |.. ... 400,000 |eeeeiiiiinnnnn0 foeniiiiiiiin 0 0 [0 1006600 . 6.600 ....06/06/2023 ...|....06/13/2036 ...
445545-AN-6 ... HUNGARY (GOVERNMENT) ... (V- v |- 2.BFE ... ...58.5250 |... .2,100,000 |.. ,653,518 |oeveeeeeeeennnd0 ot 8,316 |0 o0 80125 4.414 ....02/15/2024 ...|....09/21/2051 ...
445545-AU-0 ... HUNGARY (GOVERNMENT) ... [CRR—. e | 2B FE ... ...93.5636 |... ... 775,000 |.. 759,699 |..ovevvveeennnn0 foeeiiinin 1,106 oceeiininiinl0 0 400005.500 . 5.741 ....01/03/2024 ...|....03/26/2036 ...
455780-BJ-4 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) (V- v |- 2.BFE ... ...96.3782 |... 616,821 |.... . 640,000 |.. 1 een 68,369 |oeeeiiiieeennn0 e (5,346) |0 0 ] 50250 3.658 ...04/12/2021 ... |....01/17/2042 ...
455780-DS-2 ... INDONESIA, REPUBLIC OF (GOVERNMENT) [CRR—. 2 |- 2.BFE ... ...98.7500 |... 750,500 |.... . 760,000 |.. 085,020 |oveeeniniiinnnn0 [ (288) |0 0 )10 50650 L 5.418 ...02/15/2024 ...|....01/11/2053 ...
455780-DV-5 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) (V- 2 e .. 2.BFE ..|... ...92.0172 |... 230,043 |.... ..250,000 |.. 288,271 |0 88 0 [0 0050100 5.200 ....01/03/2024 ...|....02/10/2054 ...
A57TTV-AE-T ..... INSTITUTO COSTARRICENSE DE ELECTRICIDAD ..LS..[C. .3.BFE .. . 100.2620 |. ..686,795 |. . 685,000 .679,29 |.. ......6.906 ...06/09/2023 .. 10/07/2031 ...
617726-AP-9 ..... MOROCCO, KINGDOM OF (GOVERNMENT) - CMBS ... LS. [ Covenin | s .. 3.AFE ..|... . 103.1245 |... 644,528 |.... ..625,000 |.. ....638,448 |0 e (1,148) |0 0 ].1.6.500 ... 6.176 ...07/10/2023 ...|....09/08/2033 ...
698299-8B-9 ..... PANAMA, REPUBLIC OF (GOVERNMENT) ... [CRR—. T .. 2.CFE ..|... . ...58.4627 |... 233,851 |.... . 400,000 |.. 297,827 w0 [ 1,394 0 [0 ]004.300 6.264 ....08/01/2023 ...|....04/29/2053 ...
698299-BF-0 ..... PANAMA, REPUBLIC OF (GOVERNVENT) ... (V- 1,2 e .. 2.CFE ..|... ..688,125]...92.1530 |... 575,957 |.... ..625,000 |.. 654,132 |0 e (9,437) |0 [0 ] 3.875 2.238 ....04/12/2021 ...|....03/17/2028 ...
698299-BV-5 ..... PANAMA, REPUBLIC OF (GOVERNMENT) [CRR—. 1,2 e .. 2.CFE ..|... .. 705,572 |...85.1813 |... 647,378 |.... ... 760,000 |.. 706,214 [.ooeiiiviennn0 v 514 L0 00000060853 |l 7.451 ....00/27/2023 ...|....03/28/2054 ...
699149-AN-2 ..... PARAGUAY, REPUBLIC OF (GOVERNMENT) ... (V- 1,2 |- 8.AFE ... ,449,841 |...98.1000 |... ,422,450 |.... . 1,450,000 |.. ,449,863 |.oeeveviieeeee0 e (B7) o0 el f..5.850 o 5.843 ...06/28/2023 ...|....08/21/2033 ...
715638-AU-6 ..... PERU, REPUBLIC OF (GOVERNMENT) ... .. 2.BFE ..|... .. 154,425 |. 104.1000 |... 156,150 |.... ... 150,000 |.. 153,916 |0 [ (237) |0 0]l 6550 L 6.221 ....00/28/2022 ...|....03/14/2037 ...
715638-DT-6 ..... PERU, REPUBLIC OF (GOVERNMENT) .2.BFE .. 809,622 |.. 66.7800 |. ..707,868 |. .1,060,000 815,151 |.. ... 5112 ...01/25/2024 .. 03/10/2051 ...
715638-DU-3 ..... PERU, REPUBLIC OF (GOVERNMENT) ........cevvvvvrvvvnnnnsfone e | Covnnn 1,2 it .. 2.BFE ..|... .. 243,138 |...80.2500 |... 196,613 |.... 283,567 o0 [ 136 0 01400023000 3.075 ....11/10/2021 ...|....01/15/2034 ...
718286-CB-1 ..... PHILIPPINES, REPUBLIC OF THE (GOVERNMENT ... (V- v |- 2.BFE ... .. 779,275 |...78.5340 |... 573,298 |.... .. 012,738 o0 e (1,845) |0 0 000082700 3.251 ....04/12/2021 ...|....02/02/2042 ...
718286-CP-0 ..... PHILIPPINES, REPUBLIC OF THE (GOVERNMENT .... [CRR—. . |- 2.BFE ..|... .. 396,596 |...69.3889 |... 277,556 |.... . 400,000 |.. 200396,923 |0 [ 98 0 01000032200 3.250 ...06/28/2021 ...|....07/06/2046 ...
731011-AV-4 ... POLAND, REPUBLIC OF (GOVERNMENT) ... .. 1.G FE ..|... .. 173,681 ]...96.0572 |... 168,100 |.... . 175,000 |.. L A78,856 |0 o102 |0 0 ] 4875 | 4.968 ....08/28/2023 ...|....10/04/2033 ...
731011-AW-2 ..... POLAND, REPUBLIC OF (GOVERNMENT) .1.GFE .. ...92.3897 |. .. 184,779 |. . 200,000 197,599 |.. .34 .5.585 ....03/28/2023 .. 04/04/2053 ...
T4727P-BA-8 ..... QATAR, STATE OF (GOVERNMENT) .1.CFE .. ...97.3845 |. ..292,154 |. . 300,000 .325,024 |.. (5,679) |- .1.922 ...05/24/2021 .. 03/14/2029
74730D-AC-7 ..... QATARENERGY ... .1.CFE .. ...84.2036 |. ..210,509 |. .248,19 |.. L 253 | .2.370 ....06/30/2021 .. 07/12/2031
74730D-AD-5 ..... [QATARENERGY . .1.CFE .. ...68.4230 |. ..913,447 |. .925,603 |.. . 6,537 |. .5.513 ....01/26/2024 .. 07/12/2051
74730D-AE-3 ..... [QATARENERGY .... .|C. .1.CFE .. ...73.8232 |. ..553,674 |. 754,102 |.. (198) |. ......3.081 ....09/27/2021 .. 07/12/2041 ...
760942-BD-3 ..... URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN . [CFP [ .. 2.BFE ..|... . ...88.3778 |... 521,429 |.... .. . ....542,199 B9 o0 k0 el 4975 | 5.529 ...02/13/2024 ...|....04/20/2055 ...
760942-BE-1 ..... URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN . [CRR—. 1,2 e .. 2.BFE ..|... .. 364,535 |. 102.6106 |... 379,659 |.... . 370,000 |.. 200365,266 |eeenniiiiinnnn0 [ 347 0 [0 05750 5.924 ....10/20/2022 ...|....10/28/2034 ...
77586R-AR-1 ..... ROMANIA (GOVERNMENT) [CFP [ .. 2.CFE ..|... .. 319,500 |. 101.3500 |... 304,050 |.... . 300,000 |.. .L317,112 e (1,598) |oeveeiieeeeenn0 [0 | 7125 | 6.213 ....06/15/2023 ...|....01/17/2033 ...
T7586R-AS-9 ..... ROMANIA  (GOVERNMENT) [CRR—. . |- 2.CFE ..|... ,514,850 |. 101.0685 |... 414,959 |.... .1,400,000 |.. ,513,130 L (1,281) [0 0 70625 6.965 ....09/08/2023 ...|....01/17/2053 ...
80413T-AZ-2 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .. |- 1L.EFE ... .. 489,655 |...63.0884 |... 315,442 |.... ... 500,000 |.. 490,316 [..oeeeeeenieeee0 e 219 [0 0000003250 | 3.360 ....11/09/2021 ...|....11/17/2051 ...
80413T-BE-8 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .- LEFE ... .. 406,780 |...84.5675 |... 372,097 |.... ..440,000 |.. 807,530 |veeeniiieinnn0 [ 47T 0 01000050000 5.520 ....06/13/2023 ...|....01/18/2053 ...
80413T-BG-3 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .. 1.EFE ..|... .. 890,937 |...97.1028 |... 873,925 |.... . 900,000 |.. ...891,622 |ooveiiiieeennn0 o685 |0 [0 022250000 . 5.130 ...01/08/2024 ...|....01/16/2034 ...
836205-AV-6 ..... SQUTH AFRICA, REPUBLIC OF (GOVERNMENT) ... .. 3.CFE ..|... .. 249,872 |...69.0300 |... 193,284 |.... ... 280,000 |.. 252,034 |oeeeeieneeinnnn0 o828 0 el l00 14000252000 5.815 ...04/13/2021 ...|....10/12/2046 ...
836205-BF-0 ..... SOUTH AFRICA, REPUBLIC OF (GOVERNMENT) . .. 3.CFE .. 1,000,000 |...97.4691 ..974,691 |. .1,000,000 .1,000,000 |.. 0 | .7.100 ... 11/12/2024 .. 11/19/2036 ...
836205-BG-8 ..... SOUTH AFRICA, REPUBLIC OF (GOVERNMENT) . .. 3.CFE .. 1,700,000 |...95.9288 |. ..1,630,790 |. .1,700,000 ,700,000 |.. L0 .7.950 ... 11/12/2024 .. 11/19/2054 ...
84302L-AA-0 ..... SOUTHERN GAS CORRIDOR CJSC .....eeeneeeeeee .|C. .. 3.AFE .. 771,324 |. 101.3670 |. ..770,389 |. . 760,000 766,588 |.. (4,736) |- ......6.129 ...01/16/2024 .. 03/24/2026 ...
910860-BE-7 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME .... Covrrs |- 2.BFE ... .. 770,569 |...86.5646 |... 575,654 |.... . 665,000 |.. ....760,469 . (2,897) [euviiiiiiiiiin0 0 0000050550 Ll 4.459 ...04/12/2021 ...|....01/21/2045 ...
91087B-AQ-3 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME .... (V- s .. 2.BFE ..|... .. 234,375 |...73.3326 |... 183,332 |.... ..250,000 |.. 1 0235,881 |oeeeiieeeennn0 e 546 |0 0 ] 4.280 . 4.776 ....02/11/2022 ...|....08/14/2041 ...
91087B-AS-9 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME . s .2BFE .. 650,269 |...67.5347 |. ..506,510 |. . 750,000 .652,252 |.. ......5.217 ...08/18/2023 .. 02/12/2052 ...
91087B-AV-2 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME .... (V- 1,2 e .. 2.BFE ..|... .. 199,264 |...97.6749 |... 195,350 |.... . 200,000 |.. 199,338 |0 e 46 0 [0 ]l 6350 . 6.395 ...01/03/2023 ...|....02/09/2035 ...
91087B-AX-8 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME . Covers 1,2 s ..2BFE ..|... .. 224,996 |...88.9816 |... ....224,999 P | R | B RN . D < < NN 6.338 ...04/20/2023 ...|....05/04/2053 ...
G10367-AD-5 ..... BERMUDA, GOVERNMENT OF (GOVERNMENT) D...... 1,2 e .. 1.F FE ..|... ..220,000 |...96.7500 |... ....206,926 e (8,720) |oeeeiieeeeeen0 [0 87T 1.771 ....06/25/2021 ...|....01/25/2027 ...
1lOR0O8Q-AG-6 ..... AFRICAN EXPORT IMPORT BANK D...... 2 oo |- 2.BFE ..|... .. 596,300 |...86.998 |... ....617,152 12,374 0 [0 ]0030798 6.575 ....01/25/2024 ...|....05/17/2031 ...
M6320U-AC-3 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .. D...... .- 1.DFE ..|... .. 843,525 |...80.6750 |... s s .. ....834,768 L (2,482) [0 |0 40500 .. 3.738 ....04/13/2021 ...|....10/26/2046 ...
M6320U-AF-6 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) ..............)ee.... Dovevee| coreeennns LAEFE L 872,250 |...81.6750 |........ccounnnns 612,563 |..oiiiiinnnn N 861,627 |...oovveeeeeenn0 oo (3,106) [0 v l0 [ 40625 | 3.656 ...05/25/2021 ... |....10/04/2047 ...
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M6320U-AT-6 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) ................]e.. ... Dovevee | veeeeennns LEFE L 519,165 |...97.3802 450,000 |.....ccevvnnnnnns 489,112 [oooeeiiiiiennn0 et (8,607) [0 o0 el 4375 | 2.238 ....06/25/2021 ...|....04/16/2029 ...
M75242-8P-7 ..... OMAN, SULTANATE OF (GOVERNMENT) . L] 3AFE L. .. 741,452 |. 104.8750 |... . 740,000 |.. e 081,504 |0 e (12) 0 0 10072000 6.983 ....01/26/2024 ...|....01/25/2051 ...
M8237R-AA-2 ..... SAUDI ARABIAN OIL CO .- LEFE ... ..613,088 |...85.5262 |... . 560,000 |.. 604,692 |..oieiiiiiiinnn0 e (2,371) |0 0] 40200 3.534 ....04/13/2021 ...|....04/16/2039 ...
18237R-AB-0 ..... SAUDI ARABIAN OIL CO |- 1L.EFE ... .. 559,750 |...79.7300 |... .. 500,000 |.. 555,021 |evveeeeeeeennn0 oo (1,884) |0 o0 4375 3.685 ....06/25/2021 ...|....04/16/2049 ...
1184898-AC-1 ..... QATAR, STATE OF (GOVERNMENT) .. |- 1.CFE ... 1,870,131 ...89.4978 |... ,838,619 |oeveeiiiiinnnnd o (9,057) |0 e l0 ]l 40625 ., 3.3% ....06/25/2021 ...|....06/02/2046 ...
18489S-AG-2 ..... QATAR, STATE OF (GOVERNMENT) |- 1.CFE ... ..290,176 |...94.8850 |... . . 290,835 |oeeeiieeeennnn0 o892 0 [0 5108 5.823 L 1/17/2028 .. |....04/23/2048 ...
M8489S-AN-7 ..... QATAR, STATE OF (GOVERNMENT) |- 1.CFE ... ...84.6712 |... . 260,000 |.. JRRC 0 2 X T R o N R (3 Y153 N N | I AR | N SR 3 (1 1 I RN 3.412 ....04/14/2021 ...|....04/16/2050 ...
P06077-AA-2 ..... AUTORIDAD DEL CANAL DE PANAMA |- 2.AFE L. ...93.8410 |... . 760,000 |.. 053,198 o0 e AT 0 [0 ]l 40950 5.057 ....08/03/2023 ...|....07/29/2035 ...
P3579E-BE-6 ..... DOMINICAN REPUBLIC OF (GOVERNMENT) . ..LS.. ..3.BFE .. ...98.1500 |. . 400,000 452,543 |.. (1,368) | .5.739 ....06/24/2021 .. 01/27/2045
P37466-AP-7 ..... EMPRESA DE TRANSPORTE DE PASAJEROS METRO . 1.GFE .. ...86.8493 |. . 850,000 948,747 |.. (2,850) | L4170 ....08/23/2022 .. 01/25/2047
P3RY4G-AK-5 ... CORPORACION FINANCIERA DE DESARROLLO SA .|D. .2.CFE .. ...99.7690 |. .593,450 |.. ..(15,468) |. ......2.036 ....04/12/2021 .. 07/15/2025 ...
P7808B-AB-3 ..... PETROLEOS DEL PERU PETROPERU SA D...... 1 oo |- 4.BFE ..|... ...63.6893 |... .. . ...202,975 e 1,375 0 [0 ] 50625 9.632 ...01/26/2024 ...|....06/19/2047 ...
V09578-AC-1 ..... BANQUE OUEST AFRICAINE DE DEVELOPPEMENT ... D...... 2 . |- 2.BFE ..|... ...90.2860 |... ... 710,000 |.. 610,646 O (V1< RN | RN o Y R {1 7.346 ....01/26/2024 ...|....10/22/2031 ...
X7360W-AV-4 ..... ROMANIA (GOVERNMENT) D...... oo |- 2.CFE ..|... ...75.8549 |... .1,370,000 |.. ,837,815 |oeveeeeeeeennnd0 e (124) |0 o0 50125 5.249 ....01/25/2024 ...|....06/15/2048 ...
X7360W-BN-1 ..... ROMANIA  (GOVERNMENT) D...... o .. 2.CFE ... ...62.9465 |... . 500,000 |.. ..508,491 |0 e (185) |0 0 ]1004.000 3.8% ....06/24/2021 ...|....02/14/2051 ...
Y6972H-LP-9 ..... PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . (V- v |- 2.BFE ... . ...80.4456 |... ..655,000 |.. 12560,571 |0 [ 2,146 |0 0 ]104.200 5.312 ....01/29/2024 ...|....03/29/2047 ...
Y7082R-KB-4 ..... POWER FINANCE CORPORATION LTD . D...... . |- 2.CFE ..|... .. 556,599 |...88.6424 |... ..655,000 |.. ST |0 [0 10,883 0 000080350 5.763 ...07/19/2023 ...|....05/16/2031 ...
Y722RC-DS-2 ..... D...... ETTTTITN .. 276,291 |...95.2771 . 300,000 |.. 284,062 |ooenieeeenn0 e 77T 0 0 ] 2,250 5.645 ...02/15/2024 ...|....09/01/2026 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 51,164,717 [ XXX 45,193,615 52,005,000 50,983,485 XXX XXX XXX
0309999999. Total - All Other Government Bonds 51,164,717 [ XXX 45,193,615 52,005,000 50,983,485 XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0] XXX 0 0 0 XXX XXX XXX
445047-H-3 ... HUMBLE TEX INDPT SCH DIST ..eeeeeeeiieeeeeennieeeeees fooven | s 2 J PO 3,965,000 |...95.0760 |.....c..eenn.. 3,803,040 [oeeueeeennnnn 4,000,000 |eeveunnnens 3,966,502 |.....oeeeeevnnnn0 foeiiiiiin i 669 |0 o0 ].124.000 ... 4.051 ....07/21/2022 ...|....02/15/2052 ...
501098-TS-6 ..... KRUM TEX INDPT SCH DIST ...95.1190 |..ooovnnnnnnns 1,426,785 |.... .1,500,000 |.. o 1,492,460 |ooeneiiiinennn0 v 147 L0 0000040000 . 4.030 ...08/11/2022 ...|....08/15/2052 ...
623040-LU-0 ..... MOUNT SAN ANTONIO CALIF CMNTY COLLEGE DI ... ...31.0040 |....covnennnns 2,712,850 |.... .8,750,000 |.. o 4,627,464 |...ooeeeennen 0 |l 141,024 0 fel0 012220000 - 3.119 ....08/03/2020 ...|....08/01/2045 ...
697511-FP-3 ..... PALOMAR CALIF CMNTY COLLEGE DIST ... .. 71.7080 |... .6,000,000 |.. +...6,000,000 [...ooerievnnnnnn Joeviiiiiiinn0 o0 0000002990 . 2.990 ...10/16/2020 ...|....08/01/2044 ...
74514L-3F-2 ..... PUERTO RICO COMWLTH . 100.5850 |..eeevvuuieeeennn 26,367 |oueiniiieennnnnn 26,214 [0 26,367 e (136) [ (565) |0 o0 ] BLBTE 3.135 ....03/18/2022 ...|....07/01/2025 ...
74514L-3G-0 ..... PUERTO RICO COMWLTH ... . 103.6350 |........ooeeennnnn 54,115 | 52,217 [ 54,115 | (1,167) [ (1,160) |0 0]l 50625 3.165 ....03/18/2022 ...|....07/01/2027 ...
74514L-30-4 ..... PUERTO RICO COMWLTH . 109.3590 |. .3.512 ....03/18/2022 .. 07/01/2031
74514L-3K-1 ..... PUERTO RICO COMWLTH ...98.4800 |. .3.936 ....03/18/2022 .. 07/01/2033
74514L-3L-9 ..... PUERTO RICO COMWLTH ...97.4840 |. .4.080 ....03/18/2022 .. 07/01/2035
74514L-3M-7 ..... PUERTO RICO COMWLTH ...96.4340 |. .4.200 ....03/18/2022 .. 07/01/2037 ...
74514L-3N-5 . PUERTO RICO COMWLTH ...94.5520 |. eeen 4.250 ....03/18/2022 .. 07/01/2041 ...
74514L-3P-0 ..... PUERTO RICO COMWLTH ... L..92.8640 |...coovniiinnnnn 47,928 | 51,611 [ 47,928 | (1,764) [ B4 0 0 ]104.000 4.266 ....03/18/2022 ...|....07/01/2046 ...
74514L-3R-6 ..... PUERTO RICO COMWLTH ... ...67.6480 |... . e eeernneeeeennnn80,888 [ 41,182 0 e 1,852 [0 s 0 f2202000 . 4.654 ....03/18/2022 ...|....07/01/2033 ...
74514L-3T-2 ..... PUERTO RICO COMWLTH ... ...61.2500 |... 119,584 | 195,240 e 114,690 |0 [ 6,566 [0 feeennll0f11100.000 . 2.845 ....03/18/2022 ...|....11/01/2043 ...
79773K-DV-3 ..... SAN FRANCISCO CALIF CITY & CNTY .... ...67.3900 |....covnnnnnns 2,021,700 |.... . eeeerneneeeen 1,956,027 [0 e 24,292 |0 0]l 2,89 | 5.733 ....11/07/2022 ...|....06/15/2046 ...
83412P-FZ-0 ..... SOLANO CALIF CMNTY COLLEGE DIST .... . ... 72.5160 |....oovnnnnnns 2,175,480 |.... .3,000,000 |.eevenreennnnn 2,033,792 [oiiiiiiiiinnn 0 i 20,468 [0 0l 30194 | 5.761 |FA ...... . 95,820 |....11/01/2022 ...|....08/01/2047 ...
846150-AA-8 ..... SPACE FLORIDA ....iiieeieieeeiennnneeeecnnnineesennnnanes o vee | nnnees B PPN 4,000,000 |...94.8310 |....eennnneens 3,793,240 |..covvvnnnnnns 4,000,000 |.eevvunnnens 4,000,000 |eeeeenneeeennnn0 foeeiiiiiiiie 0 o0 L0 ] ..6.050 ... 6.051 JA0 ..o oveeneeeeen... 60,500 [o.oieeiines 242,000 |....06/08/2023 ... |....04/01/2053 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 23,902,638 | XXX 20,749,498 30,862,034 24,585,268 (8,395) 192,582 0 0 [ XXX XXX XXX 270,304 840,712 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 23,902,638 [ XXX 20,749,498 30,862,034 24,585,268 (8,395) 192,582 0 0 XXX XXX XXX 270,304 840,712 XXX XXX
010869-J7-3 ..... ALAMEDA CORRIDOR TRANSN AUTH CALIF REV ......ccceeves foun onn L EFE i 1,333,680 |...57.4640 |.............. 1,723,920 |eeveennnnnnns 3,000,000 |.eevvunnnnns 1,505,528 [...covvvvvnnnnnn (U 106,249 [ooeiiiennnnnnn (0 0 |..... 0.000 |...... 5.174 (A0 ...... ....07/01/2022 ...|....10/01/2049 ...
010869-JU-0 ..... ALAMEDA CORRIDOR TRANSN AUTH CALIF REV .eoeveeeveeen feun oue oo |- 1LEFE ). .. 2,647,680 |...55.9870 |....eunnneenn 3,359,220 |.... .6,000,000 |.. 3,174,468 .. 0 218,752 o0 k00122201000 - 5.233 | A0 ...... ....07/01/2022 ...|....10/01/2052 ...
040484-YL-5 ..... ARIZONA BRD REGENTS UNIV ARIZ SYS REV |- 1.DFE ... ...3,735,000 |...68.4530 |......nneen 2,556,720 |.... .3,735,000 |.. 03,735,000 [oeeneiiiinnnnn0 v o0 0l 2,974 ) 2.974 (D ....... 111,079 |....10/16/2020 ...|....06/01/2048 ...
04780M-C9-8 ..... ATLANTA GA ARPT REV ....iiiiiiiiiiieaeiennineaecennnnnnes LADFE | 3,070,050 |...95.5640 |.............. 3,024,601 |...ooeeennn 3,165,000 f....ccovnnnnns 3,074,322 |oeeeeeeeennnn0 oo 1,786 |0 0 0024000 . 4176 |4 ....... 126,600 |....06/09/2022 ... |....07/01/2052 ...
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047870-SP-6 ..... ATLANTA GA WTR & WASTEWTR REV .....cevvvnviiiiiiinnnnns LADFE e 1,749,983 |...71.9200 |.......oennn.. 1,258,600 [.oeeeeennnnn 1,750,000 |..eeveeeennnn 1,749,987 |.oovvvvinnenes 0 fooeeriviinennd 0 0 2,913 | 2913 [MN oo v 8,49 ....10/15/2020 ...|....11/01/2043 ...
052398-HX-5 ..... AUSTIN TEX ARPT SYS REV |- LEFE L. ...94.5910 |..ccovnnnnnnns 2,270,184 |.... ....2,392,19% O e 144 0 0 40250 | 4.270 [MN ...... .. 13,033 |... ....04/27/2022 ...|....11/15/2052 ...
072024-XV-9 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV . |- 1.CFE ... ...66.5800 |.........onnn. 2,163,850 |.... ... 2,479,884 O e 12,389 [0 0 00002.600 |- 3.921 ....04/12/2022 ...|....04/01/2056 ...
072024-XW-7 ..... BAY AREA TOLL AUTH CALIF TOLL BRDG REV .... .. 1.CFE ..|... ...65.4860 |... ....3,000,000 O 0 0 [0 000030126 | 3.126 ....12/09/2021 ...|....04/01/2055 ...
13034A-P8-7 ..... CALIFORNIA INFRASTRUCTURE & ECONOMIC DEV .. .. 1.EFE ..|... ..500,000 |...71.2780 |... O 0 0 [0 0000.3.460 .ol 3.460 ....08/05/2021 ...|....07/01/2051 ...
13080S-ZF-4 ..... CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV .... .. 1.CFE ..|... .. 1,500,000 |...74.9860 |... 1,124,790 |.... .... 1,500,000 O 0 0 0 3714 3.714 ...10/22/2020 ...|....11/15/2050 ...
130808-26-2 ..... CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV .... .. 1.CFE ..|... .. 1,500,000 |...74.6180 |... 1,119,270 |.... .... 1,500,000 O 0 0 [0 0000030814 3.814 ....10/22/2020 ...|....11/15/2055 ...
161045-RV-3 ..... CHARLOTTE N C WTR & SWR SYS REV .. 1.AFE ..|... ...2,457,075 |...97.9410 |... .. 2,448,525 |.... ... 2,458,743 O e 799 o0 [0 002224000 |- 4.101 ....08/25/2022 ...|....07/01/2052 ...
194522-EM-6 ..... | COLLEGE WILLIAM & MARY VA COLLEGE REVS . .1.CFE .. 1,000,000 |...66.9650 |. .1,000,000 |.. .0 .3.123 ....10/21/2020 .. 02/15/2051
23503C-AP-2 ..... [DALLAS FORT WORTH TEX INTL ARPT REV .. . 1EFE .. 1,250,000 |...82.8220 |. 1,250,000 |.. .0 .4.087 ....04/06/2022 .. 11/01/2051
23503C-CH-8 DALLAS FORT WORTH TEX INTL ARPT REV .1EFE .. 1,250,000 |...92.3960 |. . .1,250,000 |.. .0 ......5.044 ....07/20/2023 .. 11/01/2047 ...
249182-Q-9 ... DENVER COLO CITY & CNTY ARPT REV .. 1.DFE ..|... .. 1,708,438 |...96.1410 |... 1,682,468 |.... ....1,710,719 O 998 [0 [0 4125 | 4.280 ...07/26/2022 ...|....11/15/2047 ...
249182-QY-5 ..... DENVER COLO CITY & CNTY ARPT REV ... .. 1.DFE ..|... 2,126,948 |...93.5940 |... 2,105,865 |.... ....2,131,561 O e 1,991 L0 [0l 40125 | 4.451 ....07/08/2022 ...|....11/15/2053 ...
295542-SI1-5 ...... ERIE PA WTR AUTH WTR REV .. 1.CFE ..|... 3,750,000 |.. 70.0660 |... 2,627,475 |.... ... 3,750,000 O 0 0 [0 30456 | 3.456 ....09/29/2020 ...|....06/01/2060 ...
345105-JG-6 ..... FOOTHILL / EASTERN TRANSN CORRIDOR AGY C ...eevvvnnns foun wen | e 1,2 i fen 1.EFE ..|... .10,000,000 |...76.7370 |... 7,673,700 |.... .. 10,000,000 O 0 0 [0 0000.3.924 | 3.924 ....12/11/2019 ...|....01/15/2053 ...
432308-P8-1 ..... HILLSBOROUGH CNTY FLA AVIATION AUTH REV ... .. 1.DFE ..|... .. 1,960,000 |...92.0280 |... 1,840,560 |.... ....1,961,961 O e 725 o0 e l0 002224000 |- 4.116 ....06/03/2022 ...|....10/01/2052 ...
45506E-CL-5 ..... INDIANA ST FIN AUTH REV ... B | R i 1.F FE ..|... .. 2,000,000 |...71.7740 |... 1,435,480 |.... ....2,000,000 O 0 0 000000030051 | 3.051 ....10/01/2021 ...|....01/01/2051 ...
45506E-DG-5 ..... INDIANA ST FIN AUTH REV ... 12 1.EFE ..|... .. 2,000,000 |...67.6790 |... 1,353,580 |.... ....2,000,000 O 0 0 [0 32313 3.313 ...10/15/2021 ...|....03/01/2051 ...
455168-GH-1 ..... INDIANA UNIV REVS ..veeiiiiiiiiiiiiiiiiieceeceenieeee fen e 12 .. 1.AFE ..|... .. 2,500,000 |...63.4230 |... .. 1,585,575 |.... ....2,500,000 O 0 0 [0 0000.3.067 |- 3.067 ....01/23/2020 ...|....06/01/2060 ...
48542R-SV-7 KANSAS ST DEV FIN AUTH REV .. 1. .1.DFE .. 1,250,000 |...67.5230 |. ..844,038 |. 1,250,000 |.. .0 .2.774 ....08/18/2021 .. 05/01/2051
524803-BB-8 ..... [LEHIGH CNTY PA AUTH WTR & SWR REV .. 2 .1.CFE .. 1,000,000 |.. 71.0060 |. ..710,060 |. .1,000,000 |.. .0 .3.482 ....09/03/2020 .. 12/01/2055
544445-F5-3 .|LOS ANGELES CALIF DEPT ARPTS ARPT REV 2 .1.CFE .. 2,953,500 |...95.1070 |. ..2,853,210 |. . 2,956,059 |.. .0 .4.101 ....08/10/2022 .. 05/15/2047
544445-YH-6 . |LOS ANGELES CALIF DEPT ARPTS ARPT REV .........ceoeerifoun e -2 .1.DFE .. 2,500,000 |...77.8720 |. .. 1,946,800 |. .2,500,000 |.. .0 .3.250 ....02/02/2022 .. 05/15/2049 ...
55977Y-AA-6 ..... [MAGYAR EXPORT IMPORT BANK ZRT ...eevvivvevmnenneeeennn o o |2 .2.CFE .. 1,006,500 |. 100.7501 ..1,007,501 |. .1,000,000 .1,005,202 |.. .0 ......5.925 ...02/15/2024 .. 12/04/2027 ...
561852-HJ-6 ..... MANATEE CNTY FLA REV 2. .. 1.AFE ..|... .. 1,848,480 |...96.9940 |... 1,939,880 |.... .2,000,000 |.. .... 1,854,381 O 2,621 L0 [0 00204.000 |- 4.460 ....08/31/2022 ...|....10/01/2052 ...
574205-dJ-0 ..... MARYLAND ST ECONOMIC DEV CORP REV .. N L .. 1.G FE ..|... 5,000,000 |...96.0710 |... .5,000,000 |.. ....5,000,000 O 0 0 [0 . 5.433 | 5.434 ...08/16/2024 ...|....05/31/2056 ...
574296-DS-5 ..... MARYLAND ST STAD AUTH REV .. 1.DFE ..|... ...27.0920 |... .3,500,000 |.. O 44343 |0 fiil0002220.000 |- 4.800 ....07/20/2022 ...|....05/01/2052 ...
574296-DU-0 ... MARYLAND ST STAD AUTH REV ... .. 1.DFE ..|... ...24.5150 |... .7,000,000 |.. O eeenn 79,279 o0 feeeeiiiieeeeenl0 0 J..22.0.000 ... 4.992 ....07/18/2022 ...|....05/01/2054 ...
574296-DV-8 ..... MARYLAND ST STAD AUTH REV ... I .. 1.DFE ..|... . ...23.2980 |... 0 238,022 [eeeeeieenenn0 o0 .02220.000 .. 4.956 ....07/20/2022 ...|....05/01/2055 ...
592041-Z0-0 ..... MET GOVT NASHVILLE & DAVIDSON CNTY TENN ... 12 .. 1.F FE ..|... .. 3,500,000 |...65.4090 |... ... 3,500,000 O 0 0 [0l 8.235 | 3.235 .. 113,225 |....10/29/2021 ...|....07/01/2052 ...
592090-G0-1 . METROPOL I TAN GOVT NASHVILLE & DAVIDSON C . 2. .1.DFE .. 1,000,000 |...69.1970 |. ..691,970 |. .1,000,000 |.. .0 .3.169 . 31,690 |....12/09/2020 .. 08/01/2051 ...
594712-11Y-3 ..... [MICHIGAN ST UNIV REVS ... 1, .1.CFE .. 3,000,000 |...73.6620 |. ..2,209,860 |. .3,000,000 .3,000,000 |.. .0 .4.165 124,950 |....03/03/2022 .. 08/15/2122
61204K-PP-0 ..... [MONTANA FAC FIN AUTH REV .. 1, 1FFE .. 4,500,000 |...62.2690 |. ..2,802,105 |. .4,500,000 .4,500,000 |.. .0 .2.9% ....11/03/2021 .. 08/15/2051
649519-E7-4 . NEW YORK LIBERTY DEV CORP LIBERTY REV 1, 1AFE .. 3,990,000 |...79.6370 |. .. 3,185,480 |. .3,990,636 |.. .0 .3.138 ....02/08/2022 .. 09/15/2050
64990F-5N-0 . NEW YORK ST DORM AUTH ST PERS INCOME TAX . 2. .1.BFE .. . 11,400,000 |.. 77.0060 |. ..8,778,684 |. 11,400,000 |.. .0 ......3.190 ....12/19/2019 .. 02/15/2043 ...
64990F-YT-5 ..... NEW YORK ST DORM AUTH ST PERS INCOME TAX .... 2 ... .. 1.BFE ..|... .. 6,638,560 |...75.6380 |... 6,051,040 |.... ....6,714,598 0 29,097 o0 e l0 0222232000 |- 4.020 ...04/19/2022 ...|....03/15/2050 ...
65000B-PA-0 ..... NEW YORK STATE DORMITORY AUTHORITY 2. .. 1.DFE ..|... ...97.9840 |... 979,840 |.... 972,095 O 838 o0 [0l 4250 | 4.429 ....06/13/2022 ...|....10/01/2051 ...
650036-CJ-3 ..... NEW YORK ST URBAN DEV CORP REV 2 ... .. 1.BFE ..|... ... 77.3950 |... ..2,902,313 |.... ... 3,284,872 O e 12,822 o0 e l0 0222232000 |- 3.810 ....04/13/2022 ...|....03/15/2048 ...
68608lI-AL-6 ..... OREGON ST UNIV GEN REV 1 .. 1.DFE ..|... ...69.3860 |... 4,857,020 |.... ....7,000,000 O 0 0 [0l 3,424 3.424 ....10/09/2020 ...|....03/01/2060 ...
71884S-AG-5 ..... PHOENIX ARIZ INDL DEV AUTH HEALTH CARE F . .. 1.CFE ..|... . ...90.5090 |... ... 9,464,444 O el 54 0 k0000080750 |- 3.770 ....08/25/2022 ...|....11/15/2057 ...
73358X-CN-0 ... PORT AUTHN Y & N J ... . .. 1.DFE ..|... .. 1,500,000 |...64.2410 |... .... 1,500,000 O 0 0 [0 00030175 | 3.175 ....01/22/2021 ...|....07/15/2060 ...
73358X-DP-4 ... PORT AUTHN Y & N J ... 1,2 e 1.DFE ..|... .. 2,500,000 |...70.5640 |... ....2,500,000 O 0 0 [0 30139 3.139 ...12/16/2021 ...|....02/15/2051 ...
738769-AR-9 ..... POWAY v 1,2 e .. 1.AFE ..|... ...1,244,588 |...70.7210 |... 884,013 |.... ... 1,245,253 O e 134 L0 [0 000003.228 | 3.251 ....01/03/2022 ...|....06/01/2048 ...
74442C-CF-9 ..... [PUBLIC FIN AUTH WIS HOSP REV 1. . 1EFE .. . 11,500,000 |...64.7870 |. .. 7,450,505 |. 11,500,000 |.. .0 ......3.090 ....09/24/2020 .. 06/01/2050 ...
T4442P-TA-3 ... PUBLIC FIN AUTH WIS REV ...eevvveniiiiiiiiniiiiiiiinnnnns 1.. ... 2.BFE ..|... .. 2,500,000 )...62.9360 |.............. 1,573,400 |.... .2,500,000 |. .... 2,500,000 Ol o0 000003625 .l 3.625 ...09/01/2021 ...|....06/01/2051 ...
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745160-UD-1 ..... PUERTO RICO COMWLTH AQUEDUCT & SWR AUTH .......covvnn foon ven] nnnnns 2 i BB G e 736,148 |. 103.4510 |......ovvvnnnnens 775,883 |ovvveneieeiinnnn 750,000 |ooevvvnennnnens 737,011 |0 [ 723 |0 0 5.000 |...... 5.190 ....11/09/2023 ... |....07/01/2037 ...
783186-TP-4 ..... RUTGERS ST UNIV N J .. 1.EFE ..|... .. 5,000,000 |...67.8470 |.............. 3,392,350 |.... .5,000,000 |.. 45,000,000 |...oeeeeennneni o0 0 o0 e 3.915 |...... 3.915 ....09/11/2019 ...|....05/01/2119 ...
798111-HI-5 ..... SAN JOAQUIN HILLS CALIF TRANSN CORRIDOR .. 1.EFE ..|... ... 75.1990 |..oooiiiinnnns 2,285,970 |.... 403,000,000 [..oneeriiiinnnnn oeviiiiiiiind0 o0 0 3.492 |...... 3.492 ....12/09/2021 ...|....01/15/2050 ...
88213A-0L-2 ..... BOARD OF REGENTS TEXAS A & M UNIVERSITY .. .. 1.AFE ..|... ...67.2180 |... e 4,003,928 |...oeeeeiiienn0 e (838) [0 [0 e 2.647 |...... 2.623 ....11/18/2020 ...|....05/15/2047 ...
898735-UNI-3 ..... TUCSON ARIZ CTFS PARTN .. 1.DFE ..|... ...70.8530 |... e 1,215,000 [onnniiinnnnn 822,477 0 e 8,864 0 [0 2.8% |...... 5.340 ....10/19/2022 ...|....07/01/2047 ...
908110-AY-8 ..... UNION SAN DIST CALIF FING AUTH REV ... .. 1.CFE ..|... ...81.9820 |... 1,229,730 |.... e 1,256,455 |0 e 5,357 0 o0 e 3.000 |...... 4.020 ...04/19/2022 ...|....09/01/2050 ...
913366-KD-1 ..... UNIV CALIF REGTS MED CTR POOLED REV .. .. 1.DFE ..|... ...62.6060 |... 5,478,025 |.... 09,039,188 |[.ooeiiiiiinnn0 i (410) [0 o0 3.706 |...... 3.583 ....01/28/2021 ...|....05/15/2120 ...
91412G-HA-6 ..... UNIVERSITY CALIF REVS ... .CFE ..|... ...83.1100 |..ccvvnnnnnnns 2,786,678 |.... 2,807,271 [0 e 272 0 0 e 4.858 |...... 5.810 ....11/27/2023 ...|....05/15/2112 ...
91412G-HA-6 ..... UNIVERSITY CALIF REVS .CFE .. ...83.1100 |. ..5,816,869 |. .7,339,820 |.. .4.858 |......4.628 ....07/26/2018 .. 05/15/2112
91412H-NB-5 . UNIVERSITY CALIF REVS ... .CFE .. ...83.9780 |. ..2,729,285 |. .3,250,000 |.. .4.504 |......4.503 ....08/18/2022 .. 05/15/2052
914302-LF-9 ..... [UNIVERSITY HOUSTON TEX UNIV REVS TAX EXE . .1.CFE .. ...90.5350 |. ..3,168,725 |. .3,500,000 |.. LW 4913 4,012 ....06/02/2022 .. 02/15/2052 ...
914437-\VJ-4 ..... UNIVERSITY MASS BLDG AUTH REV .CFE ..|... ... 73.2840 |...covnnnnnnns 3,664,200 |.... 45,000,000 |...oeeeevnneeni0 o0 0 o0 e 3.013 |...... 3.013 ...10/08/2020 ...|....11/01/2043 ...
914455-UJ-7 ..... UNIVERSITY MICH UNIV REVS AFE ... ...78.4660 |.............. 4,707,960 |.... 426,000,000 |...oeevivnnnnnn ooviiiiiinn0 o0 0 4.454 |...... 4.454 ...03/10/2022 ...|....04/01/2122 ...
92812X-EF-5 ..... VIRGINIA HOUSING DEVELOPMENT AUTHORITY . AFE .. ...99.4940 |....coonnnnnnt 2,984,820 |.... ....3,029,085 ouiieeeennnnenn0 oo (215) 0 o0 5.953 |...... 5.807 ... 12/12/2024 ...|....07/01/2055 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 206,892,368 | XXX 166,951,788 208,724,304 XXX XXX XXX XXX
3132L9-NS-0 ... FH V84001 = RMBS .eeeeeeieeeeeeee e e LA e 2,647,396 |...89.8697 |.......eennnnt 2,217,060 [o.eueeeennnnn 2,466,970 |...ccevnnnnnns 2,715,910 [ooeeeeeiiieeeec0 i 856 [0 |0 3.500 |...... 2.111 ...02/26/2021 ...|....03/01/2048 ...
31339G-JU-6 ..... FHR 2367G ZK - CMO/RMBS ... LA . 37,764 |. 102.5531 |... 44311 ) L A43,208 i 40,493 [0 226 [0 0 6.000 |...... 9.015 ....12/20/2001 ...|....10/15/2031 ...
313390-TF-3 ..... FHR 2435F ZQ - CMO/RMBS ... LA . 102.5532 |... 335,137 |eeeiiee e 324,634 |0 BT 0 0 6.000 |...... 7.381 ...04/17/2002 ...|....04/15/2032 ...
313318-U7-0 ..... FHR 1927 ZA - CMO/RMBS .... LA . 100.9049 |... B B TTE 0 32 [0 0 6.500 |...... 8.437 ...05/11/2001 ...|....01/15/2027 ...
3133TJ-IN-1 ... FHR 2135A JZ - CMO/RMBS ... LA . 100.3092 |... 14183 e 13,919 0 e BE [0 0 6.000 |...... 7.197 ....06/25/2002 ...|....03/15/2029 ...
3136A3-5Y-3 ..... FNR 2012-21 PA - CMO/RMBS . LA ...97.0279 |... 190,215 | 184,844 |0 e 10388 [0 0 e 2.000 |...... 4.242 ....12/10/2018 ...|....03/25/2041 ...
3136AC-FJ-5 ..... FNR 2013-4 GZ - CMO/RVBS .. LA ...82.7975 |... .7,682,681 |.. +...6,236,300 |...oeeeeennnnnn foeeeennn 127,051 [0 o0 e 3.000 |...... 5.765 ...11/18/2013 ...|....02/25/2043 ...
3136AK-KF-9 ..... FNR 2014-43 PZ - CMO/RMBS ... LA .. 494,440 |...80.1342 |... 399,128 |.... ..498,074 |.. 491,845 |ooeveeiiiiinnnnn0 ool 340 |0 0 3.000 |...... 3.137 ....12/12/2019 ...|....07/25/2043 ...
3136AT-J2-1 ..... FNR 2016-72 AZ - CMO/RMBS 1.A .. 3,390,662 |...78.2093 |. ..2,649,697 |. . 3,387,955 .3,387,101 |.. .3.000 |......3.001 ....08/19/2019 .. 10/25/2046
3136AI-AK-3 ..... FNR 2017-25 BL - CMO/RMBS . 1.4 .. ...80.4018 |. .. 2,525,259 |. .3,140,800 .3,059,905 |.. .3.000 |......3.262 ....07/10/2019 .. 04/25/2047
3136AX-K2-0 ..... FNR 2017-67 KZ - CMO/RMBS 1.A .. ...80.1533 |. ..1,800,021 |. 2,245,724 2,135,988 |.. .3.500 |......3.928 ....08/16/2022 .. 09/25/2047 ...
3136B1-6C-3 ..... FNR 2018-37 BD - CMO/RMBS . 1.4 .. ...92.7347 |. ..281,585 |. ..303,646 .288,948 |.. .3.500 |......4.707 ....12/07/2022 .. 12/25/2047 ...
3136B3-38-4 ..... FNR 2019-9 ZA - CMO/RVBS .. 1.A .. ...88.1593 |. .. 3,756,235 |. . 4,260,737 . 4,356,569 |.. ......3.500 |......3.164 ...09/11/2019 .. 09/25/2048 ...
3136B5-UL-7 ..... FNR 2019-44 UZ - CMO/RMBS . LA ...68.1227 |... ... 960,107 |.. (6151080 e Y | R RSP (o 0:51c R AR B RN | ) RN 3.500 |...... 6.048 ....11/10/2023 ...|....10/25/2052 ...
3136BA-S2-1 ..... FNR 2020-47 GZ - CMO/RMBS . LA ...56.8139 |... 3,708,322 o0 29,011 [0 o0 2.000 |...... 4.747 ...09/24/2024 ... |....07/25/2050 ...
3136BD-CY-2 ..... FNR 2020-88 Z - CMO/RMBS .. LA ... 49.8476 |.......ooeeer.n 240,662 |ounnniiinnnnnn 482,796 | 282,281 o0 e 80731 0 [0 2.000 |...... 5.913 ....11/28/2023 ...|....12/25/2050 ...
3136BJ-H3-2 ..... FNR 2021-73 CZ - CMO/RMBS ... LA ...51.3126 |.............. 2,054,808 |..............4,004,494 |.............. 2,310,605 |.......ccevveeena0 |orreennnn 14,660 |oeeennieeennnnn0 [0 e 2.500 |...... 5.174 ....10/04/2024 ...|....11/25/2051 ...
3136BJ-H7-3 ..... FNR 2021-73 JZ - CMO/RMBS ... LA ...54.4339 |... e 2,660,116 [ 1,612,787 0 e 9814 L0 [0 2.500 |...... 5.078 ....10/04/2024 ...|....11/25/2051 ...
3136BK-5D-0 ..... FNR 2021-93 WZ - CMO/RMBS . LA ...58.9854 |... 2,297,649 |.... . 2,851,779 [0 e 27,888 il [0 e 3.000 |...... 5.332 ...07/09/2024 ...|....07/25/2051 ...
3136BK-AU-6 ..... FNR 2021-81 Z - CMO/RMBS .. 1.4 .. ...54.4528 |. .. 1,247,047 |. .2,290,145 1,396,958 |.. .2.500 |......5.040 ....10/04/2024 .. 12/25/2051 ...
3136BK-YR-7 ..... FNR 2021-86 ZT - CMO/RMBS 1.A .. ...53.4397 |. ..575,973 |. .1,077,800 1,003,790 |.. .2.500 |......2.873 ....01/18/2022 .. 01/25/2052
3136BM-TQ-1 ..... FNR 2022-24 VZ - CMO/RMBS . 1.4 .. ... 77.4478 |. 1,292,255 . 1,668,549 .1,340,699 |.. .4.000 |......5.331 ....06/26/2024 .. 05/25/2052
3136BM-TU-2 ..... FNR 2022-24 JZ - CMO/RMBS . 1.A .. ...74.5193 |. ..828,927 1,112,366 .875,989 |.. .4.000 |......5.350 ....06/26/2024 .. 05/25/2052
3136BS-EL-5 ..... FNR 2024-33 EZ - CMO/RMBS . 1.4 .. ...45.9708 |. 2,000,966 |. . 4,352,685 .2,103,679 |.. ......2.000 |......5.431 ....06/00/2024 .. 07/25/2051 ...
31371L-08-5 ..... FN 255279 - RWBS LA . 102.9916 |... 257,129 |.... 252,591 |eeeeeeeeeeenn0 e (192) |0 [0 e 6.676 |...... 6.263 ...03/31/2004 ...|....05/01/2034 ...
3137B7-3Y-3 ..... FHR 4295 Z - CMO/RMBS ... LA ...88.5769 |... 6,353,256 |.... ....6,610,299 [..ooiiiiiinnnl0 e 13,089 [0 o0 e 3.000 |...... 4.487 ....02/24/2014 ...|....01/15/2044 ...
3137B0-GG-6 ..... FHR 4593 MP - CMO/RMBS .. LA ...98.7301 |... 1,614,839 |.... e 1,642,579 [0 e (1,088) [0 [0 e 4.000 |...... 3.573 ....10/22/2018 ...|....04/15/2054 ...
3137B0-GK-7 ..... FHR 4593 MZ - CMO/RMBS .. LA .... 18,068,459 |...79.4037 |... ... 12,450,347 |.... L 17,415,245 o0 ]l (106,149) L0 [0 3.500 |...... 2.667 ....01/08/2021 ...|....04/15/2054 ...
3137B0-Y9-2 ..... FHR 4603 MZ - CMO/RMBS .. LA ) .... 11,101,600 |...79.3650 [.......ccevenn 7,721,770 |.... .. 10,747,778 0 e (62,196) [0 [0 e 3.500 |...... 2.721 ...03/03/2021 ...|....01/15/2055 ...
3137BU-5E-4 ... FHR 4647 MZ - CMO/RMBS ........ccovviiiinnnnnniiiiinnnnns o LA 312,833 [...75.6841 |.......cceunnnnns 325,374 [.ooovvvne 429,911 i 318,071 |.ovvvveneeeennn0 o 5,238 o0 0 s 3.500 |...... 5.716 ...04/18/2024 ...|....04/15/2054 ...
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3137BU-5E-4 ..... FHR 4647 MZ - CMO/RMBS ........evvnviiiiinnnnniiiiiinnnn oo e | s 4 s LA e 6,484,818 |...75.6841 |.............. 4,391,552 [.oeiiiinnnn 5,802,475 |.coeieiinnnnn 6,322,167 [..cccvvvnnnens 0 |.eeens (33,471) [eeeeeeiiienn0 el e 3.500 |...... 2.896 [MON ..... [oeeevrnennnns 16,924 |oeveeinns 199,288 |....03/11/2021 ...|....04/15/2054 ...
3137BU-SL-3 ..... FHR 4650 JG - CMO/RMBS .. LA 1,037,500 |...75.8349 |... .... 1,030,455 O [ (1,414 |0 [0 e 3.000 |...... 2.759 [MON ..... .30,000 |....04/14/2021 ...|....11/15/2046 ...
3137BU-SL-3 ..... FHR 4650 JG - CMO/RVBS .. LA ..515,638 |...75.8349 |... LU R (/1) N N | N RPN | ) A 3.000 |...... 2.759 [MON ..... . 14,910 |....04/14/2021 ...|....11/15/2046 ...
3137BU-SM-1 ... FHR 4650 JH - CMO/RMBS .. LA .. 813,036 |...70.8603 |... JL I O 0153 I ARt | B IUUURPRRIN | ) IO 3.000 |...... 5.542 ... 11/07/2022 ...|....01/15/2047 ...
3137FF-7D-3 ..... FHR 5075 PZ - CMO/RVBS .. LA ...32.5042 |... . O e 12,515 |0 [0 e 1.000 |...... 5.967 ....11/10/2023 ...|....10/25/2050 ...
3137FN-2V-5 ..... FHR 4922 NL - CMO/RMBS .. LA L. 74.7459 |... 881,959 0 [ 4,652 |0 o0 e 3.500 |...... 5.560 ...05/02/2024 ...|....04/25/2049 ...
3137FY-FH-4 ..... FHR 5098 CZ - CMO/RVBS .. LA ...57.0676 |... ... 2,463,559 O e 15,185 |0 [0 e 2.500 |...... 5.116 ....10/04/2024 ...|....04/25/2051 ...
3137FY-PQ-3 ..... FHR 5094 BC - CMO/RMBS .. LA ...77.7802 |... ... 3,507,683 0 [ (830) |0 [0 e 2.500 |...... 2.479 ...03/26/2021 ...|....12/15/2048 ...
3137H2-BB-9 . FHR 5139 DZ - CMO/RMBS 1.4 .. ...57.6462 |. .1,109,806 |.. .0 .2.500 |......5.285 ....10/07/2024 .. 09/25/2051
3137H2-BM-5 . FHR 5139 EZ - CMO/RVBS 1.A .. ...55.7905 |. .939,923 |.. .0 .2.500 |......5.251 ....10/07/2024 .. 09/25/2051
3137H3-2X-9 ..... [FHR 5150 ZN - CMO/RVBS 1.4 .. ...52.7274 |. .945,368 |.. .0 ......2.500 |......5.009 ....00/24/2024 .. 10/25/2051 ...
3137H3-PN-6 ... FHR 5166 ZN - CMO/RMBS .. LA ...59.83% |... . ....1,910,332 0 [ 43,857 o0 o0 e 3.000 |...... 5.281 ...01/24/2024 ...|....09/25/2050 ...
S137HA-LQ-7 ... FHR 5333 Z - CMO/RMBS ... LA ...60.6137 |... 6,813,098 |.... . ....6,656,213 O [ 175,452 |0 0 e 3.000 |...... 5.737 ... 11/13/2023 ... |....12/25/2051 ...
S137THF-KI-4 ..... FHR 5451 BZ - CMO/RMBS .. LA ...69.0271 1,581,736 |.... 2,291,471 |.. ... 1,702,224 0 [ 5,695 |0 o0 e 4.000 |...... 5.379 ....10/22/2024 ...|....09/25/2054 ...
3138XJ-X3-6 ..... FN AV6997 - RMBS LA ...98.5321 |... ..399,219 |.. JLUJ PR ( (17N N | I RPN | ) AN 5.000 |...... 4.252 ....11/13/2018 ...|....05/01/2044 ...
31392J-AP-4 ... FNW 2003-W2 2A8 - CMO/RVBS .. LA ...96.4127 |... 1,417,104 .. 0 e 2,004 |0 o0 e 5.674 |...... 6.048 ....12/03/2008 ...|....07/25/2042 ...
31393D-TX-9 ..... FNW 2003-W10 A4 - CMO/RMBS .. LA ...95.8541 |... . LU RN AN N | RN | ) AN 4.505 |...... 4.717 ....01/12/2005 ...|....06/25/2043 ...
31393E-BN-8 ... FNR 0374F ZJ - CMO/RVBS LA . 101.7994 |... 879,049 |.... . . ....850,133 O [ 1,182 |0 o0 e 5.500 |...... 6.009 ...10/31/2005 ...|....05/25/2033 ...
31393X-V8-7 FNR 2004-35 AZ - CMO/RMBS ... LA ...98.5437 |... 800,269 |.... ..812,006 |.. 755,781 LU SRR T 61T N | N RPN | ) SN 4.500 |...... 6.964 ....04/13/2004 ...|....05/25/2034 ...
31393Y-GZ-2 ..... [FNR 2004-33 AZ - CMO/RVBS . 1.A .. ...98.5219 |. ..5,115,832 |. .5,192,584 .4,882,888 |.. .0 .4.500 |......6.582 ....04/13/2004 .. 05/25/2034
31394C-BD-3 ..... [FNR 053A PZ - CMO/RVBS .. 1.4 .. . 101.7612 |. .. 1,448,642 |. . 1,423,570 1,412,376 |.. .0 .5.500 |[......5.715 ....04/21/2005 .. 02/25/2035 ...
31394U-N3-2 .| FNR 2005-106 UK - CMO/RVBS 1.A .. . 102.1356 |. .. 3,882,094 |. . 3,800,922 .3,758,077 |.. .0 .5.500 |......5.855 ....12/01/2005 .. 12/25/2035 ...
31395E-D7-9 ..... [FHR 2850 ZM - CMO/RMBS .. 1.4 .. . 102.2829 |. ..621,642 .619,59% |.. .0 .5.500 |......5.600 ....02/18/2005 .. 08/15/2034 ...
31395E-RK-5 ..... [FHR 2840 ZH - CMO/RVBS 1.A .. . 100.4211 ..435,499 422,270 |.. .0 ......5.000 |......6.070 ...09/28/2004 .. 08/15/2034 ...
31395H-X3-9 ..... FHR 2887 AZ - CMO/RMBS . LA . 100.4441 |... . 618,810 |.. ....504,523 LU Y~ ' T N | I RPN | ) AN 5.000 |...... 6.278 ...11/05/2004 ...|....11/15/2034 ...
31395K-RE-5 ... FHR 2901A E - CMO/RMBS .... LA ...99.0105 |... . 187,987 |.. ....187,355 O e 51 0 o0 e 5.000 |...... 5.100 ....12/07/2004 ...|....12/15/2034 ...
31395K-T3-7 ..... FHR 2901E UC - CMO/RMBS ... LA . 100.5770 |... ..736,565 |.. ....725,235 O el 847 o0 [0 5.000 |...... 5.464 ....01/06/2005 ...|....12/15/2034 ...
31395R-DF-2 ..... FHR 2960 MZ - CMO/RMBS .. LA . 102.3043 |... 1,526,884 |.. O e 2172 el [0 e 5.500 |...... 5.999 ...03/28/2005 ...|....04/15/2035 ...
31395T-RP-1 ... FHR 2962 TM - CMO/RVBS .. LA ...99.5500 |... ...46,230 |.. LU SR ( (1) N MO | I RPN | ) AN 5.000 |...... 4.991 ....056/05/2005 ...|....03/15/2035 ...
31395T-RP-1 FHR 2962 TM - CMO/RMBS .. LA ...99.5500 |... ..23,115 .. JLO N U (<) FOURRRRR | B IR | B AP 5.000 |...... 4.991 ...05/05/2005 ...|....03/15/2035 ...
31396J-LG-8 ..... [FHR 3122 OH - CMO/RMBS 1.4 .. ...85.8004 |. 49,427 .0 .0.000 |......4.178 ....04/06/2006 .. 03/15/2036 ...
31397E-DE-2 . FHR 3249 BZ - CMO/RMBS .. 1.A .. . 103.9959 |. ..205,761 .0 .6.000 |......6.114 ....12/20/2006 .. 12/15/2036
31397U-GC-7 ..... [FNR 2011-55 BZ - CMO/RMBS . 1.4 .. ...92.6372 |. 1,961,747 1,951,293 |.. .0 .3.500 |......3.605 ...01/25/2019 .. 06/25/2041
31400P-E2-7 ..... FN 693253 - RIBS . 1.A .. . 102.3614 |. 17,076 17,094 .. .0 .6.665 |......6.574 ....04/12/2004 .. 03/01/2033
35563P-5A-3 ..... [SCRT 2021-3 MBU - CMO/RVBS 1.4 .. ...62.0047 |. . .2,015,000 .1,258,901 |.. .0 ......2.500 |......6.438 ....04/18/2024 .. 03/25/2061 ...
35563P-HF-9 ..... SCRT 2018-4 MA - CMO/RMBS ... LA ...94.9962 |....coouennnns 4,525,008 |.... . 4,763,357 |.. .... 4,668,142 0 e 5,310 o0 o0 e 3.500 |...... 3.966 ...12/18/2018 ...|....03/25/2058 ...
35563P-HJ-1 ... SCRT 2018-4 MZ - CMO/RMBS ... LA L. 72,0812 | 8,941,717 |.... 12,405,058 |.. ...11,275,398 LU O 1o /I N | I RN | ) AN 3.500 |...... 4.154 ....11/08/2018 ...|....03/25/2058 ...
35563P-LK-3 ..... SCRT 2019-3 MV - CMO/RMBS ... LA ...90.4943 |.............. 2,328,111 |.... .2,572,660 |.. .... 2,689,503 0 e (9,159) |0 o0 e 3.500 |...... 2.744 ....08/06/2019 ...|....10/25/2058 ...
35563P-LL-1 ..... SCRT 2019-3 MZ - CMO/RMBS ... LA ... 73.0735 |..ooivinnnnnns 3,311,359 |.... . 4,531,546 |.. ... 3,432,589 O e 88,752 o0 0 3.500 |...... 5.418 ....11/21/2023 ...|....10/25/2058 ...
35563P-1K-2 ... SCRT 2019-4 MT - CMO/RMBS ... . 4 e 1A ...83.8937 |...coonnnnnnns 2,824,348 |.... .3,366,580 |.. .... 3,430,215 0 [ (7,463) |0 [0 e 3.000 |...... 2.739 ....11/06/2019 ...|....02/25/2059 ...
911760-RP-3 ..... VENDE 2002-1B 2J - CMO/RMBS ........ceovvvvvvvnnnnnnnniafons von ] nnnnns 4. LA ...99.2426 | 283,642 |....ccouunnnnnnns 285,807 [....ooiiinnnnnnn 285,807 [....ooiiinnnnnns JO I o (I OO | I FEUUUUURPR (I RN 6.500 |...... 6.468 ...11/25/2008 ... |....08/15/2031 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 153,477,339 | XXX 134,921,374 177,984,688 154,508,462 0 771,279 0 0 XXX XXX XXX 494,742 5,140,646 XXX XXX
30297P-AJ-2 ... FRESB 2018-SB55 A1F = CMBS ....eeveeeeeiiiieeeeeeeenans ‘ ...... ‘ ....... ‘4 ......... | TA e 4,909,368 |...97.0312 |.....c...e..n. 4,797,093 |..covvvnnnnnns 4,943,866 |.......ccenn.. 4,918,846 |....coevennnneenn (V1 O 2,051 |oeeeieeeeeennnd (V1 0 | 3.770 |...... 3.890 [MON ..... [eeeerennnnns 15,582 [oeeeeeeeeeee 185,809 [....11/14/2018 ...|....09/25/2028 ...
30308L-AD-1 ..... FRESB 2018-SB57 A1TF - CMBS ........cccvvvvvnniiiiinnnnnna]es CF..[....... 4 | TA i 5,656,086 |...95.6567 |.............. 5,413,861 ..o 5,659,680 |[.............. 5,650,402 |..........co.nn 0 e (VX)) [ 0 ... 3.710 |...... 3.704 [MON ... [ooeeeevnnnnnnns 17,498 [.....oooeeeens 209,974 |....12/13/2018 ...|....07/25/2028 ...
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S132XE-AH-4 ... FH WN00O7 - CMBS/RMBS 4 ...89.7999 |......cooeiiis 421,330 [oooiiiiiis 469,187 0 |eeens (4,354) |ooniieieeennd0 o0 3.420 |...... 2.326 [MON ..... |eeeeeenniiennns 1,382 ....04/28/2020 ...|....10/01/2033 ...
3132YA-$3-3 ... FH WE5038 - CMBS/RMBS ... N ...88.4336 |... ....984,887 |.. JU N IO 4,449 |.oooviieeien0 |0 3.560 |...... 4.602 [MON ... [oeeernnnieaennes 3,019 |... ....07/12/2023 ...|....01/01/2040 ...
3132YA-$4-1 ... FH WE5039 - CMBS/RMBS ... I L . 100.6894 |... ....17,620,650 |.... ...17,585,736 JLUS PO (< B £ ) RUUUUUURRURURUOR | [ IR | B R 4.850 |...... 4.768 | MON ..... ... 73,087 |... ....08/08/2023 ...|....06/01/2040 ...
3132YB-XB-7 ..... FH WE6074 - CMBS/RMBS ... N ...92.1045 |...coonnnnnnns 2,030,624 |.... ....2,050,801 U IO 7,599 |oveeeiieeeenn0 o0 e 3.800 |...... 4.592 |MON ... [oeneeeeeennnnnns 7,214 |... ....06/16/2023 ...|....01/01/2038 ...
3132YB-XC-5 ..... FH WE6075 - CMBS/RMBS ... I L ...88.0236 |.............. 5,253,745 |.... .... 5,294,554 0. L 21,569 [0 [0 3.730 |...... 4.784 [MON ..... L 19171 | ....06/16/2023 ...|....01/01/2043 ...
3132YB-XD-3 ..... FH WE6076 - CMBS/RMBS ... N ...94.9422 |... 933,744 |.... 953,511 O e 118 |0 o0 e 4.260 |...... 4.507 [MON ...oo [oeeemnnniiaennns 3,608 |... ...07/19/2023 ...|....07/01/2041 ...
3132YB-XG-6 ..... FH WE6079 - CMBS/RMBS ... I L ...98.9800 |... ..6,297,916 |.... .. .... 6,333,369 O o 744 0 0 4.670 |...... 4.729 [MON ..... ... 25,587 |... ....07/28/2023 ...|....03/01/2040 ...
3132YB-XH-4 ..... FH WE6080 - CMBS/RMBS ... N ...99.4258 |... ... 11,789,532 |.... 11,857,618 |.. ...11,736,622 J I Y 111 I APt | B IR | ) AU 4.700 |...... 4.751 [MON ..... .. 47,990 |... ....08/01/2023 ...|....03/01/2040 ...
3132YB-XN-1 ..... [FH WEB085 - CMBS/RMBS 4 ...84.0419 |. ..4,966,872 |. .5,909,9% .4,767,056 |.. .0 .3.180 |......5.195 ...09/21/2023 .. 08/01/2040
313585-65-5 . FNA 2001-M01 D - CMBS 4 . 100.0563 |. ..153,140 |. ..153,054 .155,964 |.. .0 ...(468) |. .6.460 |......5.727 ....07/15/2003 .. 02/25/2031 ...
3137FJ-Y7-8 ..... FHUS K-1508 A3 - CMBS 4 ...92.6543 |. ..926,543 |. .1,000,000 1,157,741 .. .0 ..(16,956) |. ......3.900 |...... 1.892 ...08/16/2021 .. 10/25/2033 ...
3137FL-20-5 ..... FHUS K-1510 A3 - CMBS ... N ...91.2931 |... ... 210,000 |.. 241,29 I O < J07:5Xc) I ARt | B IR | ) AU 3.79% |...... 1.943 ....08/16/2021 ...|....01/25/2034 ...
3137HA-MK-9 ..... FRETE ML-17 A - CMBS ... I L e ...82.7870 |... . 2,487,544 |.. .... 1,983,095 O [ 12,437 o0 [0 e 2.990 |...... 4.649 ....00/12/2023 ...|....04/25/2043 ...
3140LD-78-1 ..... FN BS3452 - CMBS/RMBS ... 4 s | LA e ...65.4354 |... . 1,287,528 |.. 0 feeeeea (51,390) |0 o0 2.435 |...... 8.286 ...10/17/2023 ...|....10/01/2051 ...
0839999999. Subtotal - Bonds - U.S. Special Revenue rcial Mortgage-
Backed Securities 64,879,211 | XXX 64,569,598 67,982,927 64,852,437 0 16,390 0 0 XXX XXX XXX 243,385 2,890,716 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 425,248,919 [ XXX 366,442,761 487,484,615 428,085,202 0 1,546,931 0 0 XXX XXX XXX 2,475,662 15,017,998 XXX XXX
001055-AR-3 ..... AFLAC INC e s L 1GFE s 736,220 |...78.4190 |...oeeeeeenennnns 784,185 |oeeveeneeen 1,000,000 |-eveeeeeeeennnns T47,543 |oeeeeeend 0 foeeeeeeennn 5,446 |oeeenniieeeenl0 [0 ].0..24.000 |...... 6.112 A0 cevees |oeeeeeeeeenennns 8,444 ...11/08/2022 ...|....10/15/2046 ...
00109A-AB-3 ..... AES PANAMA GENERATION HOLDINGS S DE RL ... 3.AFE .. 593,033 |...87.4420 |... 538,913 |.... ..616,309 |.. 593,937 O 2,236 [0 [0l 4375 | 5.621 [MN ..o |ooviiiiniiinns 2,322 |... ....10/11/2023 ...|....05/31/2030 ...
0010EP-A#-5 ..... AEP TEXAS CENTRAL COMPANY SER C SR NTS ..evvveeeeeeee fon vee [ v | vvneeeees fone 2.A. 4,000,000 |...82.8510 |... .. 3,314,040 |.... .4,000,000 |.. ....4,000,000 O 0 0 [0 el 40670 |- 4.670 |AO ...... ... 31,652 |[... ....04/30/2014 ...|....04/30/2044 ...
0010EQ-B*-6 ..... AEP TEXAS NORTH COMPANY SR NTS SRS D ....cevvvvvnnnnes foun voe [ wvnnee | wvnieeees [ 2.A. .10,000,000 |...81.7480 |... 10,000,000 |.. O 0 0 [0 nl040480 |l 4.461 [FA ...... ... 153,067 |... ...02/28/2013 ... |....02/27/2043 ...
00111V-AA-5 ..... AES ANDES SA e . 100.4930 |... ... 300,000 |.. O e 39 0 e l0 112262300 |- 6.322 [MS .oooet eeinniieeeeens 5,565 |... ....03/06/2024 ...|....03/15/2029 ...
00114*-AH-6 ..... AEP TRANSMISSION COMPANY LLC SR NTS SERB TR D .... [... ... . ...92.6020 |... 4,630,100 |.... O 0 0 [0 0000050320 |l 5.319 [MN ...... .... 39,900 |... ....11/07/2013 ...|....11/07/2043 ...
00114*-AV-5 ..... AEP TRANSMISSION COMPANY LLC SER C SR NTS TRANCHE .[... ... .. 5,000,000 |...82.9420 |... 4,147,100 |.... . . ....5,000,000 O 0 0 [0 el 40530 |- 4.530 [MN ...... cn 29,571 |... 1171472014 ... 1171472044 ...
00206R-KF-8 ..... AT&T INC 694,057 |...63.9260 |... 447,479 |.... ... 700,000 |.. 694,323 LI R A PO N RPN | ) AR 8- 41 ) AN 3.540 [FA ...... .. 10,208 |... ....07/08/2021 ...|....02/01/2061 ...
00206R-LJ-9 ..... AT&T INC .. . 13,490,295 |...67.2590 |. 11,143,392 |. 16,568,000 13,549,578 |.. .0 .4.663 ....08/05/2024 .. 09/15/2055
00206R-LV-2 ..... AT&T INC .. 4,670,115 |...66.2370 |. .. 3,256,191 |. .4,916,000 .4,682,037 |.. .0 .3.890 ....07/09/2021 .. 09/15/2059
00206R-MN-9 ..... AT&T INC .. .. 312,211 ]...68.9900 |. .217,341 . ..402,000 ....316,762 |.. .0 .5.143 ....03/13/2019 .. 12/01/2057
00287Y-CB-3 ..... ABBVIE INC . 10,619,955 |...81.3040 |. ..7,317,388 |. .9,000,000 10,460,016 |.. .0 .3.271 ....09/20/2021 .. 1172172049 ...
00287Y-DA-4 ..... ABBVIE INC ... .. 866,250 |...90.6380 |. .1,000,000 ....873,386 |.. .0 ......5.958 ... 11/02/2022 .. 06/15/2044 ...
00392#-AA-0 ..... Abteen Ventures LC Sr Notes . 7,921,802 |...94.9390 |... ... 7,921,802 O 0 0 [0 000003.930 | 3.930 ....02/19/2019 ...|....08/15/2039 ...
00401M-AB-2 ..... ABU DHABI CRUDE OIL PIPELINE LLC ... .. 748,638 |...87.9720 |... ....133,761 O e (4319) [0 e l0 el 40600 |- 3.471 ....06/24/2021 ...|....11/02/2047 ...
00652X-AB-4 ..... ADANI TRANSMISSION STEP-ONE LTD .... .. 330,328 |...77.3280 |... ....329,936 O e (130) 0 o0l 42250 | 4.0M ....04/13/2021 ...|....05/21/2036 ...
00654U-AA-0 ..... ADANI INTERNATIONAL CONTAINER TERMINAL PVT LTD ....[... ... ...82.2500 |... . .. ....685,192 O 4922 |0 e l0 222232000 |- 4.508 ....01/26/2024 ...|....02/16/2031 ...
007866-AE-6 ..... AEROPUERTOS DOMINICANOS SIGLO XXI SA ...eevvvveneeees feun one . 101.9190 |... ..350,000 |.. ....350,000 O 0 0 [0 000227.000 |- 7.000 ....06/27/2024 ...|....06/30/2034 ...
008474-C@-5 ..... AGNICO-EAGLE MINES LIMITED SR NTS .. ...99.6780 |... .5,000,000 |.. ....5,000,000 0 . o0 o0 0 el 4940 ). 4.939 ...06/30/2016 ...|....06/30/2028 ...
00870W-AA-4 ..... Al CANDELARIA SPAIN SA .. ...81.2420 |. ..350,000 .349,692 |.. .0 .. 28 | .5.763 ....06/24/2021 .. 06/15/2033 ...
009279-AC-4 ..... AIRBUS SE s ...78.6950 |... .2,000,000 |.. ....2,208,003 0 |eeeenn.. (6,471) | 3.278 ...02/02/2022 ...|....04/10/2047 ...
010392-FR-4 ..... ALABAMA POWER CO ... 1 ...74.6570 |... 746,573 |.... 0 ]en.... 2,880 | 4.531 ....07/28/2022 ...|....12/01/2047 ...
01400E-AC-7 ..... ALCON FINANCE CORP . 1 ...73.3260 |... .. 1,246,542 |.... ....1,320,185 0 e 7,159 | 5.457 ...07/13/2023 ...|....09/23/2049 ...
01400E-AF-0 ..... ALCON FINANCE CORP 1 ...98.2950 |........eunnns 5,406,236 |.... ....5,573,110 O e (1,124) | 5.654 ....06/08/2023 ...|....12/06/2052 ...
015271-AZ-2 ..... ALEXANDRIA REAL ESTATE EQUITIES INC .. 1 ...68.0580 |....cceunnnnns 2,041,729 |.... ... 2,400,689 O e 7,691 [0 0000080550 |l 4.770 ....10/26/2023 ...|....03/15/2052 ...
015271-BB-4 ..... ALEXANDRIA REAL ESTATE EQUITIES INC .. 1 ...89.0720 |... ....995,273 LU Y £ TN N N RPN | ) AN T (<1 I AN 5.182 ....02/02/2023 ...|....04/15/2053 ...
017175-AF-7 ..... ALLEGHANY CORP ........ceennns 1, ...67.2120 |. 987,343 |.. .0 eeenn 3.322 ....08/10/2021 .. 08/15/2051 ...
018522-E@-7 ..... ALLETE INC 1ST MTG BNDS ... .. 6,000,000 )...98.5640 |... .6,000,000 |.. ....6,000,000 O 0 o0 f0.00.5.820 .l 5.819 ...08/17/2010 ...|....04/15/2040 ...
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018522-G*-7 ..... ALLETE INC 1ST MTG BNDS .....ovvvvvevnnnnnereevnnneeeensfoee e e | s F TN S 4,000,000 |...79.2470 |......evvnnnnn 3,169,880 [.....eevernen 4,000,000 |.eeevunnnnnns 4,000,000 |.eeveuniernnnnnn (O R | R PN | I AR | B KN 4.210 |...... 4210 [AO ooeeet [oeviininnnnnnn 35,851 [ 168,400 |....04/02/2013 ...|....10/15/2043 ...
018522-He-4 ..... ALLETE INC 1ST MTG BNDS ... 1.F .. .. 5,000,000 |...87.1830 |.ceeuunnneenn 4,359,150 |.... .5,000,000 |.. ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 4.950 |...... 4.949 |NS ...... .. 247,500 |....03/04/2014 ...|....03/15/2044 ...
018522-J*-4 ..... ALLETE INC 1ST MTG BNDS ... 1.F .. .. 2,000,000 |...93.9370 |....oeunnnnnnn 1,878,740 |.... .2,000,000 |.. ....2,000,000 L RN | N | RPN | B SN 3.740 |...... 3.740 [MS ...... ... 74,800 |....09/16/2014 ...|....09/15/2029 ...
020564-AE-0 ..... ALPEK SAB DE CV ...84.1460 |... ....400,512 JLU N U (/- FOSRRRRR | B IR | B AU 3.250 |...... 3.227 [FA ...... . 13,000 |....05/24/2021 ...|....02/25/2031 ...
0226511-AA-3 ..... AMAGGI LUXEMBOURG INTERNATIONAL SARL . ...94.4870 |... .. 441,471 O [ (2,464) |0 o0 e 5.250 |...... 4536 [JJ ....... . 22,575 |....08/13/2021 ...|....01/28/2028 ...
023135-AQ-9 ... AMAZON.COM INC ... ...95.3020 |... 953,022 |.... .... 1,026,987 JLO I O £ < <) FOURRRRPRt | B IEUPRRPRRRPIN | ) AU 4.950 |...... 4.736 D ....... ... 49,500 |....09/18/2015 ...|....12/05/2044 ...
023135-BM-7 ..... AMAZON.COM INC ... ...81.8890 |... ... 12,692,762 |.... . ...15,720,612 O [ (3,464) |0 o0 e 4.250 |...... 4.168 ..658,750 |....05/07/2019 ...|....08/22/2057 ...
02401@-AD-1 ..... AMERICAN ASSETS TRUST INC SR UNSEC NTS . ...98.1930 |..ccovrnnnnnns 7,855,440 |.... .8,000,000 |.. ....8,003,043 0 e (1,316) 0 o0 e 4.290 |...... 4.271 .. 343,200 |....08/01/2017 ...|....03/01/2027 ...
02512L-AB-6 ..... AMERICAN CHEMICAL SOCIETY ............ ...72.1100 |. .. 3,605,495 |. .5,000,000 .5,000,000 |.. .0 .3.781 |......3.781 ....06/14/2020 .. 03/01/2050
026874-DA-2 ..... AMERICAN INTERNATIONAL GROUP INC ... ...85.9990 |[. .. 2,579,956 |. .3,000,000 .3,510,590 |.. .0 .4.500 |......3.290 ....10/14/2020 .. 07/16/2044
030288-A€-3 ..... AMERICAN TRANSMISSION SYSTEMS INC SR UNSEC NTS .10,000,000 |...88.5330 |. .. 8,853,300 |. 10,000,000 10,000,000 |.. .0 ......5.230 |......5.229 ....10/21/2015 .. 10/15/2045 ...
030288-AB-0 ..... AMERICAN TRANSMISSION SYSTEMS INC ...eevveneeeeenenns feen e 942,890 |...91.6100 |... 687,076 |.... ... 750,000 |.. 918,796 O e (8,179) |0 o0 e 5.000 |...... 3.393 ...11/18/2020 ...|....09/01/2044 ...
03028P-D#-0 ..... AMERICAN TRANSMISSION COMPANY SR NTS SER B .. 5,000,000 |...85.1600 |.............. 4,258,000 |.... .5,000,000 |.. ....5,000,000 O o0 o0 [0 e 4.670 |...... 4.670 ....01/22/2014 ... |....01/22/2044 ...
03028P-E#-9 ..... AMERICAN TRANSMISSION COMPANY SR NTS SER C .. 2,000,000 |...80.3510 |eeeuunnnnnenn 1,607,020 |.... .2,000,000 |.. ....2,000,000 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.310 |...... 4.310 ... 12/11/2014 ...|....12/11/2044 ...
03028P-H*-0 ..... AMERICAN TRANSMISSION COMPANY SR NT SER B .. 8,000,000 |...74.4220 |......onnnnenn 5,953,760 |.... ....8,000,000 LU RN | N | RN | B SN 3.930 |...... 3.930 ....01/16/2018 ...|....01/15/2048 ...
03028P-J*-8 ..... AMERICAN TRANSMISSION COMPANY LLC .. 7,000,000 |...76.5850 |........eneee. 5,360,950 |.... ....7,000,000 O 0 0 [0 e 4.120 |...... 4.119 ....07/18/2018 ...|....07/18/2048 ...
03028P-M*-4 ..... AMER TRANS CO .. ...99.1750 |...covvnnnnnns 1,487,625 |.... .... 1,500,000 LU RN | N | RN | B SN 5.930 |...... 5.930 ...01/18/2023 ...|....01/18/2053 ...
03028P-N*-3 ..... AMER TRANS CO .. . 101.3900 |...covnnnnnnns 4,309,075 |.... .... 4,250,000 O 0 0 [0 6.080 |...... 6.080 ....07/15/2024 ...|....07/15/2054 ...
03073E-AN-5 ..... CENCORA INC .. ...81.4430 |.....oounnnnns 2,423,752 |.... ... 2,327,989 O e 15,957 o0 0 e 4.250 |...... 6.149 ....11/07/2022 ...|....03/01/2045 ...
031162-BZ-2 ..... AMGEN INC . ...82.9380 |. .10,527,336 |. 10,744,678 |.. .0 . ......5.661 ....11/04/2022 .. 05/01/2045
031162-CD-0 ..... AMGEN INC . ...83.2570 |. ..5,982,010 |. .6,737,247 |.. .0 .4.563 |......5.018 ....11/30/2018 .. 06/15/2048
031162-CS-7 ..... AMGEN INC . ...68.3350 |. ..341,675 |. .544,661 |.. .0 .3.375 |......2.867 ....12/02/2020 .. 02/21/2050
031162-DK-3 ..... AMGEN INC . ...85.8250 |. .. 1,287,376 |. 1,499,772 |.. .0 .4.875 |......4.876 ....08/15/2022 .. 03/01/2083 ...
03217K-AB-4 ..... SITIOS LATINOAMERICA SAB DE CV ...93.8290 |. 1,224,465 |. . 1,305,000 1,218,555 |.. .0 ......5.375 |......6.533 ...01/25/2024 .. 04/04/2032 ...
032654-AK-1 ..... ANALOG DEVICES INC ..LS.. 1 ...95.7830 |... . 4,225,000 |.. .... 4,359,918 LU SRR (T 1) N N | N RPN | ) AN 5.300 |...... 5.048 .. 223,925 |....12/23/2015 ... |....12/15/2045 ...
034863-BD-1 ..... ANGLO AMERICAN CAPITAL PLC ..LS..[C...... 1,2 |- ...99.4220 |... . 410,000 |.. ... 406,088 O e 389 |0 o0 e 5.500 |...... 5.645 . 22,550 |....07/18/2023 ...|....05/02/2033 ...
034863-BF-6 ..... ANGLO AMERICAN CAPITAL PLC .. ...98.7160 |. . 400,000 .394,518 |.. .0 ......6.101 . 12,000 |....04/03/2024 .. 04/05/2054 ...
03512T-AE-1 ..... ANGLOGOLD ASHANTI HOLDINGS PLC ... ...90.3490 |. . 1,420,000 1,369,226 |.. .0 .3.750 |......4.391 . 53,250 |....07/10/2023 .. 10/01/2030 ...
03523T-BII-7 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC . . 101.8270 |. .. 7,127,916 |. .7,000,000 .6,976,280 |.. .0 .5.800 |......5.823 406,000 |....01/10/2019 .. 01/23/2059 ...
036752-AK-9 ..... ELEVANCE HEALTH INC .. ...71.2030 |. ..1,780,073 |. .2,500,000 . 2,486,346 |.. .0 .3.700 |......3.734 . 92,500 |....09/04/2019 .. 09/15/2049 ...
03718N-AC-0 ..... ANTOFAGASTA PLC .. . 101.5420 |. ..842,797 |. . 830,000 .825,375 |.. .0 .6.250 |......6.330 . 25,938 |....04/20/2024 .. 05/02/2034 ...
03740L-AB-8 ..... AON CORP ... ...60.7130 |. ..910,700 |. .1,500,000 1,490,342 |.. .0 ......2.900 |......2.935 . 43,500 |....08/23/2021 .. 08/23/2051 ...
037833-BX-7 ..... APPLE INC . ...91.4290 |... ... 13,714,351 |.... ...15,183,358 O e (5,383) |0 [el0 e 4.650 |...... 4.557 ..697,500 |....11/29/2018 ...|....02/23/2046 ...
037833-CD-0 ..... APPLE INC .... ...80.6250 |... ... 2,993,522 O e 189 |0 0 e 3.850 |...... 3.865 .. 115,500 |....07/28/2016 ...|....08/04/2046 ...
037833-DD-9 ..... APPLE INC .... ...78.7090 |... O 369 o0 [0 e 3.750 |...... 3.840 ... 37,500 [....09/13/2017 ...|....09/12/2047 ...
037833-DQ-0 ..... APPLE INC .... . ...66.6440 |... ....1,907,527 O 2,425 |0 [0 e 2.950 |...... 3.223 .59,000 |....11/08/2019 ...|....09/11/2049 ...
037833-EL-0 ..... APPLE INC .... .. 1,011,870 |...59.9380 |... 599,381 |.... ....1,011,315 LU R ( (1) N N | I RPN | ) AN 2.850 |...... 2.800 . 28,500 |....09/14/2021 ...|....08/05/2061 ...
03784Y-A@-0 ..... APPLE HOSPTALITY 2,000,000 |...97.5800 |... ..1,951,600 |.... ....2,000,000 JL N N | I APPSRt | B IR | ) AU 4.880 |...... 4.880 . 97,600 |....06/02/2022 ...|....06/02/2029 ...
03836W-AC-7 ..... ESSENTIAL UTILITIES INC ... .. 499,995 |...78.2190 |. ..391,004 |. ....499,998 |.. .0 .4.276 |......4.276 ....04/24/2019 .. 05/01/2049
03840#-AG-9 ..... AQUARION WATER CO CONNECTICUT SR NTS ... 4,000,000 |...86.0950 |. .. 3,443,800 |. .4,000,000 |.. .0 .3.750 |......3.750 ....05/04/2015 .. 05/04/2035
03840#-AL-8 ..... Aquarion Water Co of Connecticut Nts due 2051 . 2,000,000 |...64.5820 |. .. 1,291,640 |. 2,000,000 .0 .3.310 |......3.310 ....04/01/2021 .. 04/01/2061 ...
03840#-AM-6 ..... AQUARION WATER ... . 15,000,000 |...82.5910 |. .12,388,650 |. 15,000,000 15,000,000 .0 .4.690 |......4.691 ...08/31/2022 .. 09/01/2052 ...
03841@-AB-1 ..... AQUA NEW JERSEY INC 1ST MTG BONDS 6,000,000 |. 105.5640 |. ..6,333,840 |. .6,000,000 .6,000,000 |.. .0 ......6.230 |......6.230 ... 12/15/2006 .. 12/15/2036 ...
03842*-AP-1 ..... AQUA PENNSYLVANIA INC 1ST MTG BONDS .. .. 5,000,000 |...74.1230 |eeeuunnnnnens 3,706,150 |.... .5,000,000 |.. ....5,000,000 JLO N N | I APt | B ISP | B AT 4.110 |...... 4.110 ....12/29/2014 ...|....12/29/2054 ...
03842*-CD-6 ..... AQUA PENNSYLVNIA ...iiiiiiiiiiiiiiiiiiie i ecenaes I 3,000,000 ...93.1020 |.............. 2,793,060 |.....oeeennnn 3,000,000 |..eevunnnnnnns 3,000,000 J..eeuunniiinnnnns L o (R OO PO | I FOUUUUUPTRN (N RN 5.480 |...... 5.480 ...08/24/2023 ...|....08/01/2053 ...
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03842*-CE-4 ..... AQUA PENNSYLUNTA ...viiiiiiiieiiiiiiineecceniieeeeeeens oo ven | s | [N LY S AN 2,000,000 |...91.1560 |.............. 1,823,120 [oooeeriinnnnnn 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (O S | R PN | AR | B KON 5.560 |...... 5.560 [FA ... [ooeviiinnnnns 46,333 |..oovvnnnnnnns 104,096 |....08/24/2023 ...|....08/01/2061 ...
03843@-AE-3 ..... AQUA OHIO INC 1ST MTG BNDS SRS C ... N Foa .10,000,000 |...80.5110 |.eeeuennnneens 8,051,100 |.... .. 10,000,000 |.. .. 10,000,000 J I N | I FORRRRRt | B ISP | B AU 4.430 |...... 4.430 ....05/28/2013 ...|....05/28/2048 ...
039483-BE-1 ..... ARCHER-DANIELS-MIDLAND CO N 1.F FE . .. 7,636,719 |...87.2170 |.eeuennnnnnns 6,274,399 |.... .... 7,531,020 O e (13,192) |0 o0 e 4.53 |...... 4.152 ....06/01/2015 ...|....03/26/2042 ...
03965T-AB-9 ..... ARCOS DORADOS BV 1, .. 393,882 |...99.4130 |... ....395,228 0 e 908 |0 o0 e 6.125 |...... 6.439 ....07/10/2023 ...|....05/27/2029 ...
04316J-AB-5 ..... ARTHUR J. GALLAGHER & CO 1 ...62.3510 |... ....990,317 O 228 o0 [0 e 3.050 |...... 3.103 ....11/02/2021 ...|....03/09/2052 ...
04316J-AG-4 ..... ARTHUR J. GALLAGHER & CO. . 1 . 110.7160 |..ceevvnnnnnns 1,660,747 |.... .... 1,481,366 O [ 11 0 0 6.750 |...... 6.849 ...10/30/2023 ...|....02/15/2054 ...
04316J-AP-4 ..... ARTHUR J. GALLAGHER & CO. . 1 ...96.0130 |...covvnnnnnns 1,920,264 |.... ... 1,987,542 O e 2 o0 [0 e 5.550 |...... 5.592 ....12/10/2024 ...|....02/15/2055 ...
04317@-AH-1 ... ARTHUR J GALLAGHER & CO SR NTS SER J .... L..96.5110 |.oceeennnnnnns 4,825,550 |.... ....5,000,000 O 0 0 [0 e 4.980 |...... 4.979 ....02/27/2014 ...|....02/27/2029 ...
04317@-BF-4 ..... ARTHUR J. GALLAGHER & CO. ........cevnnns ...89.6140 |. .. 3,584,560 |. .4,000,000 |.. .0 .0 .4.590 |......4.590 ...06/13/2018 .. 06/13/2033 ...
04317@-BL-1 ..... Arthur J Gallagher and Company Sr Nts ...95.0060 |. ..4,750,300 |. .5,000,000 .5,000,000 |.. .0 0] .5.140 |......5.140 ...03/13/2019 .. 03/13/2031 ...
046353-AN-0 ..... ASTRAZENECA PLC ..... ...85.7520 |. .. 3,430,079 |. .4,000,000 .4,109,054 |.. .0 (3,226) |. 4.375 |......4.178 ....06/22/2019 .. 11/16/2045 ...
046353-AU-2 ... ASTRAZENECA PLC .. ...84.7350 |. .. 3,389,410 |. .4,000,000 4,116,114 |.. .0 (2,936) |- 4375 |......4.178 ...05/22/2019 .. 08/17/2048 ...
04686J-AE-1 ..... ATHENE HOLDING LTD . 999,830 |...64.3510 |. ..643,507 |. .1,000,000 .999,822 |.. .0 .3.450 |......3.451 ....12/09/2021 .. 05/15/2052 ...
048303-D#-5 ..... ATLANTIC CITY ELECTRIC CO SR SEC NTS . . 14,714,040 |. 101.9690 |. . 12,236,280 |. 12,000,000 13,705,330 |.. .0 ......5.800 |......4.193 ...09/03/2014 .. 03/01/2036 ...
048303-G*-6 ..... ATLNTC CITY ELEC .. 1,750,000 |...60.8350 |...........e. 1,064,613 |.... .1,750,000 |.. .... 1,750,000 O o0 o0 [0 3.060 |...... 3.060 ....02/15/2022 ...|....02/15/2052 ...
048303-G@-4 ..... ATLNTC CITY ELEC .. 5,000,000 |...94.3120 |...eennnnnens 4,715,600 |.... .5,000,000 |.. ....5,000,000 JLO N N | [ ARt | B ISP | B AU 5.570 |...... 5.570 ....08/15/2023 ...|....03/15/2053 ...
05178T-AC-5 ..... AURMIL 2011A 13 - ABS ... .. 6,265,000 |. 101.4280 |.............. 6,354,450 |.... .6,265,000 |.. ....6,265,000 LI RN | N | RPN | ) SN 6.890 |...... 6.890 ....06/27/2011 ...|....01/15/2047 ...
05332%-BL-1 ..... AUTOMOTIVE RNTLS .. 3,000,000 |...99.5690 |.............. 2,987,070 |.... .3,000,000 |.. ....3,000,000 JLO N N | [ ARt | B ISP | B AU 5.150 |...... 5.150 ....08/24/2023 ...|....03/24/2028 ...
05348E-BB-4 ..... AVALONBAY COMMUNITIES INC . .. 3,121,880 |...79.6420 |.............. 3,185,675 |.... .4,000,000 |.. .... 3,158,627 O e 17,744 o0 [0 4.150 |...... 5.842 ....11/14/2022 ...|....07/01/2047 ...
05379B-AN-9 ..... AVISTA CORP ... . 12,293,850 |...98.8740 |... ...14,831,078 |.... 15,000,000 |.. ... 13,177,058 0 [ 87,672 o0 e l0 e 5.700 |...... 7.190 ...07/31/2008 ...|....07/01/2037 ...
05379B-AR-8 ..... AVISTA CORP .... 1,499,460 |...74.6770 |. 1,120,148 .1,500,000 .1,499,511 |.. .0 .4.000 |......4.002 ....03/08/2022 .. 04/01/2082 ...
05379B-D*-5 ..... [AVISTA CORP 1ST MTG BD . 5,000,000 |...72.2490 |. 3,612,450 |. .5,000,000 .5,000,000 |.. .0 .3.910 |......3.910 ....12/14/2017 .. 12/01/2047
05379B-E*-4 ..... AVISTA CORPORATION . 1,750,000 |...57.1170 |. ..999,548 |. .1,750,000 .1,750,000 |.. .0 .2.900 |......2.900 ....12/01/2021 .. 10/01/2051
05379B-EQ-2 ..... AVISTA CORP ... 4,000,000 |...93.1640 |. .. 3,726,560 |. .4,000,000 .4,000,000 |.. .0 .5.660 |......5.660 ....03/29/2023 .. 04/01/2053
054561-AN-7 ..... EQUITABLE HOLDINGS INC .. LS. . .. 847,210 |...89.0650 |. .1,000,000 ....851,368 |.. .0 ......5.000 |......6.216 ....07/07/2023 .. 04/20/2048 ...
05523U-AL-4 ... BAE SYSTEMS HOLDINGS INC .. LS [T s 2.AFE . . 11,037,660 |...89.0610 |... .. 11,000,000 |.. ...11,031,695 0 e (1,010) Jeeeeeeeeen0 o0 e 4.750 |...... 4.721 ...03/01/2016 ...|....10/07/2044 ...
055262-B@-7 ..... BASF SE SR NTS SER C 1.6 FE . ...88.3600 |... .. 10,000,000 |.. .. 10,000,000 LU RN | N | RN | B SN 4.430 |...... 4.430 ... 12/11/2013 ...|....12/11/2034 ...
05682%-AD-6 ..... Bain Capital Holdings, LP Nts due 2041 .... TP R oo | eeeevenen | TDPL L ...70.6940 |.............. 2,827,760 |.... ....4,000,000 |.. ....4,000,000 JLU I N | [ APt | B IR | B AU 3.410 |...... 3.410 ....02/09/2021 ...|....04/15/2041 ...
05890M-AC-7 ..... BANCO DE CREDITO E INVERSIONES ......ovvvvvvvnnnnnninnns foee ven | s 2 i .. 3.AFE .. . 104.2870 |..ooovvnnnnnnnnns 245,074 |..oovvnninns 235,000 [.eeiiivnnnnnnns 235,483 (O R 22 AR | N AR | B RN 8.750 |...... 8.687 ...02/01/2024 ...|....12/31/2049 ...
BANCO SANTDR MX SA INSTITUCIN DE BANCA MULTIPLE GR
0596B-AF-0 .ooe [ eereeneeeeeeee e [ [CRR—. 1,2 e .. 2.AFE ..|... ..200,000 |...99.5000 |... 199,000 |.... . 200,000 |.. +.200,000 |oeeveiiiiriinnnn0 foenni 0 0 0 5.621 |...... 5.621 ... 12/04/2024 ... |....12/10/2029 ...
BANCO ACTINVER SA INSTITUCION DE BANCA MULTIPLE GR
05974E-AA-8 ... [ ceeeeeie e ..LS.. s .. 2. ) PN 510,000 |...97.8950 |........coeenenn 499,265 |......ouvnnnnnns 510,000 |.oeevveenneneens 510,000 (O R | N PN | I AR | B RN 7.250 |...... 7.253 ....09/10/2024 ... |[....01/31/2041 ...
059895-AX-0 ..... BANGKOK BANK PUBLIC CO LTD (HONG KONG BRANCH) .... .. 295,650 |. 100.3100 |... 300,931 |.... . 300,000 |.. ....296,082 0 339 |0 o0 e 5.500 |...... 5.692 ...09/15/2023 ...|....09/21/2033 ...
06000B-AB-8 ..... BANGKOK BANK PUBLIC CO LTD (HONG KONG BRANCH) . 199,732 |...98.6530 |. ..197,306 |. . 200,000 .199,861 |.. .0 .4.300 |......4.330 ....06/08/2022 .. 06/15/2027 ...
06051G-JE-0 ..... BANK OF AMERICA CORP . 2,791,718 |...69.4230 |. .. 1,909,133 |. .2,750,000 2,784,554 |.. .0 .2.676 |......2.577 ....10/26/2020 .. 06/19/2041
06051G-KB-4 ..... BANK OF AMERICA CORP . 3,000,000 |...63.5680 |. .. 1,907,034 |. .3,000,000 |.. .0 2,972 .0 2,972 . 39,627 ....07/15/2021 .. 07/21/2082 ...
06759%-AA-8 ..... BARINGS CORE .. 2,500,000 |...85.6490 |.............. 2,141,225 |.... ....2,500,000 JLU I N | [ APt | B IR | B AU 3.470 |...... 3.470 veen 24,097 |... ....08/21/2022 ...|....03/21/2032 ...
067901-AH-1 ..... BARRICK GOLD CORP ... 94.4700 |......ounnnnns 6,140,560 |.... ....8,570,176 O e (91,571 |0 o0 e 5.250 |...... 2.892 ... 85,313 [... ....11/18/2020 ...|....04/01/2042 ...
06887#-AE-1 ..... BARRY-WEHWILLER COMPANIES INC SR NTS SER C .. ...92.2420 |....covnnnnnns 4,612,100 |.... ....5,000,000 JLU I N | [ APt | B IR | B AU 3.750 |...... 3.750 .... 86,458 |... ...07/15/2015 ...|....07/15/2030 ...
07274N-BH-5 ..... BAYER US FINANCE Il LLC ... .. 6,730,637 |.. 71.6170 |oeeeuennnnnnns 5,120,604 |.... ....6,752,195 O e 3156 |0 o0 4.700 |...... 5.025 .. 154,956 |... ....02/21/2017 ...|....07/15/2064 ...
073096-B*-9 ..... BAYPORT POLYMERS .. 6,000,000 |...95.4030 |....ennnnnnnn 5,724,180 |.... ....6,000,000 J I N | [ APPSR | B IR | B AT 5.150 |...... 5.150 ....02/15/2023 ...|....02/15/2035 ...
07336U-AA-1 ..... BBVA MEXICO SA ..500,000 |. 103.5650 |... O o0 o0 [0 e 8.450 |...... 8.450 ...06/22/2023 ...|....06/29/2038 ...
073952-AB-9 ..... BEACON FUNDING TRUST . o 3,000,000 |...98.7560 |... JL I I | I APt | B ISP | B FRUN 6.266 |...... 6.267 ....10/29/2024 ...|....08/15/2054 ...
075887-BX-6 ..... BECTON DICKINSON AND CO ...oevvvvnnniiiiiniieeeeciannnns .. .. 6,771,730 |...85.5900 |... O [ 24,868 |oeeeniiiiinnnl0 0 4.669 |...... 5.854 ....11/14/2022 ...|....06/06/2047 ...
0778FP-AH-2 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL CANADA ...|.. ...1,499,415 )...63.8150 |... ... 1,499,459 O e 12 0 0 3.200 |...... 3.202 ...08/09/2021 ...|....02/15/2052 ...
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0778FP-AJ-8 ..... BELL TELEPHONE COMPANY OF CANADA OR BELL CANADA ...[..LS..|A...... 1,2 e L 2BFE | 3,965,760 |...68.8590 |.............. 2,754,344 |.............. 4,000,000 |.eeevunninnns 3,967,632 |..euunniiiiinnnnd (O L 1612 AN | Y AU | B RN 3.650 |...... 3.697 ....02/08/2022 ...|....08/15/2052 ...
08352P-AA-9 ..... BEREA COLLEGE .....eeeeeeeeeeeeeeeeeeeeie e eeeenneeeees feen o 2 s .. 1.AFE ..|... ...64.3760 |... 1,750,000 |.. .... 1,459,368 O [ 1,445 |0 [0 e 3.592 |...... 4.410 . 62,860 |....04/19/2023 ...|[....06/01/2071 ...
084423-AV-4 ..... [W R BERKLEY CORP . L2.AFE .. ...68.7460 |. . 750,000 ... 147,074 |.. .0 .3.550 |......3.573 . 26,625 |....08/09/2021 .. 03/30/2052 ...
084423-All-2 . W R BERKLEY CORP . L2.AFE .. ...58.7950 |. .1,500,000 1,486,424 |.. .0 .3.150 |......3.192 . 47,250 |....09/08/2021 .. 09/30/2061 ...
08860H-AA-2 ..... BHARTI AIRTEL LTD .. .2.CFE .. ...99.6000 |. . 650,000 .645,675 |.. .0 .4.375 |......5.934 . 28,438 |....10/02/2023 .. 06/10/2025 ...
09031W-AA-1 ... BIMBO BAKERIES USA INC . L2.AFE .. ...72.2340 |. .1,000,000 .984,292 |.. .0 .4.000 |......4.098 .40,000 |....05/12/2021 .. 05/17/2051
09062X-AG-8 ..... BIOGEN INC ....cvvvvvnnnnnns L2.AFE .. ...63.0560 |. . . 4,962,855 |.. .0 ......3.150 |...... 3.193 157,500 |....04/27/2020 .. 05/01/2080 ...
09261B-AH-3 ..... BLACKSTONE HOLDINGS FINANCE CO LLC . 2 s .. 1.EFE ..|... ...65.2570 |....covnennnns 5,057,434 |.... ....6,091,330 O e 24526 |0 [0 e 3.200 |...... 4.490 .. 248,000 |....11/29/2023 ...|....01/30/2052 ...
09581J-AU-0 ..... BLUE OWL FINANCE LLC ...evvvveniiiiiiiiiiecciiieeeees fean e 2 s .. 2.BFE ..|... ... 72.8240 |....oovnnnnnns 3,641,187 |.... .... 3,866,933 O e 17,162 |0 [0 e 4125 |...... 5.79% .. 206,250 |....08/12/2022 ...|....10/07/2051 ...
097023-AX-3 ..... BOEING €O -.eeeeeeeeeeeeeene e eeeeme e e e eemn e eeeens [ wee | [T .. 2.CFE ..|... . 105.3730 |..eeeennnnnnns 2,107,455 |.... ... 2,559,286 0 [ (28,272) |0 [0 6.875 |...... 4.235 .. 137,500 |....01/31/2013 ...|....03/15/2039 ...
097023-CK-9 ..... BOEING CO .... 2 s .. 2.CFE ..|... ...69.6020 |.............. 1,886,220 |.... ... 2,355,059 L R 1 A N | RN | B AN 3.900 |...... 4.800 .. 105,690 |....08/26/2021 ...|....05/01/2049 ...
097023-CQ-6 ..... BOEING CO .... 2 s .. 2.CFE ..|... ...68.2040 |......oeennnnt 2,728,153 |.... ....4,019,382 JLO I O 1< <) ARt | B IEUUPRRPRRPIN | B FUP 3.750 |...... 3.718 .. 150,000 |....09/20/2021 ...|....02/01/2050 ...
097023-CR-4 ... BOEING CO ...66.0230 |.........onnn. 6,463,620 |.... ....9,995,777 O SRR (1111 N N | I RPN | ) AN 3.950 |...... 3.834 .. 386,705 |....08/25/2021 ...|....08/01/2059 ...
099514-8@-9 ..... BORAL LIMITED SER C-2014 GTD SR NTS .. ...93.6570 |...ccvnnnnnnns 4,214,565 |.... . .. ....4,500,000 O 0 0 [0 e 4.310 |...... 4.309 .. 193,950 |....08/17/2015 ...|....03/17/2030 ...
101137-AU-1 ... BOSTON SCIENTIFIC CORP .. 87.8080 |......cuunnnns 1,541,027 |.... .1,755,000 |.. ....2,009,676 O e (7,139 |0 o0 e 4.700 |...... 3.741 ... 82,485 |....10/05/2021 ...|....03/01/2049 ...
10334#-AE-2 ..... Boyd Watterson GSA REIT SR UNSEC NTS . ...94.6100 |. .. 3,784,400 |. .4,000,000 .4,000,000 |.. .0 .4.400 |......4.399 176,000 |....04/10/2018 .. 02/08/2030 ...
10334@-AB-0 ..... BOYD WTRSN STATE 3.3 09/17/33 . 3,000,000 |...81.5850 |. .. 2,447,550 |. .3,000,000 .3,000,000 |.. .0 .3.300 |......3.300 .99,000 |....09/17/2021 .. 09/17/2033 ...
103730-BQ-2 ..... BP CAPITAL MARKETS AMERICA INC 2,390,715 |...63.2560 |. .2,250,000 .2,384,273 |.. .0 ......3.379 |......3.101 . 76,028 |....09/14/2021 .. 02/08/2061 ...
10554T-AD-7 ..... BRASKEM NETHERLANDS FINANCE BV ... .. 258,575 |...84.6540 |... ..250,000 |.. O e (937) |0 o0 e 4.500 |...... 4.016 . 11,250 |....06/24/2021 ...|....01/31/2030 ...
10554T-AH-8 ..... BRASKEM NETHERLANDS FINANCE BV .. 246,718 |. 100.2470 |... ..250,000 |.. O [ 346 |0 o0 8.500 |...... 8.750 ... 17,708 |....09/07/2023 ...|....01/12/2031 ...
106230-AC-9 ..... BRELPO 2022 A3 - ABS 8,000,000 |...97.6980 |... . .8,000,000 |.. LU RN | N | RN | B SN 5.413 |...... 5.414 .. 433,040 |....12/08/2022 ...|....09/01/2052 ...
110122-CR-7 ..... BRISTOL-MYERS SQUIBB CO ... .. 1,871,280 |.. 80.7810 |eeevunnneeens 1,211,712 |.... ... 1,841,731 0 e (9,582) |0 o0 e 4.250 |...... 2.933 . 63,750 |....10/15/2021 ...|....10/26/2049 ...
110122-DW-5 ..... BRISTOL-MYERS SQUIBB CO ... L. 72.8130 |oooiiiinnnnnns 1,092,188 |.... .... 1,493,876 O 129 |0 [0 e 3.700 |...... 3.724 . 55,500 |....02/15/2022 ...|....03/15/2052 ...
11135F-BG-5 ..... BROADCOM INC ... L 74,4230 |t 3,721,152 |.... ....4,971,123 0 [ 881 |0 o0 e 3.750 |...... 3.784 .. 187,500 |....06/03/2021 ...|....02/15/2051 ...
11135F-BJ-9 ..... BROADCOM INC ... ...78.0930 |.......oennnns 2,342,778 |.... .... 3,004,696 LU R 17 N | I RN | ) AN 3.500 |...... 3.487 ..105,000 |....01/06/2021 ...|....02/15/2041 ...
11271L-AB-8 ..... BROOKFIELD FINANCE INC .. ...86.1850 |..ccevvnnnnnns 2,646,736 |.... ... 3,050,405 O o497 |0 [0 e 4.700 |...... 4.749 .. 144,337 |....09/11/2017 ...|....09/20/2047 ...
1271L-AF-9 ..... BROOKFIELD FINANCE INC ...68.9270 |. .. 1,378,536 |. .2,084,980 |.. .0 (2,086) |. .3.500 |...... 3.255 . 70,000 |....07/21/2021 .. 03/30/2051 ...
11271R-AB-5 ..... BROOKFIELD FINANCE LLC .. ...68.5180 |. ..1,199,061 |. .1,750,000 1,777,163 |.. .0 ... (736) |. .3.450 |......3.355 . 60,375 |....12/02/2020 .. 04/15/2050 ...
12189L-AA-9 ..... BURL INGTON NORTHERN SANTA FE LLC . 102.6730 |. .. 3,080,185 |. .3,000,000 .3,426,9% |.. .0 ..(20,020) |. ......5.750 |...... 4.430 172,500 |....10/31/2014 .. 05/01/2040 ...
12189L-BK-6 ..... BURL INGTON NORTHERN SANTA FE LLC ... ...94.1080 |...cevnnnnnnns 2,352,711 |.... .... 2,498,510 O e 21 o0 [0 e 5.200 |...... 5.204 .. 130,000 |....06/05/2023 ... |....04/15/2054 ...
12189T-AF-1 ... BURL INGTON NORTHERN SANTA FE LLC ... . 118.0380 |... ...12,328,371 O e (6,243) |0 o0 e 7.250 |...... 4.799 ..680,625 |....07/20/2017 ...|....08/01/2097 ...
12316U-AA-5 ... BUSH FOUNDATION ...63.4030 |... J I N | I FORRRRRt | B ISP | B AU 2.754 |...... 2.754 ... 20,655 |....11/10/2020 ...|....10/01/2050 ...
12505%-AA-9 ..... CCHM PROPERTY HOLDINGS LP - ABS .. ...98.1790 |... O 0 o0 [0 6.340 |...... 6.388 .. 130,746 |....03/31/2011 ...|....12/31/2031 ...
12527G-AD-5 ..... CF INDUSTRIES INC .. 88.1080 |...ccvvnunnnns 6,167,583 |.... ....5,743,814 0 [ 34,058 o0 [0 e 4.950 |...... 6.655 .. 346,500 |....11/08/2022 ...|....06/01/2043 ...
12527G-AE-3 ..... CF INDUSTRIES INC .. ...92.9520 |.....oounnnnns 3,253,322 |.... ....3,190,571 O e 8,227 o0 [0 e 5.375 |...... 6.166 .. 188,125 |....04/06/2023 ...|....03/15/2044 ...
125491-AP-5 ..... Cl FINANCIAL CORP .. ...68.7450 |.......oennnns 1,374,905 |.... .... 1,999,046 O i e 20 0 o0 e 4.100 |...... 4.103 .. 82,000 |....06/02/2021 ...|....06/15/2051 ...
125523-AK-6 CIGNA GROUP ... ...85.1370 |...covvnnnnnns 4,682,528 |.... .... 5,535,498 LU SRR € (1) N MO | I RPN | ) AN 4.900 |...... 4.853 ....02/06/2019 ...|....12/15/2048 ...
125523-BK-5 . CIGNA GROUP . ...72.8380 |. ..2,185,133 |. . 2,237,968 |.. .0 .3.875 |......5.920 ...11/01/2022 .. 10/15/2047
125523-Cli-8 ..... |CIGNA GROUP . ...93.6560 |. .. 3,746,243 |. . 4,024,941 |.. .0 .5.600 |......5.556 ....10/15/2024 .. 02/15/2054 ...
12570R-AA-3 ..... | CIMB BANK BHD .. 307,973 |...93.6040 |. ..336,973 |. . 360,000 ....330,081 |.. .0 .2.125 |......5.670 ....11/04/2022 .. 07/20/2027 ...
125720-AH-8 . CME GROUP INC .. . 14,931,150 |...82.5140 |. 12,377,109 |. 15,000,000 14,939,757 |.. .0 4.150 |......4.177 ....06/14/2018 .. 06/15/2048 ...
126408-GX-5 ..... CSX CORP ... .. 501,939 |...86.4820 |. ..486,029 |. ..562,000 ....504,928 |.. .0 ......4.400 |......5.276 ....06/12/2023 .. 03/01/2043 ...
126408-HG-1 ..... CSX CORP ... . 22,709,897 |...75.5810 |... ....18,528,780 |.... 24,515,000 |.. ...22,801,145 LU U 1/ () I FOURUU | I RPN | ) AN 4.250 |...... 4.628 ....01/19/2017 ...|....11/01/2066 ...
12656*-AJ-1 ..... CSLB HOLDINGS INC GTD SR NTS SER | . .. 3,000,000 |...99.1770 |eeruuunnneens 2,975,310 |.... ....3,000,000 O [0 0 o0 e 3.630 |...... 3.629 ....10/08/2015 ...|....10/08/2025 ...
12656*-AP-7 ..... CSLB HOLDINGS INC GTD SR NT SER B .. .. 5,000,000 )...84.3510 |......onnees 4,217,550 |.... ....5,000,000 O 0 0 0 3.770 |...... 3.770 ...10/04/2017 ... |....10/04/2037 ...
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126650-CD-0 ..... CVS HEALTH CORP 1,2 e L 2B FE | 5,078,450 |...87.2400 |.............. 4,361,989 |.....oevnnnnns 5,000,000 |.eeevunninnns 5,067,110 |eevennneennnnd (VI PR 8 K123 1 AN | N AR | B KN 5.300 |...... 5.186 | D covvven |evnniiiiiis 19,139 [oiniinns 265,000 |....11/06/2018 ...|....12/05/2043 ...
126650-CN-8 ..... CVS HEALTH CORP 12 .. 2.BFE ..|... ...84.0160 |....ccounnnnns 3,930,283 |.... .4,678,000 |.. ....4,517,710 0 foeeennn3,898 |0 o0 e 5125 |...... 5.397 ... 107, .. 239,748 |....07/13/2023 ... |....07/20/2045 ...
126650-CZ-1 ..... CVS HEALTH CORP 12 .. 2.BFE ..|... ...82.4550 |.......oennnns 1,649,092 |.... .2,000,000 |.. ....1,811,813 LU SRR T £V I N | I RPN | ) I 5.050 |...... 5.792 ...06/09/2023 ...|....03/25/2048 ...
126650-CZ-1 ..... CVS HEALTH CORP 12 .. 2.BFE ..|... ...82.4550 |.....oounnnnns 5,359,548 |.... .6,500,000 |.. ... 1,047,179 JLO N O ( 722N ARt | B IR | ) FOU 5.050 |...... 4.431 ...11/05/2020 ...|....03/25/2048 ...
126650-EA-4 ... CVS HEALTH CORP 12 .. 2.BFE ..|... ...91.2040 |.....counnnnns 1,140,052 |.... ... 1,176,121 O o439 |0 [0 6.000 |...... 6.416 ...09/25/2023 ... |....06/01/2063 ...
127097-E#-6 ..... CABOT OIL AND GAS CORP SER M SR NTS .. R IR 2B ....|.. ...97.2860 |...ccevnnnnnns 6,810,020 |.... ....7,000,000 JLO I N | I APPSRt | B IEUUPRRPRRPIN | ) AT 3.770 |...... 3.769 ...09/18/2014 ...|....09/18/2026 ...
13034V-AD-6 ..... CALIFORNIA INSTITUTE OF TECHNOLOGY ... 12 .. 1.DFE ..|... ...63.5660 |.............. 7,627,942 |.... ...11,971,390 O o 3 0 [0 3.650 |...... 3.659 ...11/20/2019 ...|....09/01/2119 ...
134429-BH-1 ... CAMPBELL'S CO 12 .. 2.BFE ..|... ...86.1730 |.oeeeennnnnnns 4,308,670 |.... .... 4,584,183 0 e 8,805 |0 [0 e 4.800 |...... 5.435 ...07/25/2018 ...|....03/15/2048 ...
13466*-AA-8 ..... | CAMPUSPARC LP SR SEC NTS .. ..2.BPL .. ...95.1000 |. ..4,358,718 |. .0 .5.138 |[......0.000 ...12/18/2013 .. 12/31/2043 ...
136375-DJ-8 . CANADIAN NATIONAL RAILWAY CO 1,2 1.FFE .. . 107.6640 |. ..1,076,638 |. .0 .6.125 |......6.146 ...10/30/2023 .. 11/01/2053
13645R-AX-2 ..... | CANADIAN PACIFIC RAILWAY CO . 1,2 L2.AFE .. . 100.0080 |. ..8,000,665 |. .0 ......6.125 |......5.947 ...07/19/2023 .. 09/15/2115 ...
13648T-AE-7 ..... CANADIAN PACIFIC RAILWAY CO .... 2 s .. 2.BFE ..|... ...90.6050 |....coeunnnnnn 1,585,581 |.... ....1,976,720 O e (7,219) |0 o0 e 4.950 |...... 4.006 . ...08/04/2016 ...|....08/15/2045 ...
137576-A*-5 ..... CANFOR CORPORATION SR NTS . ...99.2330 |....covnnnnnns 2,315,441 |.... ... 2,333,654 O e (204) |0 o0 e 4.400 |...... 4.377 .. 154,000 |....10/02/2015 ...|....10/02/2025 ...
14149%-AM-1 ... CARDINAL GLASS ...97.7050 |...covnnnnnnns 6,350,825 |.... ....6,500,000 J I N | I APt | B IR | B AT 5.000 |...... 5.000 |FMAN ... ..325,000 |....02/23/2023 ... |....02/23/2030 ...
141781-AF-1 ... CARGILL INC .... . 105.7640 |......oeunnnns 6,345,851 |.... ....7,181,191 JLUJ R (/4 Y723 N N | I RN | ) AN 7.250 |...... 5.023 ...07/23/2013 ... |....11/01/2036 ...
141781-BF-0 ..... CARGILL INC .... ...88.4700 |....coennnnnns 8,101,184 |.... ....9,157,000 JL N N | I APPSRt | B IR | ) AU 4.760 |...... 4.760 ...11/23/2015 ... |....11/23/2045 ...
14307@-AA-7 ... Carlyle Credit Opportunity Fund Class A ... . 100.0000 |.......eunnnns 2,083,153 |.... ....2,083,153 O o0 o0 [0 5.000 |...... 5.000 ...12/09/2024 ...|....11/30/2035 ...
14307@-AB-5 ..... Carlyle Credit Opportunity Fund Class B ... ...98.1900 |..ccovnnnnnnns 3,118,490 |.... .... 3,215,668 0 [ (3,528) |0 [0 e 1.000 |...... 0.878 ...09/27/2021 ...|....11/30/2035 ...
14310F-AA-O ..... CARLYLE HOLDINGS |1 FINANCE LLC .... ...96.2370 |....covnnnnnns 1,202,958 |.... .... 1,536,566 0 [ (10,674) vl o0 e 5.625 |...... 3.862 ...12/07/2020 ...|....03/30/2043 ...
143136-AA-9 ..... CARLYLE CREDIT 0 2.500 11/24/32 . ...98.5830 |. ..7,500,788 |. .7,608,602 |.. .0 .2.500 |......2.500 ...12/19/2024 .. 11/24/2032 ...
14313@-AB-7 ..... CARLYLE CREDIT 0 3.500 11/24/32 . ...97.9040 |. .. 6,485,939 |. .6,624,795 |.. .0 .3.500 |......3.500 ...08/27/2024 .. 11/24/2032 ...
14314C-AA-3 . CARLYLE FINANCE LLC ........ ...94.8340 |. ..948,341 | .888,919 |.. .0 .5.650 |......6.582 ...06/09/2023 .. 09/15/2048
144141-DD-7 . DUKE ENERGY PROGRESS LLC ...81.6790 |. .. 2,450,364 |. .2,983,753 |.. .0 .4.100 |......4.143 ...03/07/2013 .. 03/15/2043 ...
14448C-AS-3 ..... |CARRIER GLOBAL CORP ........ ...71.6650 |. ..1,831,036 |. . 2,555,000 .2,782,202 |.. .0 ......3.577 |......3.061 ...12/16/2020 .. 04/05/2050 ...
147339-H#-5 ..... CASCADE NATURAL GAS CORP SR NTS SER D .. 7,500,000 |...76.3710 |..ceuunnnnnnns 5,727,825 |.... .7,500,000 |.. ....7,500,000 LU RN | N | RN | B SN 4.240 |...... 4.240 ...01/15/2015 ...|....01/15/2055 ...
147339-H+-9 ..... CASCADE NATURAL GAS CORP SR NTS SER B ... .. 7,500,000 |...76.3960 |.............. 5,729,700 |.... .7,500,000 |.. ....71,500,000 J I N | I FORRRRRt | B ISP | B AU 4.240 |...... 4.240 1172472014 .. |....11/24/2054 ...
147339-J#-3 ..... Cascade Natural Gas Sr Nts due 2049 .. 6,000,000 |...78.4750 |... .6,000,000 |.. ....6,000,000 LU RN | N | RPN | ) SN 4.260 |...... 4.260 ...06/13/2019 ...|....06/13/2049 ...
147339-K#-1 ..... Cascade Natural Gas Corporation Nts due 2060 .......[.. ... .. 1,000,000 |...59.6360 |... .1,000,000 |.. ....1,000,000 J I N | I FORRRRRt | B ISP | B AU 3.340 |...... 3.340 ...10/30/2020 ...|....10/30/2060 ...
147339-L@-2 ..... CASCADE NAT GAS .....cevvvunniiiiiiiieeeeennieeeecannas foan oe .. 81.8780 |... ..2,251,645 |.... .2,750,000 |.. ....2,750,000 O o0 o0 [0 4.600 |...... 4.600 ...06/15/2022 ...|....06/15/2052 ...
14745X-AA-6 ..... CASE WESTERN RESERVE UNIVERSITY ... s ...93.3510 |... ... 18,215,771 |.... 14,157,000 |.. ...12,664,954 O i 286 |0 o0 e 5.405 |...... 6.044 ...01/24/2024 ...|....06/01/2122 ...
151191-BD-4 ..... CELULOSA ARAUCO Y CONSTITUCION SA 2 ...89.6920 |. ..717,536 |. . 800,000 871,142 |.. .0 .5.500 |......4.814 ...07/19/2023 .. 11/02/2047 ...
151191-BL-6 ..... CELULOSA ARAUCO Y CONSTITUCION SA 2 ...84.3510 |. ..210,877 |. ..250,000 .282,138 |.. .0 .5.150 |......4.298 ...05/24/2021 .. 01/29/2050
15132H-AJ-0 . CENCOSUD SA ....cevvnnnns 2 ...99.83%0 |[. ..394,363 |. ..395,000 .396,086 |.. .0 .5.950 |[......5.898 ...06/14/2024 .. 05/28/2031
15135U-AR-0 ..... | CENOVUS ENERGY INC . 2 ...88.9900 |. ..889,895 |. .1,000,000 1,072,676 |.. .0 .5.400 |......4.858 ...08/02/2019 .. 06/15/2047
15135U-AX-7 ..... | CENOVUS ENERGY INC .... 2 ...68.8560 |. ..4,324,168 |. . 4,829,715 |.. .0 ......3.750 |......5.330 ... 11/729/2023 .. 02/15/2052 ...
151895-C#-4 ..... CENTERPOINT PROPERTIES TRUST SR NT SER D ..eeeeeeees o vee e | s ...98.9780 |...cevnnnnnnns 1,979,560 |.... . . ....2,000,000 JLU I N | [ APt | B IR | B AU 3.790 |...... 3.790 ...07/30/2015 ...|....07/30/2025 ...
151895-F*-5 ..... CenterPoint Properties Trust Nts due 2033 ...........fee oo eeeeis | ceeeeenis ...80.4520 |... . 500,000 |.. ... 500,000 LU RN | N | RN | B SN 2.930 |...... 2.930 ...01/13/2021 ...|....01/13/2033 ...
15189X-AS-7 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC 2 s ...76.7940 |... ..522,000 |.. ....526,611 O e (125) |0 o0 e 3.950 |...... 3.891 ...04/22/2019 ...|....03/01/2048 ...
1563609-J*-4 ..... Central Hudson Gas & Electric Corp Nts due 2051 ...[... ... . ...63.3110 |... 10,500,000 |.. ...10,500,000 LU RN | N | RN | B SN 3.290 |...... 3.290 ...03/16/2021 ...|....03/16/2051 ...
153609-J@-2 ..... Central HUASON ovveeeeeieeeieie e [een e .. 3,500,000 |...62.7020 |... ... 3,500,000 J I N | I FORRRRRt | B ISP | B AU 3.220 |...... 3.220 ...10/28/2021 ...|....10/30/2051 ...
154051-G*-1 ..... CENTRAL MAINE POWER COMPANY 1ST MTG BD SER H .......[|... ... . 1. .. 4,000,000 |...77.5170 |... ....4,000,000 0. IR | N AR | N RN 4.070 |...... 4.070 . ...01/15/2015 ...|....01/15/2045 ...
161175-BA-1 ... CHARTER COMMUNICATIONS OPERATING LLC 1,2 e 2.C FE .. 4,097,080 |...94.4920 |...........ee. 3,779,671 |.... .... 4,086,458 0 [ (2,064) |0 [0 e 6.484 |...... 6.294 .. 259,360 |....11/14/2018 ...|....10/23/2045 ...
161175-88-2 ..... CHARTER COMMUNICATIONS OPERATING LLC .... 1, L. 782770 |ooeeieennnnnns 2,543,990 [.... ... 3,533,701 JLURS PO N1 <) 1 RUUUUUURRRRUROR | I AN | B R 5125 |...... 4.509 .. 166,563 |....12/01/2020 ...|....07/01/2049 ...
161175-BT-0 ..... CHARTER COMMUNICATIONS OPERATING LLC . 1, ...75.1160 |. 1,502,314 |. .2,208,990 |.. .0 (4,982) | ......4.800 |......4.114 . 96,000 |....11/06/2020 .. 03/01/2050 ...
161175-BY-9 ..... CHARTER COMMUNICATIONS OPERATING LLC ... 1, ...60.2590 |.....cooiiinns 753,237 |.... .1,250,000 |. ... 1,211,067 0. Ln 460 [0 0 3.850 |...... 4.013 . 48,125 |....02/18/2021 ...|....04/01/2061 ...
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161175-CC-6 ..... CHARTER COMMUNICATIONS OPERATING LLC .........ovvnnees LS| 1,2 e L 2.CFE .| 1,998,120 |...66.5630 |.............. 1,331,267 [ 2,000,000 |.eeevenninnns 1,998,183 |ooovvveiieeeennd0 e 19 [0 a0 [l 040400 .. L1V () E 7,333 ....06/18/2021 ...|....12/01/2061 ...
16687*-AD-8 ..... CHEYENNE LIGHT FUEL & POWER CO 1ST MTG BNDS ........[|... ... 4,000,000 |...82.9920 |... .4,000,000 |.. 14,000,000 [...oeeeeeeniiennn0 o0 feeil0 0l 40530 ). 4.530 [AO ...... e 35,737 |... ....10/01/2014 ...|....10/20/2044 ...
168829-AA-7 ... CHILE ELECTRICITY LUX MPC SARL .....ccvvvenvrviinnnnnnnfonn oe . .. 868,569 |. 100.8290 |... s ... 868,500 |.....ooeine....868,504 [0 e (9) [0 01l 6.010 .l 6.009 |JJ ....... .. 23,344 ... ....08/14/2023 ...|....01/20/2033 ...
171239-AJ-5 ..... CHUBB INA HOLDINGS LLC evveeeeeeeenneeeeeeneeeeeeees foen e J PO 994,470 |...60.6890 |......ccevnnnnnns 606,890 |..oeeeeennnnn 1,000,000 |-.eeneeeeeennnnnn994,720 |ooeiiiiiiieien0 e 76 [0 eeeieennnl0 003,050 o 3.074 [ coeeees oo 1,356 . 11/15/2021 ... |....12/15/2061 ...
CHUGACH ELECTRIC ASSOCIATION INC 1ST MTG BNDS TR C
171265-B@-9 ..... . .. 6,300,000 |...93.4970 |...eennnnnenn 5,890,311 |.... .6,300,000 | 46,300,000 [...oeeeeeennnenn0 o0 feiiel0 o0 40780 . 4.779 [MS ...... .... 88,669 ... ....01/11/2012 ...|....03/15/2042 ...
171340-AL-6 ..... CHURCH & DWIGHT CO INC ...77.1270 |. .. 1,109,853 |. . 1,439,000 .1,076,000 |.. ......6.005 . 23,684 ....11/07/2022 .. 08/01/2047 ...
172967-MD-0 ..... CITIGROUP INC ...85.5660 |........ennnnt 6,631,390 |.... .7,750,000 |.. e 7,364,845 |0 e 8,054 [0 el 0 ]l 40650 . 5.005 ....12/08/2023 ...|....07/23/2048 ...
172967-MM-0 ... CITIGROUP INC .. ...96.2570 |......ouunnnns 9,625,679 |.... .. 10,000,000 |.. ....9,038,080 |......ccevvnnnnnn0 |oiiinnnnn. 36,827 feiiiiiiinnnn0 o0 000050316 | 6.277 . ....11/04/2022 ...|....03/26/2041 ...
172967-NF-4 ... CITIGROUP INC .. ...70.0320 |....coounnnnns 4,902,248 |.... ....7,000,000 |.. 4,708,700 .eneeieeiieen0 e 74,104 [0 k0 ]l 2,904 ). 5.905 ..203,280 |....11/02/2022 ...|....11/03/2042 ...
17858P-B@-9 ..... CITY OF HOPE ...97.4010 |.ooeevnnnnnnns 2,191,523 |.... .2,250,000 |.. < I[N R | N RN | N AR | B RPN | ) RN - 3< .1 I AN 6.341 .. 142,650 |....12/15/2022 ... |....11/15/2082 ...
18013R-AB-3 ..... CLAREMONT MCKENNA COLLEGE . ...64.6720 |... .8,200,000 |.. 6,641,342 [0 e 287 o0 0l 8U775 ) 4.666 ....11/21/2023 ...|....01/01/2122 ...
18055#-AV-4 ..... CLARION LION PROP FUND HLDG LP SR NTS SER T . ...94.3700 |... .2,000,000 |.. 222,000,000 [o.oeeiiiinnnnn Joeviiiiiiiin0 o0 00000030710 3.710 ...07/30/2015 ...|....07/30/2027 ...
18586*-AH-7 ... CLEVELAND BROTHR ...99.7470 |... .1,250,000 |.. o 1,250,000 [...eeeeeeninenn0 o0 feiiel0 el0 01050810 e 5.810 ....08/15/2024 ...|....08/15/2034 ...
18977C-AB-0 ..... COSERV 2022 A2 - ABS ...95.6980 |... .6,000,000 |.. ....6,001,968 |.......cceveenna oeiiinnnnn 1,280 [eniiiiiinnnnl0 o0 0000050321 | 5.319 ....12/07/2022 ...|....02/15/2050 ...
19533P-AC-4 ..... | COLOMBIA TELECOMUNICACIONES SA ESP BIC . ...83.9180 |. . 640,000 .525,833 |.. .9.119 ...08/01/2023 .. 07/17/2030 ...
195869-AQ-5 . COLONIAL PIPELINE CO . ...78.6220 |. A .1,500,000 1,275,767 |.. .5.384 ....10/03/2024 .. 04/15/2048 ...
20030N-CC-3 ..... | COMCAST CORP ... ...75.7780 |. .. 2,438,547 |. .3,218,000 . 3,150,752 |.. 4 ....04/10/2019 .. 11/01/2047 ...
20030N-CE-9 ..... COMCAST CORP ... ...75.6220 |......oounnnns 2,268,652 |.... .3,000,000 |.. RN T 11 N[0/ R N R < <) AR | B RPN | ) SR T 1 I AN 3.688 ....07/29/2019 ...|....11/01/2049 ...
20030N-DU-2 ... COMCAST CORP ... ...58.2440 |.............. 7,576,344 |.... 13,008,000 |.. 11,242,228 0 25,888 [0 02,937 ). 3.635 ...08/19/2021 ...|....11/01/2056 ...
20030N-EF-4 ..... COMCAST CORP ... ...92.5630 |. ..2,776,901 |. .3,000,000 .2,592,372 |.. .6.394 ...10/20/2023 .. 05/15/2053 ...
20039F-AA-7 ..... COMETA ENERGIA SA DE CV ...98.6180 |. ..711,940 |. ..721,920 .739,952 |.. .5.876 ...02/27/2023 .. 04/24/2035 ...
20268J-AD-5 ... COMMONSPIRIT HEALTH ...... ...74.1690 |. . 13,350,410 |. 18,000,000 18,000,000 .3.817 ....08/07/2019 .. 10/01/2049 ...
202712-B0-7 ..... COMMONWEALTH BANK OF AUSTRALIA ...73.5080 |. .. 3,491,647 |. .4,750,000 4,191,482 .4.242 ....08/31/2023 .. 03/11/2041
202795-M-3 ..... [COMMONWEALTH EDISON CO .. ... 77.9750 |. 989,901 ......5.617 ....10/12/2022 .. 03/01/2048 ...
202795-dY-7 ..... COMMONWEALTH EDISON CO .. ...94.2050 |... e 1,496,528 o0 e B3 [0 k00022052300 - 5.316 ...01/03/2023 ...|....02/01/2053 ...
202864-B@-2 ..... COMMONWEALTH GAS CO 1ST MTG BDS SERIES K . . 111.3140 |... .. 04,904,904 [0 7,299 fennnnnl0 0l 7110 7.405 ....03/22/2001 ...}|....12/30/2033 ...
204429-AA-2 ... COMPANIA CERVECERIAS UNIDAS SA ...85.9390 |... +..300,000 |eevuniieeeennnn299,721 [0 e 35 [0 k001280350 | 3.365 ....01/13/2022 ...|....01/19/2032 ...
205887-CD-2 ..... CONAGRA BRANDS INC ...93.9540 |... .1,500,000 |.............. 1,862,006 |.................0 |oeerenn (21,687) [oeeneeeinnnnnn0 oeeiiiiinnnnnnnn0 000052300 . 3.079 ....08/26/2020 ...|....11/01/2038 ...
20754*-AK-2 ..... CONNECT I CUT-AMERICAN WATER CO GEN MTG BONDS . . 112.8800 |... .3,500,000 |-..venneeenn 8,500,000 f.ieeeiiiiieein0 e o0 eil00101.8.040 |-l 8.039 ....02/15/2000 ...|....02/01/2030 ...
207597-EH-4 ..... CONNECTICUT LIGHT AND POWER CO ... 1 ...81.5330 |... .2,500,000 |eevenninnnnnn 2,120,433 [oeiiiiiiiin 0 e 10,083 [0 o0 el 40150 |l 5.385 ....06/18/2023 ...|....06/01/2045 ...
207597-EL-5 ..... CONNECTICUT LIGHT AND POWER CO ... 1, ...78.4170 |... 588,131 |.... ... 750,000 |.. 765,802 |.ooeeeeeeneeeen0 e (428) [0 e l0 0022240000 |- 3.860 ...04/22/2019 ...|....04/01/2048 ...
207796-B#-9 ..... CT WATER CO .... 1. . 106.5330 |... ..3,904,988 |.... 203,750,000 [o.eneeieiinnnnn0 v o0 0106460 .l 6.460 ...01/22/2024 ...|....01/15/2054 ...
207796-C*-2 ..... CT WATER CO .... 1. ...97.2560 |. ..972,560 |. .1,000,000 |.. .5.781 ....08/16/2024 ..
20826F-AV-8 ..... CONOCOPHILLIPS CO 1, ...73.0010 |. .. 1,642,522 |. . 2,246,586 |.. .3.809 ....02/22/2022 ..
20826F-BC-9 ..... CONOCOPHILL IPS CO 1, ...78.8090 |. ..4,179,238 |. .5,585,964 |.. ......3.304 ...03/11/2022 .. .
20826F-BN-5 ..... CONOCOPHILLIPS €O ... 1 ... 94.5170 |.ooeeennnnnnns 1,890,349 |.... o 1,999,186 [oiiiiiiiennn0 v e 26 o0 0000050650 .l 5.652 ....11/25/2024 ...|....01/15/2065 ...
209111-FC-2 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK INC . 1 ...79.8930 |...coonnnnnnns 1,841,541 |.... 1,748,008 |....oeeeeveeenni0 e 16,308 [0 o0 1002032950 . 6.183 ...11/07/2022 ...|....03/01/2043 ...
209111-FH-1 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK INC . 1 .. 2,008,031 |...76.3090 |......oeenees 1,621,557 |.... 02,024,499 o0 2,849 L0 00000032850 . 4.186 ....07/27/2018 ...|....06/15/2046 ...
209111-FQ-1 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK INC . 1 ...4,976,950 |...80.3320 |eeeuunnnnnnns 4,016,604 |.... e 4,978,582 o0 e 272 o0 0l 040500 ). 4.525 ....05/07/2018 ...|....05/15/2058 ...
209111-FZ-1 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK INC . 1 .. 4,270,110 |...58.8570 |... 4,268,974 [0 e (314 [0 0000032000 . 2.979 ....12/14/2020 ...|....12/01/2060 ...
209111-GB-3 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK INC . 1 . .. 67.8800 |.................678,800 |.............. 1,000,000 |.......0eceeeeenn996,167 |eeeenreeeennnn0 feeeiiiiiiiei 50 vl e l0 00223600 ... 3.619 ...06/03/2021 ...|....06/15/2061 ...
209111-GN-7 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK INC . 12 .. 1.G FE ..|... ...96.1090 |... . e 2,479,379 [0 e (46) [0 0000050500 e 5.557 ....11/14/2024 ...|....03/15/2055 ...
210314-AD-2 ..... CONSORCIO TRANSMANTARO SA L2 .. 2.CFE ..|... ...91.9290 |... 183,858 |.... ... 200,000 |.. 200,000 |oeeevrennreeeennn0 feniiiiiiiienn0 o0 a0 [e0005.200 . 5.200 . ...04/04/2022 ...|....04/11/2038 ...
210385-AE-0 ..... CONSTELLATION ENERGY GENERATION LLC .. 12 L. 2.AFE ..|.. . 105.9260 |... ..2,912,970 |.... .2,750,000 |.. L. 2,748,931 |0 e 20 0 000060500 ). 6.503 .. 179,743 |....09/26/2023 ...]....10/01/2053 ...
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210518-Ge-9 ..... Consumers Energy Company Sr Nts ........occovvvvninniisfors v et T o LE e 6,000,000 |...78.3880 [........cceunn 4,703,280 |oeurieeennnnn 6,000,000 |..eevunnnnnnns 6,000,000 |.eevuunnirrnnnnnn (O R | R PN | I AR | B KN 4.280 |...... 4.280 [AQ ...ce. |oeviinnnnnnn... 64,200 [oeeennnnnnnns 256,800 |....10/01/2018 ...|....10/01/2057 ...
210518-H#-6 ..... CONSUMERS ENERGY . 1.E .. 5,000,000 |...99.8280 |.............. 4,991,400 |.... .5,000,000 |.. ....5,000,000 JLO N N | [ ARt | B ISP | B AU 5.380 |...... 5.380 [MN ...... ..269,000 |....05/30/2023 ... |....05/15/2037 ...
219350-AV-7 ..... CORNING INC . 100.0390 |.........enn.. 5,001,925 |.... .5,000,000 |.. ....5,730,259 O [ (31,821) |0 o0 e 5.750 |...... 4.443 ....07/30/2014 ...|....08/15/2040 ...
219350-BQ-7 ..... CORNING INC ...90.4760 |... .7,000,000 |.. ....9,501,506 0 [ (13,378) |0 o0 e 5.450 |...... 3.870 ....12/06/2021 ...|....11/15/2079 ...
21987B-AX-6 ..... CORPORACION NACIONAL DEL COBRE DE CHILE ... ... 77.2990 |... ... 400,000 |.. O s 1,195 |0 [0 e 4.500 |...... 5.579 ....08/01/2023 ...|....08/01/2047 ...
21987B-AY-4 ..... CORPORACION NACIONAL DEL COBRE DE CHILE ... ...75.2720 |... . 600,000 |.. ....508,257 O e 1,789 |0 o0 e 4.375 |...... 5.531 ...06/09/2023 ...|....02/05/2049 ...
21987B-BC-1 ..... CORPORACION NACIONAL DEL COBRE DE CHILE ... ...89.3860 |... ....473,002 O e (3,612) |0 o0 e 3.750 |...... 2.788 ....06/24/2021 ...|....01/15/2031 ...
21987B-BH-0 ..... CORPORACION NACIONAL DEL COBRE DE CHILE ... ...97.5170 |... ....754,998 0 e 850 0 o0 6.300 |...... 6.746 ...01/23/2024 ...|....09/08/2053 ...
21987B-BK-3 ..... CORPORACION NACIONAL DEL COBRE DE CHILE . s . . 101.8850 |. . 600,000 .599,671 |.. .0 ......6.440 |......6.447 ....01/23/2024 .. 01/26/2036 ...
21989D-AA-0 ..... VESTA REAL ESTATE CORPORATION SAB DE CV ... . |--LS..]C...... 2 s .. 2. I .. 299, ...86.3330 |... . 300,000 |.. ...299,880 O e 17 el [0 e 3.625 |...... 3.632 ...05/24/2021 ...|....05/13/2031 ...
22112E-AE-8 ..... COSAN LUXEMBOURG SA ...evvniviivrnnniiriinnnneeeernnnnns foan o [CRR—. 1,2 e .. 3.BFE ..|... ...98.2080 |... ..275,000 |.. 273,253 O ot 167 o0 [0 e 7.250 |...... 7.375 ....01/23/2024 ...|....06/27/2031 ...
22279#-AB-0 ..... COUSINS PROPERTIES INC SER 2017 SR NT TRANCHE B ... [ voufvevenee| wovenvenns fouen 2B ....|.. ...97.5200 |... .4,000,000 |.. ....4,000,000 JO I N | I AP | B IUUPRRPRRTRIN | B FOT 4.090 |...... 4.090 ....04/19/2017 ...|....07/06/2027 ...
224044-CM-7 ... COX COMMUNICATIONS INC .. ...58.0520 |... .3,500,000 |.. ... 3,455,059 O v 1112 o0 [0 e 2.950 |...... 3.021 ....11/18/2020 ...|....10/01/2050 ...
224044-CP-0 ... COX COMMUNICATIONS INC .. ...65.7160 |... .2,500,000 |.. .... 2,504,197 O e () 0 o0 e 3.600 |...... 3.590 ....06/03/2021 ...|....06/15/2051 ...
225313-AN-5 ... CREDIT AGRICOLE SA . ...67.8730 |... ... 500,000 |.. O o0 o0 [0 2.811 |...... 2.811 ...01/06/2021 ...|....01/11/2041 ...
225401-AU-2 ..... [UBS GROUP AG ......... ...86.9780 |. .. 4,479,378 |. .5,150,000 . 4,532,305 |.. .0 .3.091 |......5.067 ....11/20/2024 .. 05/14/2032 ...
225760-G*-6 ..... CRESCENT POINT ENERGY CORP SER S SR GTD NTS . 8,000,000 |...99.5830 |. ..7,966,640 |. .8,000,000 .8,000,000 |.. .0 .4.080 |......4.079 ....04/22/2015 .. 04/22/2025 ...
231021-AK-2 ..... CUMMINS INC .o eeeeee e . 15,679,603 |...92.6630 |. .13,007,964 |. 14,038,000 .0 ......5.650 |......5.049 ....06/13/2017 .. 03/01/2098 ...
23157#-AE-9 ..... CURTISS-IIRIGHT CORPORATION SRS E SR GTD NTS . .. 2,000,000 |...98.9270 |......coeenenn 1,978,540 |.... .2,000,000 |.. L RN | N | RPN | B FON 4.240 |...... 4.240 ....12/08/2011 ...|....12/01/2026 ...
232806-B*-9 ..... Cypress Semiconductor Corp Nts due 2033 1,000,000 |...82.7840 |... .1,000,000 |.. JLU I N | [ APt | B IR | B AU 3.270 |...... 3.270 ....06/16/2021 ...|....06/16/2033 ...
23330J-AC-5 ..... DP WORLD LTD ...83.0300 |... O e 3,014 |0 [0 4.700 |...... 6.239 [MS ...... . 43,475 |....11/29/2023 ...|....09/30/2049 ...
23338V-AH-9 ..... DTE ELECTRIC CO ...80.0270 |....covnennnns 2,000,675 |.... ... 2,490,261 0 . 286 [0 0 [ 4.050 |...... 4.076 |IN ...... . . ..101,250 |....04/30/2018 ...|....05/15/2048 ...
23338V-Ad-5 ... DTE ELECTRIC CO L 77.9520 |ooeeiiiinnnnns 6,236,178 |.... ... 7,964,301 0. n 849 [0 0 3.950 |...... 3.979 [MS ...... ... 105,333 |... .. 316,000 |....04/16/2019 ...|....03/01/2049 ...
23338V-AL-0 ..... DTE ELECTRIC CO ...64.9580 |.......oennnns 2,176,091 |.... .... 3,554,913 0 e (5,873) |0 o0 e 2.950 |...... 2.612[MS ...... e 32,942 |... . 98,825 |....11/18/2020 ...|....03/01/2050 ...
23338V-AR-7 ..... DTE ELECTRIC CO ... 73.1650 |....covvnnnnns 6,950,700 |.... ... 1,726,778 O o 2,148 o0 [0 3.650 |...... 4.883 [MS ...... ... 115,583 |... . 54,750 |....12/09/2024 ...|....03/01/2052 ...
23357%-AF-8 ..... DTE GAS COMPANY SER 2015 1ST MTG BD SER D ... ...81.9240 |....cooeennnnt 4,096,200 |.... ....5,000,000 O 0 0 [0 e 4.210 |...... 4.210 [MS ...... ... 10,167 |... ..210,500 |....08/27/2015 ...|....09/01/2045 ...
244199-BG-9 ... DEERE & CO ... ...65.2930 |. .. 1,958,800 |. .2,998,947 |.. .0 .2.875 |......2.877 . 27,313 . 86,250 |....09/03/2019 .. 09/07/2049 ...
247109-F#-3 ..... DELMARVA P&L ...60.8350 |. ..912,525 |. .1,500,000 .1,500,000 |.. .0 .3.060 |......3.060 . 17,340 . 45,900 |....02/15/2022 .. 02/15/2052 ...
247109-H*-5 ..... DELMARVA PSL ... ...99.0690 |. .. 3,962,760 |. .4,000,000 .4,000,000 |.. .0 ......5.550 |......5.550 . 32,683 222,000 |....11/08/2023 .. 11/08/2038 ...
248790-AA-4 ..... DENTON COUNTY ELECTRIC COOP 1ST MTG NTS SRS 2012A ...90.5780 |...covnnnnnnns 1,151,527 |.... 01,271,310 |.. ....1,271,310 JLU I N | [ APt | B IR | B AU 3.750 |...... 3.749 11,919 | ... 47,674 |....09/13/2012 ...|....10/01/2040 ...
25048#-AA-5 ..... DesertLink, LLC Nts due 2050 .. ...67.4220 |......oounnnns 1,626,440 |.... . 2,412,328 |.. ....2,412,328 I RN | N | RPN | B FN 2.570 |...... 2.570 ... 31,648 |... . 61,997 |....12/17/2020 ...|....12/18/2050 ...
250847-EK-2 ..... DTE ELECTRIC CO L. 79.7670 |.oeeeennennnns 2,723,240 |.... .3,414,000 |.. ....2,856,607 0 e 1,206 |0 o0 e 3.950 |...... 5.407 (D ....... e 5,993 |... . 67,427 |....12/09/2024 ...|....06/15/2042 ...
250847-G-3 ..... DETROIT EDISON CO 2007 SR A SR NTS . . 107.7810 |... ....10,778,100 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 [0 6.470 |...... 6.469 MS ...... ... 190,506 |... ..647,000 |....12/18/2007 ...|....03/15/2038 ...
2517M-AL-7 ..... DEVON ENERGY CORP ...92.4250 |...coonnnnnnns 4,159,132 |.... ....4,500,000 |.. ... 4,964,224 0 [ (19,116) |0 o0 e 5.600 |...... 4.678 | ....... ...116,200 |... .. 252,000 |....03/14/2012 ...|....07/15/2041 ...
254687-FZ-4 ..... WALT DISNEY CO ... 73.4%60 |......oeennnns 4,409,758 |.... .6,000,000 |.. ....6,172,240 JLU N SRR 7 301N N | N RPN | ) S 3.600 |...... 3.422 | ....... ... 100,800 |... ..216,000 |....07/20/2020 ...|....01/13/2051 ...
25470D-AT-6 ..... DISCOVERY COMMUNICATIONS LLC .. 77.0600 |....ccevnnnnns 1,387,083 |.... .1,800,000 |.. .... 1,760,348 O e 879 |0 o0 e 5.200 |...... 5.369 [MS ...... ... 26,260 |... ... 93,600 [....05/10/2019 ...|....09/20/2047 ...
25470D-BG-3 ..... DISCOVERY COMMUNICATIONS LLC ... ...76.9430 |... .1,200,000 |.. ....1,207,135 LU R ( T: Y0 N | I RPN | ) AN 5.300 |...... 5.256 [MN ..o |ooviiniiniiinns 8,127 |... ....06/04/2019 ...|....05/15/2049 ...
25470D-BL-2 . DISCOVERY COMMUNICATIONS LLC ... ...63.4260 |. ..4,371,983 |. .6,893,000 .6,857,100 |.. .0 .4.000 |......4.030 . 81,184 ....09/21/2020 .. 09/15/2055
25484*-AE-2 ..... [DISTRICT ENERGY ST PAUL INC SR SEC NTS SER D . . . ...94.4270 |. ..864,156 |. ..915,157 .915,203 |.. .0 .4.690 |......4.689 . 10,730 ....10/02/2016 .. 10/01/2033 ...
25731V-AB-0 ..... DOMINION ENERGY SOUTH CAROLINA INC ......... . s 1. ,988, . 107.6150 |. ..2,152,302 |. .2,000,000 .1,988,8% |.. .0 .6.250 |......6.292 . 26,389 ...10/04/2023 .. 10/15/2053 ...
25763#-AG-5 ..... DONALDSON COMPANY INC SER 2015-B SR NTS ...91.1480 |. .. 4,557,400 |. .5,000,000 .5,000,000 |.. .0 .3.180 |......3.180 7,067 ....06/25/2015 .. 06/17/2030 ...
25763#-AH-3 ..... [Donaldson Company Inc. Nts due 2031 .. ...85.0710 |. ..1,701,420 |. .2,000,000 .2,000,000 |.. .0 ......2.500 |......2.500 . 20,278 ....08/05/2021 .. 08/05/2031 ...
260543-CR-2 ..... DOW CHEMICAL CO ...93.6670 |......ounnnnns 2,810,011 |.... .3,000,000 |.. ....3,018,077 LU ORRR ( 74) N FOUR | I RPN | ) AN 5.550 |...... 5.504 ... 14,338 |... ....11/29/2018 ...|....11/30/2048 ...
260543-CV-3 ... DOW CHEMICAL CO . ...84.0390 |....coounnnnns 1,260,578 |.... .... 1,491,919 O [ 17 0 [0 e 4.800 |...... 4.838 [MN ...... e 9,200 |... ....05/16/2019 ...|....05/15/2049 ...
26136%-AC-6 ..... DOYON UTILITIES LLC SER C SR SECD NTS .....cevvnvvvvnefon woefvvnnen | wvveneeees |one 2.B. .. 6,000,000 )...78.5530 |.......eeeees 4,713,180 |.... ....6,000,000 O 0 0 o0 4.500 |...... 4.500 [JD ....... .. 22,500 |... ...06/01/2016 ...|....06/01/2046 ...
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26136%-AE-2 ..... Doyon Utilities LLC nts due 2051 ........ouevvvvvvnnnn foun voe [ evnneee | eeneeeees e 2B 1,000,000 |...65.2590 |.................6562,590 |.............. 1,000,000 [..eeveevennnnn 1,000,000 |evvennireennnnns (O R | R PN | I AR | B KN 3.600 |...... 3.600 ....06/29/2021 ...|....06/15/2051 ...
26138E-AY-5 ..... KEURIG DR PEPPER INC .... .. 2.BFE ..|... 2,187,828 |...82.0090 |... ....2,213,214 0 [ 12,083 e o0 e 4.420 |...... 6.129 ....11/02/2022 ...|....12/15/2046 ...
26139P-AB-9 ..... DP WORLD CRESCENT LTD ... .. 2.BFE ..|... .. 284,950 |...98.7400 |... O [ (4,691) |0 o0 e 4.848 |...... 2.1 ....06/24/2021 ...|....09/26/2028 ...
26442C-AT-1 ... DUKE ENERGY CAROLINAS LLC . 2 s .. 1.F FE ..|... 1,997,080 |...74.0390 |... JLU N U - - I APPSRt | B IR | B AU 3.700 |...... 3.708 ....11/09/2017 ...|....12/01/2047 ...
26442E-AK-6 ..... DUKE ENERGY OHIO INC 2 s .. 1.F FE ..|... .. 499,415 ]...97.8690 |... O 8 o0 [0 5.650 |...... 5.658 ....03/20/2023 ...|....04/01/2053 ...
26442L-A0-3 ..... DUKE ENERGY KENTUCKY INC SR UNSEC DEBS .... .. 3,000,000 |...79.4090 |... 2,382,270 |.... ....3,000,000 JL I I | I APPSRt | B IR | ) FOU 4.450 |...... 4.450 .. 133,500 |....01/05/2016 ...|....01/15/2046 ...
26442L-8@-2 ..... DUKE ENERGY KENTUCKY INC DEB .. 5,000,000 |...73.3550 |... 3,667,750 |.... ....5,000,000 LU RN | N | RPN | ) SN 4.260 |...... 4.260 ..213,000 |....09/07/2017 ...|....09/15/2057 ...
26442U-AE-4 ... DUKE ENERGY PROGRESS LLC .. L. 72,7410 |... ..2,308,692 |.... ... 3,092,086 LI RN [+15 T APt | B IR | B FOU 3.600 |...... 3.756 .. 114,012 |....09/13/2017 ...|....09/15/2047 ...
26443T-AA-4 ..... [DUKE ENERGY INDIANA LLC ... ...74.5610 |. ..745,606 |. .748,216 |.. .0 .3.750 |......5.825 . 37,500 |....11/14/2022 .. 05/15/2046
266228-E*-2 ..... DUQUESNE LIGHT COMPANY 1ST MTG BNDS SER X ...72.1220 |. ..3,606,100 |. .5,000,000 |.. .0 .3.930 |......3.930 196,500 [....03/02/2015 .. 03/02/2055 ...
266228-G#-6 ..... DUQUESNE LGHT €O .... ...94.1990 |. .. 2,354,975 |. .2,500,000 |.. .0 .0 ......5.770 |......5.770 . 72,125 |....03/12/2024 .. 03/12/2064 ...
266228-G6-8 ..... DUQUESNE LGHT €O .... ...96.3720 |... 1,204,650 |.... 1,250,000 0 . JUU VI PR | B AU | ) IO 5.670 |...... 5.670 . 35,438 |....08/12/2024 ...|....03/12/2054 ...
268317-AQ-7 ..... ELECTRICITE DE FRANCE SA .. ...87.9940 |... . .. 1,212,901 0 | (7187 [0 0 e 4.950 |...... 3.478 .. 49,500 |....02/22/2021 ...|....10/13/2045 ...
268317-BB-9 ..... ELECTRICITE DE FRANCE SA ...96.6160 |. .. 3,864,632 |. .4,000,000 . 3,680,325 |.. .0 ......6.000 |......6.570 ...04/15/2024 .. 04/22/2064 ...
26875P-Al-1 ... EOG RESOURCES INC ...97.9260 |... 2,448,156 |.... .2,500,000 |.. 2,485,309 O o 3 0 [0 5.650 |...... 5.691 ....11/18/2024 ...|....12/01/2054 ...
26884A-BB-8 ..... ERP OPERATING LP ...86.3080 |... 1,294,621 |.... .1,500,000 |.. 1,598,733 0 e (3,415) |0 o0 e 4.500 |...... 4.002 ....09/15/2017 ...|....07/01/2044 ...
26884T-AN-2 ..... ERAC USA FINANCE LLC . ...85.5310 |... 4,276,559 |.... .5,000,000 |.. 4,754,256 O e 7,085 |0 [0 e 4.500 |...... 4.886 ....10/15/2015 ...|....02/15/2045 ...
26884T-AX-0 ..... ERAC USA FINANCE LLC .... ...95.6730 |... 1,913,453 |.... .2,000,000 |.. 1,889,912 0 . L STT [0 |0 [ 5.400 |...... 5.798 ....11/21/2023 ...|....05/01/2053 ...
27409L-A@-2 ..... EAST OHIO GAS . 104.0900 |... 4,163,600 |.... .4,000,000 |.. 4,000,000 O 0 0 [0 6.380 |...... 6.380 ...12/16/2022 ...|....12/15/2052 ...
276164-AK-1 ..... EASTERLY GOV PRO . 105.4900 |... 527,450 |.... ... 500,000 |.. 500,000 O 0 0 [0 6.560 |...... 6.560 ....08/14/2024 ...|....08/14/2033 ...
27636A-AA-0 ..... EASTERN ENERGY GAS HOLDINGS LLC . ...94.3150 |. .. 2,829,464 |. .3,000,000 .2,997,834 |.. .0 .5.650 |[......5.655 ....10/07/2024 .. 10/15/2054 ...
276480-AB-6 ..... EASTERN GAS TRANSMISSION AND STORAGE INC .. ...72.8750 |. ..546,563 |. . 750,000 .685,515 |.. .0 .3.900 |......4.477 ....04/08/2022 .. 11/15/2049 ...
276480-AD-2 ..... EASTERN GAS TRANSMISSION AND STORAGE INC .. ...84.7560 |. 1,042,502 . 1,230,000 1,016,837 |.. .0 .4.600 |......6.112 ....06/19/2023 .. 12/15/2044 ...
276480-AF-7 ..... EASTERN GAS TRANSMISSION AND STORAGE INC .. ...87.4440 |. 1,093,047 |. 999,824 |.. .0 .4.800 |......6.684 ....10/21/2022 .. 11/01/2043
277432-AP-5 ... EASTMAN CHEMICAL CO ...84.4900 |. .. 4,224,482 |. .3,865,907 |.. .0 ......4.650 |......6.743 ....11/04/2022 .. 10/15/2044 ...
278062-AE-4 ..... EATON CORP ...84.3140 |... 3,077,450 |.... 3,576,219 0 e 2,705 |0 o0 e 4.150 |...... 4.314 .. 151,475 |....02/10/2016 ...|....11/02/2042 ...
278642-AF-0 ..... EBAY INC ...79.5160 |... 1,610,797 |.... 1,750,246 O 5,422 o0 [0 4.000 |...... 4.663 . 76,000 |....09/15/2017 ...|....07/15/2042 ...
278642-AZ-6 ..... EBAY INC ...71.1350 |... 1,067,020 |.... . . 1,498,733 O i e 28 o0 [0 e 3.650 |...... 3.655 . 54,750 |....05/03/2021 ...|[....05/10/2051 ...
279158-AN-9 ECOPETROL SA ... ...97.5910 |... 243,977 |.... ..250,000 |.. ....280,526 O [ (5,209) [0 [0 6.875 |...... 4.180 . 17,188 |....06/24/2021 ...|....04/29/2030 ...
279158-AS-8 ..... [ECOPETROL SA ... . 101.8960 |. ..371,922 |. ..365,000 .368,604 |.. .0 .. (314) . .8.875 |......8.697 . 32,394 |....08/01/2023 .. 01/13/2033 ...
28249N-AB-7 ..... [EIG PEARL HOLDINGS SARL ... 77.3990 |. ..386,99 |. . 500,000 .389,545 |.. .0 ..2,045 |. .4.387 |......6.253 . 21,935 |....02/15/2024 .. 11/30/2046 ...
283677-G*-7 ..... EL PASO ELECTRIC ............ ...96.2490 |. ..1,203,113 |. . 1,250,000 .1,250,000 |.. .0 ......6.020 |......6.019 . 50,167 |....02/15/2024 .. 02/15/2054 ...
28370T-AF-6 ..... KINDER MORGAN ENERGY PARTNERS LP ... ...84.0410 |... 1,680,818 |.... 2,009,071 O e (834) |0 [0 e 4.700 |...... 4.662 . 94,000 |....11/02/2012 ...|....11/01/2042 ...
28501*-AQ-8 ..... ELECTRIC TRANSMISSION TEXAS LLC SR NTS SER C ...93.9850 |... 5,639,100 |.... . 6,000,000 O 0 0 [0 e 4.650 |...... 4.649 ..279,000 |....07/25/2012 ...|....07/25/2032 ...
28501*-AZ-8 ELECTRIC TRANSMISSION TEXAS LLC SR NTS SER E TR D ...77.0470 |. .. 3,852,350 |. .5,000,000 .5,000,000 |.. .0 .4.370 |......4.370 218,500 |....05/26/2016 .. 05/26/2046 ...
28504D-AD-5 . ELECTRICITE DE FRANCE SA .. . 107.2640 |. .. 1,340,806 |. . 1,250,000 1,241,683 |.. .0 .6.900 |......6.954 . 86,250 |....05/17/2023 .. 05/23/2053 ...
285295-C@-8 . Electrocompents PLC Sr Nts due 2031 ...88.7840 |. .. 4,439,200 |. .5,000,000 .5,000,000 |.. .0 ......3.630 |......3.630 181,500 |....10/10/2019 .. 10/10/2031 ...
285512-AF-6 ..... ELECTRONIC ARTS INC ...62.6660 |... 1,493,399 0 [ 165 |0 o0 e 2.950 |...... 2.974 ... 44,250 |....08/16/2021 ...|....02/15/2051 ...
28622H-AC-5 ... ELEVANCE HEALTH INC .. ...88.9660 |... 2,668,966 |.... 2,989,367 O o166 |0 [0 e 5125 |...... 5.149 .. 153,750 |....01/30/2023 ...|....02/15/2083 ...
286857-G#-8 ..... ELIZABETHTIN GAS ...96.0590 |... 3,842,360 |.... 4,000,000 JLO N N | [ ARt | B ISP | B AU 5.410 |...... 5.410 ..216,400 |....05/18/2023 ...|....06/01/2038 ...
29082H-AD-4 ... EMBRAER NETHERLANDS FINANCE BV ... . 104.0010 |... 442,005 |.... O 3 0 [0 7.000 |...... 7.125 ... 29,750 |....07/25/2023 ...|....07/28/2030 ...
29091#-AA-3 ..... EMERA MAINE SER 2014-A SR NTS . ...79.2980 |. ..2,378,940 |. .3,000,000 |.. .0 .4.340 |......4.340 130,200 |....09/25/2014 .. 09/25/2044 ...
291011-BS-2 ..... EMERSON ELECTRIC CO ... .. 61.7680 |. .2,000,000 . 1,995,859 |.. .0 .2.800 |......2.811 . 56,000 |....12/07/2021 .. 12/21/2051 ...
20135E-AA-4 ..... EMIRATES SEMB CORP WATER AND POWER COMPANY PJSC . ...95.2850 |. ..625,000 .582,082 |.. .0 .....4.450 |......5.306 . 13,906 |....04/23/2024 .. 08/01/2035 ...
20137*-AP-0 ..... EMKAY INC v ...99.5770 |... .5,500,000 |.. I RN | N | RPN | B SN 5.400 |...... 5.400 .. 297,000 |....08/18/2023 ...|....08/18/2030 ...
20245J-AM-4 ... EMPRESA NACIONAL DEL PETROLEQ ........ccevvuuiiieeennnns ...85.6500 |.................385,425 |........o......ls 450,000 [.................448,879 ...l 0 fooeeiieeeeee M6 |0 0 s 3.450 |...... 3.492 ...09/09/2021 ... |....09/16/2031 ...
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20245V-AE-5 ... EMPRESA NACIONAL DE TELECOMUNICACIONES SA ...........[|. LS.. .. 2.CFE .. L..82.0770 |.ooovviiins 923,370 [..ccovvnnnnnns 1,125,000 |.ooevvvnennnns 1,008,628 |....euneeeennnnnd 0 fooeerrnnn 1074 0 e l0]400003.050 | 4710 (NS covvs Jevvenneneennnnn 10,198 [ ....07/25/2023 ...|....09/14/2032 ...
29250N-BE-4 ... ENBRIDGE INC ..LS.. .. 2.AFE ..|... .. 66.8700 |... .2,000,000 |.. ....2,021,831 O e (518) [0 o0 0022032400 |- 3.337 ....09/29/2021 ...|....08/01/2051 ...
29250R-AT-3 . ENBRIDGE ENERGY PARTNERS LP . .. LS. L2.AFE .. ...95.7200 |. ..6,938,722 |. . 7,249,000 . 7,653,463 |.. .0 .4.973 1172272011 09/15/2040 ...
29278D-AA-3 . ENEL CHILE SA .. .2.BFE .. ...98.6810 |. ..148,021 |. . 150,000 144,574 |.. .0 .6.054 ... 11/17/2022 .. 06/12/2028 ...
29278N-AR-4 . ENERGY TRANSFER LP .... .2.BFE .. ...84.8360 |. ..636,267 |. . 750,000 .882,575 |.. .0 (3,123) | .3.885 ....00/23/2021 .. 05/15/2050 ...
20279F-AA-T ..... ENERGY TRANSFER OPERATING LP .2.BFE .. . 100.0840 |. ..6,005,025 |. .6,000,000 .6,164,559 |.. .0 (3,578) | .6.023 ....01/12/2021 .. 04/15/2049
20287T-AA-T ... ENGIE ENERGIA CHILE SA .... s .2.BFE .. ...88.2240 |. . 675,000 .686,538 |.. .0 (2,187) | ......3.017 ....06/24/2021 .. 01/28/2030 ...
29287T-AB-5 ..... ENGIE ENERGIA CHILE SA .... (V- 1,2 e .. 2.BFE ..|... . 100.4610 |... ..455,000 |.. ....450,457 O 249 o0 [0 8375 | 6.520 ....04/10/2024 ...|....04/17/2034 ...
292900-AA-5 ... ENERGEAN ISRAEL FINANCE LTD . D...... 1,2 e .. 3.CFE ..|... ...98.1500 |... ..645,000 |.. ....645,676 O e B 0 [0 002282500 |- 8.485 ....08/18/2023 ...|....09/30/2033 ...
293640-BL-1 ..... ENTERGY LOUISIANA LLC ..eeeeeeeeeeeeeieeeeeeeneeeee foe ven | s 1,2 |- 1.F FE ..|... ...86.1400 |... . 500,000 |.. ....497 404 O e 4 0 0 40750 | 4.784 ...08/18/2022 ...|....09/15/2052 ...
20379V-AV-5 ... ENTERPRISE PRODUCTS OPERATING LLC .....cevvvvnnvvvvnnns fooe wee | e [T s .. 1.G FE ..|... ...99.8780 |... .7,000,000 |.. ... 1,793,710 JLO SRR (o 1N N N RPN | SR T (1[4 I AN 4.721 ....02/06/2019 ...|....02/15/2042 ...
20379V-BJ-1 ..... ENTERPRISE PRODUCTS OPERATING LLC 2 s .. 1.G FE ..|... ...88.9250 |... .1,043,000 |.. O 3799 |0 040900 |- 6.351 ....10/31/2022 ...|....05/15/2046 ...
20379V-BlI-2 ..... ENTERPRISE PRODUCTS OPERATING LLC 2 s .. 1.G FE ..|... ...78.6570 |... .2,000,000 |.. O e 5,183 [0 [0 000040200 . 5.168 ....02/01/2023 ...}|....01/31/2050 ...
29379V-BY-8 ..... ENTERPRISE PRODUCTS OPERATING LLC 2 s .. 1.G FE ..|... ...71.6490 |... .1,566,000 |.. 0 e 5,708 o0 e l0 0022232700 |- 5.112 ....02/01/2023 ...|....01/31/2051 ...
20379V-BZ-5 ... ENTERPRISE PRODUCTS OPERATING LLC 2 s .. 1.G FE ..|... .. 71.8780 |... . 500,000 |.. . LU R (.7 AR N RPN | ) RN . <1 I AN 3.670 ....02/03/2021 ...}|....01/31/2060 ...
29379V-CB-7 ..... |ENTERPRISE PRODUCTS OPERATING LLC .. . 1.GFE .. ...65.7370 |. . 750,000 744,154 .. .0 .3.343 ...09/07/2021 .. 02/15/2053 ...
29379V-CH-4 ..... [ENTERPRISE PRODUCTS OPERATING LLC .. .1.GFE .. ...96.1970 |. . .2,750,000 .2,740,816 |.. .0 .5.573 ....08/01/2024 .. 02/16/2085 ...
29587#-BF-2 ..... [Ernst and Young U.S. LLP Nts due 2035 ...75.3450 |. .. 1,883,625 |. .2,500,000 .2,500,000 |.. .0 ......2.640 ....04/08/2021 .. 04/08/2035 ...
20736R-AG-5 ... ESTEE LAUDER COMPANIES INC .....oovvvvvennvieiivnnnnenne [ LS e 1,2 e ...81.7830 |....covnnnnnns 1,635,654 |.... .... 1,967,625 O 950 [0 foiinl0 1l 4375 | 4.497 ....06/01/2015 ...|....06/15/2045 ...
20977A-A#-2 ..... EVERCORE PARTNERS SER C SR NTS ... . 100.5230 |...ccvvnnnnnns 3,015,690 |.... ....3,000,000 O 0 0 [0 000250480 |- 5.479 ....03/30/2016 ...|....03/30/2026 ...
20977A-B*-5 ..... EVERCORE PARTNERS SER D SR NTS ... . 101.3890 |....ccvvnnnnns 2,027,780 |.... ....2,000,000 O 0 0 [0 000005580 |l 5.579 ....03/30/2016 ...|....03/30/2028 ...
299808-AH-8 ..... EVEREST REINSURANCE HOLDINGS INC ... L..67.9170 |..ccovnnnnnnns 2,309,177 |.... .... 3,400,132 O i (28) eeeeeeeeeen0 i l0 0022282500 |- 3.499 . ...10/06/2020 ...|....10/15/2050 ...
299808-Ad-4 ..... EVEREST REINSURANCE HOLDINGS INC ... ...61.8360 |.......oennnns 2,978,630 |.... .... 4,730,419 O e 1,905 [0 [0 0000030125 | 3.223 .. 150,531 |....10/28/2021 ...|....10/15/2082 ...
30036F-AA-9 ..... EVERGY KANSAS CENTRAL INC ...69.0980 |....covnunnnns 3,210,969 |.... ....5,270,497 O e (17,499) |0 o0 000030450 | 2.704 .. 160,322 |....11/18/2020 ... |....04/15/2050 ...
30042*-AB-3 ..... EVERSOURCE GAS COMPANY OF MASSACHUSETTS ... .. 60.0760 |.........en... 2,553,230 |.... .... 4,250,000 O 0 0 00000022920 | 2.920 .. 124,100 |....09/29/2021 ...|....10/01/2051 ...
30042*-AC-1 ..... EVERSOURCE MASS ...83.8350 |....coouunnnns 2,095,875 |.... . ....2,500,000 O 0 0 [0 140700 |- 4.700 .. 117,500 |....06/08/2022 ...|....06/01/2052 ...
30225V-A@-6 ..... EXTRA SPACE STORAGE LP .. ...97.8990 |. ..2,936,970 |. .3,000,000 .3,000,000 |.. .0 .4.390 131,700 |....07/17/2018 .. 07/17/2028 ...
30231G-BM-3 ..... EXXON MOBIL CORP . ...70.0990 |. ..2,102,959 |. .3,000,000 .2,230,361 |.. .0 .5.265 ....12/10/2024 .. 04/15/2051 ...
30260L-AA-3 ..... TIERRA MOJADA LUXEMBOURG |1 SARL ...91.5160 |. ..490,008 434,554 |.. .0 \eeen. 7.390 ....06/28/2024 .. 12/01/2040 ...
30607F-AA-8 ..... FALABELLA SA ...81.79%0 |... ....382,583 0 e 10,814 |0 k001080375 | 7.260 ....11/10/2022 ...|....01/15/2032 ...
313747-AX-5 ..... FEDERAL REALTY OP LP .... ...70.4140 |... ... 3,602,591 O 38,654 [0 [0 0000030625 |l 6.661 ....11/01/2022 ...|....08/01/2046 ...
31428X-BB-1 ..... FEDEX CORP ...78.2640 |... ....2,986,778 O e 416 0 0 ell40100 |- 4.133 ....01/06/2015 ...|....02/01/2045 ...
31428X-BD-7 ..... FEDEX CORP ... ...74.3030 |... ....5,755,416 O 388 [0 [0 0040500 . 4.542 ....01/07/2015 ...|....02/01/2065 ...
31428X-BG-0 ..... FEDEX CORP ... ...83.2970 |...covnnnnnnns 1,665,933 |.... ....1,788,303 O 5,288 o0 0 el 40550 |l 5.393 ...04/05/2023 ...|....04/01/2046 ...
31428X-BN-5 ... FEDEX CORP ... ...80.9230 |......ouunnnns 2,023,063 |.... .... 2,099,472 O e 8,951 L0 [0l 40400 |- 5.684 ....06/01/2023 ...|....01/15/2047 ...
31428X-B0-8 ..... FEDEX CORP ... ...76.5420 |... .... 1,290,850 O e 4672 o0 k0]l 40050 |- 5.082 ....11/30/2018 ...|....02/15/2048 ...
31428X-CE-4 ..... FEDEX CORP ..LS.. ...73.1450 |... O i 78 o0 [0 000003.250 | 3.2717 ....04/20/2021 ...|....05/15/2041 ...
31620M-BZ-8 ..... FIDELITY NATIONAL INFORMATION SERVICES INC .. LS. ...96.0530 |. .0 .6.200 ....09/21/2023 .. 07/15/2052
31620R-AL-9 ..... FIDELITY NATIONAL FINANCIAL INC . .. LS. ...61.5830 |. s .0 .3.212 ....09/14/2021 .. 09/17/2061 ...
337738-AV-0 ..... FISERV INC ..eeeeeiieiee e .. LS. ...81.6430 |. . 750,000 834,179 .0 .3.691 ...01/18/2022 .. 07/01/2049 ...
338135-F@-0 ..... FITCHBURG GAS AND ELECTRIC LIGHT COMPANY, INC. ..LS.. ...96.7130 |. .5,000,000 .5,000,000 |.. .0 .5.960 ....07/06/2023 .. 07/02/2083 ...
33835P-AA-4 . FIVE CORNERS FUNDING TRUST IV .... ..LS.. . 100.9090 |. .2,000,000 1,999,467 |.. .0 ......5.999 ....08/02/2023 .. 02/15/2053 ...
33938X-AA-3 ..... FLEX LTD cevviiiiiivieeeeceiieeeccenieeeeevnnneee oo ven | [ 1,2 e ...97.9610 |... O 4,984 0 [0l 40875 | 6.267 ...07/18/2023 ...|....06/15/2029 ...
33938X-AB-1 ..... FLEX LTD ceeeeeeeeeeeee e eeeene e eeemni e eeemmneeee [ LS | | 1,2 e ...97.5170 |... O e 1,474 |0 k0 ]l 40875 | 6.712 ....10/18/2022 ...|....05/12/2030 ...
341081-FR-3 ..... FLORIDA POWER & LIGHT CO ......ccvvnnvvvvvvvnnnnnnnnnnnne [ LSe e 1,2 i | ...79.9800 |... .... 4,996,255 Ol 9 0 040125 4.130 ...05/03/2018 ...|....06/01/2048 ...
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341099-CR-8 ..... DUKE ENERGY FLORIDA LLC ...cevvvenniiiiiiiiniieciiiiinnns LS| 1,2 e LFFE L 9,751,000 |.. 78.6870 |.......vvn.een 7,868,663 |............ 10,000,000 |.............. 9,810,025 [...ccvvvennnnnnns (VI R 7/ RN | I AR | R FOR: I < ) I FN 4.000 [MN c.ooee Jovnnnnnnnnnnnn 49,194 [l 385,000 |....05/06/2015 ... |....11/15/2042 ...
344419-AC-0 ..... FOMENTO ECONOMICO MEXICANO SAB DE CV . LS . .. 2.AFE ..|... .. 716,534 |...71.5450 |... 629,593 |.... . 880,000 |.. O e 2,838 o0 e l0 0022282500 |- 4.717 . . 23,625 |....02/21/2024 ...|....01/16/2050 ...
34501*-AE-3 ..... NFL 2023-XV TRST . .. 1.F FE .. 1,500,000 |...98.2360 |. 1,473,540 |. .1,500,000 .1,500,000 |.. .0 .5.753 . 86,940 |....03/28/2023 .. 10/05/2038 ...
34501*-AF-0 ..... NFL 2023-XV TRST . .. 1.F FE .. 9,000,000 |...94.8090 |. ..8,532,810 |. .9,000,000 .9,000,000 |.. .0 .5.804 526,240 |....03/28/2023 .. 10/05/2043 ...
345409-AC-0 ..... [FORD OTOMOTIV SANAYI AS .|--3.BFE .. ..210,000 |. 100.2500 |. ..210,525 |. . 210,000 ... 210,000 |.. .0 .7.125 ...7,481 |....04/18/2024 .. 04/25/2029 ...
349553-B#-3 ..... [FORTIS INC SR NTS SER D . .. 2.AFE .. .10,000,000 |...87.8200 |. ..8,782,000 |. 10,000,000 10,000,000 |.. .0 .5.079 508,000 |....10/01/2013 .. 10/01/2043 ...
FRANCISCAN MISSIONARIES OF B
351837-AB-5 ..... [ceiiiiiiii i L 1EFE o 2,345,460 |...74.4230 |...ceeeeeennn 1,488,465 |.............. 2,000,000 |eeveunnaannnn 2,312,442 0 fooeeeeeenn (8,524) |oeeeniiieeennl0 [0 00032914 3.008 ...12/09/2020 ...|....07/01/2049 ...
358070-AB-6 ..... FRESNILLO PLC .. 2.BFE ..|... 707,700 |...71.2120 |... ... 805,000 |.. 708,585 O 897 feinnl0 [0l 4250 | 5.058 ....08/19/2024 ...|....10/02/2050 ...
360271-AM-2 ..... FULTON FINANCIAL CORP .2.BFE .. .10,000,000 |...81.2230 |. 10,000,000 10,000,000 |.. .0 .3.750 ....02/25/2020 .. 03/15/2035
361448-AU-7 ..... GATX CORP . .2.BFE .. ...90.8460 |. .5,000,000 . 4,946,753 |.. .0 .5.289 ....04/22/2016 .. 03/15/2044
361448-BH-5 ..... GATX CORP ... .2.BFE .. ...63.1720 |. .2,000,000 1,955,786 |.. .0 .3.25 ....08/02/2021 .. 06/01/2051
36294B-AL-8 ..... GS CALTEX CORP . .. 2.AFE .. . 100.4350 |. .369,020 |.. .0 .5.457 ...07/31/2023 .. 08/07/2028 ...
36321P-AA-8 ..... GALAXY PIPELINE ASSETS BIDCO LTD .. 1.CFE .. ...94.8790 |. .285,574 |.. .0 ......2.664 ....00/23/2022 .. 09/30/2027 ...
36321P-AB-6 ..... GALAXY PIPELINE ASSETS BIDCO LTD ... |- 1.CFE ... ...81.4100 |... .. ....392,671 0. . o0 ]l 2,625 |l 2.816 ...06/24/2021 ...|....03/31/2036 ...
36321P-AC-4 ... GALAXY PIPELINE ASSETS BIDCO LTD ... |- 1.CFE ... ... 75.3440 |... . 175,000 |.. ....129,057 0 | 1,219 | 250 |...... 5.819 ....04/23/2024 ...|....09/30/2040 ...
36321P-AE-0 ..... GALAXY PIPELINE ASSETS BIDCO LTD ... |- 1.CFE ... ...78.9990 |... ..868,249 |.. ...824,673 0 ] 2,015 | 940 |...... 3.552 ...07/10/2023 ... |....09/30/2040 ...
36830B-AB-1 ..... GC TREASURY CENTER CO LTD . .. 2.BFE ..|... ...85.1980 |... 255,598 |.... ... 300,000 |.. 300,401 0 . ... (60) |- 980 |...... 2.956 ....05/24/2021 ...|....03/18/2031 ...
36830B-AC-9 ..... GC TREASURY CENTER CO LTD . .2.BFE .. ...73.7010 |. ..1,064,976 |. . 1,445,000 1,341,880 |.. .0 1,229 |. . .. ...l 4727 ...08/18/2023 .. 03/18/2061 ...
36830B-AF-2 ..... GC TREASURY CENTER CO LTD . .. 2.BFE ..|... ...84.1720 |... 462,946 |.... .. O | 1,113 .200 |...... 6.375 ...07/19/2023 ...|....03/30/2052 ...
37045V-AJ-9 ..... GENERAL MOTORS CO .. 2.BFE ..|... .. 86.7080 |... 0 | .. (8,468) |. 200 |...... 4.394 | A0 ...... .. 135,200 |....11/10/2020 ...|....04/01/2045 ...
37045V-A0-3 ..... GENERAL MOTORS CO s .. 2.BFE ..|... ...87.8550 |... 0 [ (1,468) |oeeeeeeeenn0 o0 ]0nl.5.400 |- 4.676 |AO ...... ... 32,400 |[....09/30/2020 ...|....04/01/2048 ...
372460-D#-9 ..... GENUINE PARTS COMPANY EURO SER L SRNT ...cevvvvnnvnnsfoee e e | s .. 2.BFE ..|... . ...92.6420 |... 4,795,600 |.... O 0 a0 L0 (341,500) ... 2,020 . 2.020 (A0 ...... .. 109,731 |....10/30/2017 ...|....10/30/2029 ...
372546-Al-1 ..... GEORGE WASHINGTON UNIVERSITY 2 s .. 1.EFE ..|... .. 6,500,000 |...81.3230 |... 5,285,989 |.... ....6,500,000 O 0 0 e l0 el 40126 | 4.126 [MS ...... .. 268,190 |....03/27/2018 ...|....09/15/2048 ...
37310P-AB-7 ..... GEORGETOWN UNIVERSITY ... .. 6,000,000 |...87.4900 |... 5,249,370 |.... ....6,000,000 O 0 0 [0 000052215 | 5.215 (A0 ...... ..312,900 |....01/09/2019 ...|....10/01/2118 ...
373334-J5-1 ... GEORGIA POWER CO ...5,421,381...91.0900 |... 4,256,651 |.... ....5,214,617 0 e (25,087) [0 o0 el 40750 | 3.764 [MS ...... ..221,968 |....04/20/2015 ... |....09/01/2040 ...
373334-Ji-2 GEORGIA POWER CO . ...4,064,900 |...85.0320 |... 4,251,603 |.... ....4,124,8% O] 28,698 o0 00000040300 |- 5.938 ....11/04/2022 ...|....03/15/2042 ...
373334-KA-8 . GEORGIA POWER CO . 4,710,400 |...83.6010 | ..4,889,798 |. (4,777,324 .. .0 .5.964 ....11/04/2022 .. 03/15/2043
37362@-AD-4 . GA TRANS CORP .. 3,354,167 |...98.2090 |. .. 3,204,004 |. . 3,354,167 |.. .0 .5.640 ...09/06/2023 .. 09/30/2053 ...
373731-AD-2 ..... [GERDAU TRADE INC . . 224,200 |...98.9140 |. ..197,828 |. . 200,000 .210,963 |.. .0 .2.83%2 ....04/12/2021 .. 10/24/2027 ...
375558-AX-1 ..... GILEAD SCIENCES INC ...vvvviiviiiniiiiiiiieeeecvviiees fean e o A 1,748,020 |...89.4960 |. .. 1,789,915 |. .2,000,000 1,761,887 |.. .0 .5.838 ....11/01/2022 .. 04/01/2044 ...
375558-BT-9 ..... [GILEAD SCIENCES INC ..LS.. 1 . 11,919,900 |...61.4630 |. .. 7,375,556 |. 12,000,000 11,927,276 |.. .0 ......2.833 ...09/23/2021 .. 10/01/2050 ...
375558-CE-1 ..... GILEAD SCIENCES INC ... ..LS.. 1 ...96.5360 |... 5,792,189 |.... ....5,957,419 O e 19 0 [0 0000.5.600 |- 5.645 ....11/13/2024 ...|....11/15/2064 ...
37940X-AC-6 ..... GLOBAL PAYMENTS INC .. ..LS.. 1 ...74.5080 |... 2,235,253 |.... ....2,993,103 O e 188 0 0 40150 | 4.165 .. 124,500 |....08/07/2019 ...|....08/15/2049 ...
37940X-AR-3 ..... GLOBAL PAYMENTS INC .. ..LS.. 1 .. 1,991,160 |...96.9380 |... .... 1,991,401 O 120 0 [0 0000050950 | 5.982 ..119,000 |....08/08/2022 ...|....08/15/2052 ...
381210-AF-9 ..... GOLDEN STATE WTR .. 5,000,000 |...99.4820 |... . . ....5,000,000 O 0 0 [0 0000052220 |- 5.222 ..261,000 |....01/13/2023 ...|....01/31/2038 ...
38141E-C3-1 ..... GOLDMAN SACHS GROUP INC . ..LS.. .. 1,036,860 |...88.3870 |... 883,869 |.... .1,000,000 |.. .... 1,031,468 O e (1,028) el o0 0004800 |- 4.551 ....02/01/2019 ...|....07/08/2044 ...
38148L-AF-3 ..... GOLDMAN SACHS GROUP INC . ...92.2210 |... 9,222,138 |.... .. 10,000,000 |.. ....8,201,205 0 feeenn 839,997 o0 0 50150 | 6.792 ....11/03/2022 ...|....05/22/2045 ...
384802-AB-0 ..... W GRAINGER INC .. ...89.2810 |. ..2,678,438 |. .3,000,000 .2,978,440 |.. .0 . 4.655 ....06/26/2015 .. 06/15/2045
39056@-AG-4 ..... GREAT LAKES CHZ .. . 102.8510 |. .. 7,199,570 |. .7,000,000 .7,000,000 |.. .0 .6.120 ....09/08/2023 .. 09/08/2033
39063@-AG-5 ..... GREAT LAKES GAS TRANS CO .. . 103.1550 |. ..2,063,100 |. .2,000,000 .2,000,000 |.. .0 .6.941 ....03/10/1998 .. 03/25/2028 ...
39063@-AH-3 ..... [GREAT LAKES GAS TRANS CO SENIOR NOTES . 107.0250 |. 1,926,450 |. .1,800,000 .1,800,000 |.. .0 .8.075 ...03/29/2000 .. 01/29/2030 ...
39301#-AB-6 ..... GREEN DIAMOND RESOURCE CO SR SEC NTS . ...98.3770 |. ..4,918,850 |. .5,000,000 .5,002,223 |.. .0 ......4.516 ....07/01/2013 .. 07/01/2028 ...
39526@-AE-1 ..... GREENHECK FAN CORPORAT ION N B s . ...83.6790 |..ccovnnnnnnns 1,255,185 |.... .1,500,000 |.. .... 1,500,000 O 0 0 [0 0012 2.960 |- 2.960 ....10/22/2021 ...|....10/22/2031 ...
39541E-AA-1 ... GREENSAIF PIPELINES BIDCO SA RL .....eevvvvvnnniviiinnn foun oee C...... 1 [ PPN 400,000 |. 100.1570 |.....couunvennens 400,627 |....oveiiennnnn 400,000 |..eeevennnnnnns 400,000 |..oeevvnnniinnns 0 fooeviiiiiieenn0 vl o0 6129 L 6.129 ...02/09/2023 ... |....02/23/2038 ...
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39541E-AC-7 ..... GREENSAIF PIPELINES BIDCO SA RL .....cceevvvenneveennns o LS..[C...... T L1EFE e 1,471,200 |. 101.2410 |.............. 1,483,185 [.............. 1,465,000 |...ccvvunnnnns 1,471,050 |ooovvvnnnnnnnns (O R T3 I PO | Y AR | B RN 6.510 |...... 6.470 |FA ooees |ovnniiiiiiens 33,910 |oevveenininns 95,372 |....11/29/2023 ...|....02/23/2042 ...
39541E-AE-3 ..... GREENSAIF PIPELINES BIDCO SA RL ....oeeeeeeeeeeeeenns foun e (V- .. 1.EFE ..|... ...97.4980 |... ... 300,000 |.. O 0 0 o0 6.103 |...... 6.102 ....07/17/2024 ...|....08/23/2042 ...
39839#-AF-8 ..... GRIFFITH LABORATORIES INTL INC SR NTS SER 2014-A . . .. 2.CFE .. . 100.5950 |. .2,500,000 .0 .5.470 |......5.469 ...01/15/2014 .. 01/15/2029 ...
400131-AJ-7 ..... GRUMA SAB DE CV .. 1, L2.AFE .. ...94.5000 |. ..365,000 .0 5.761 |......5.761 ....12/04/2024 .. 12/09/2054 ...
40049J-BA-4 ..... GRUPO TELEVISA SAB . 1, .2.CFE .. ...72.1160 |. ..465,000 .0 .5.000 |......4.128 ....04/12/2021 .. 05/13/2045 ...
40052V-AE-4 ..... GRUPO BIMBO SAB DE CV 1, L2.AFE .. ...82.6350 |. ..220,000 .0 .4.700 |......5.771 ....01/25/2024 .. 11/10/2047
400666-AA-1 ... GUARA NORTE SARL ......... 1. .2.CFE .. ...91.2720 |. ..710,799 .0 ......5.198 |......5.016 ....10/15/2021 .. 06/15/2034 ...
402740-AE-4 ..... GULFSTREAM NATURAL GAS SYSTEM LLC ..evvveeeeeeeneee o wen | s 1,2 e .. 2.BFE ..|... .. 88.7080 |... 10,000,000 |.. O [ 1,248 |0 0 e 5.950 |...... 5.99% ....11/17/2015 ...|....10/15/2045 ...
404119-BV-0 ..... HCA INC ... 12 .. 2.CFE ..|... ...90.7990 |... O 2,729 o0 [0 5.500 |...... 6.133 ....06/01/2023 ...|....06/15/2047 ...
404119-CB-3 ..... HCA INC ... 12 .. 2.CFE ..|... . ...64.6760 |... ....5,041,381 O e 9,709 |0 o0 e 3.500 |...... 4.194 ...10/03/2023 ...|....07/15/2051 ...
404121-AL-9 ..... HCA INC 12 .. 2.CFE ..|... 1,748,863 |...95.1070 |... s ....1,748,974 O e 11 0 [0 e 5.950 |...... 5.954 0 [....08/07/2024 ...|....09/15/2054 ...
404350-AC-4 ... HTA GROUP LTD 1, L4.AFE .. 512,363 |. 101.7540 |. ..524,031 ..515,000 512,620 |.. .0 .7.500 |......7.625 ...06/22/2024 .. 06/04/2029 ...
40480H-AA-5 ..... HCL AMERICA INC 1 .1.GFE .. 803,686 |...95.9450 |. ..801,142 |. ..835,000 .822,881 |.. .0 .1.375 |......2.617 ....07/07/2023 .. 03/10/2026 ...
40500#-AK-3 ..... HEB GROCERY CO N A C1LFPRL L 1,250,000 |...94.0690 |. ..1,175,863 |. . 1,250,000 .1,250,000 |.. .0 ......5.650 |......5.650 ...08/20/2024 .. 03/20/2051 ...
40500#-AL-1 ..... HEB GROCERY CO ... N S| 1FPL L .. 2,000,000 |...94.3450 |.....coeennn 1,886,900 |.... .2,000,000 |.. ....2,000,000 O o0 o0 [0 5.670 |...... 5.670 ....03/20/2024 ...|....03/20/2052 ...
40500#-AM-9 ..... HEB GROCERY CO ... N A |- 1FPL L .. 4,000,000 |...94.6370 |.............. 3,785,480 |.... .4,000,000 |.. ....4,000,000 JLO N N | [ ARt | B ISP | B AU 5.690 |...... 5.690 ....08/20/2024 ...|....03/20/2053 ...
40500#-AN-7 ..... HEB GROCERY CO ... A1 R PL L .. 4,000,000 |...94.9440 |.............. 3,797,760 |.... .4,000,000 |.. ....4,000,000 O o0 o0 [0 5.710 |...... 5.710 ....03/20/2024 ...|....03/20/2054 ...
413875-AT-2 ..... L3HARRIS TECHNOLOGIES INC 12 .. 2.BFE ..|... 1,831,640 |...91.6290 |... .2,000,000 |.. ....1,839,146 O e 4112 |0 0 e 5.054 |...... 5.729 ....08/01/2023 ...|....04/27/2045 ...
416518-AD-0 ..... HARTFORD FINANCIAL SERVICES GROUP INC ... 12 .. 2.AFE ..|... .. 991,280 |...62.1510 |... O 198 |0 [0 2.900 |...... 2.944 ....09/16/2021 ...|....09/15/2051 ...
419866-D8-4 ..... HAWATIAN ELECTRIC COMPANY INC SR NTS SRS 2012 E ...[... ... .. 3,000,000 |...78.8020 |.....eunnnnnnn 2,364,060 |.... ....3,000,000 JL I I | I APPSRt | B IR | ) FOU 5.390 |...... 5.389 ...04/19/2012 ...|....04/01/2042 ...
419866-E#-1 ..... HAWATIAN ELECTRIC COMPANY INC SER 2013C SR NTS .. 5,000,000 |...80.1090 |. .. 4,005,450 |. .5,000,000 |.. .0 .5.650 |......5.649 ....10/03/2013 .. 10/01/2043 ...
419866-F#-0 ..... HAWATIAN ELECTRIC COMPANY INC SER 2017A SR NT . 3,000,000 |...63.8980 |. .. 1,916,940 |. .3,000,000 .3,000,000 |.. .0 .4.310 |......4.310 ....12/14/2017 .. 12/01/2047
419866-F*-4 ..... HAWATTAN ELECTRIC COMPANY INC SR NTS SER 2015A 3,000,000 |...74.5990 |. ..2,287,970 |. .3,000,000 .3,000,000 |.. .0 .5.230 |......5.229 ....10/15/2015 .. 10/01/2045
419866-F@-2 ..... HAWATIAN ELECTRIC COMPANY INC SER 2016A SR NT . 3,000,000 |...66.8650 |. ..2,005,950 |. .3,000,000 .3,000,000 |.. .0 .4.540 |......4.540 ....12/15/2016 .. 12/01/2046
42251#-AS-3 ... HEB GROCERY COMPANY LP SR NTS SRS F ..... 5,000,000 |...91.8500 |. .. 4,592,500 |. .5,000,000 |.. .0 ......4.800 |......4.800 ....12/15/2011 .. 12/15/2037 ...
42251#-AT-1 ... HEB GROCERY COMPANY LP SR NTS SRS G B .. 5,000,000 |...89.3720 |...euunnnnenn 4,468,600 |.... ....5,000,000 O 0 0 [0 e 5.000 |...... 5.000 ...12/15/2011 ...|....12/16/2041 ...
42824C-AY-5 ... HEWLETT PACKARD ENTERPRISE CO ... 1 .. 699,545 |. 103.7820 |... 518,909 |.... 681,075 O [ (6,859) |0 o0 e 6.350 |...... 3.778 ...09/14/2021 ...|....10/15/2045 ...
42824C-BIi-8 ..... HEWLETT PACKARD ENTERPRISE CO ... 1 4,844,120 |...94.1300 |... ... 4,844 640 0 e 520 0 o0 e 5.600 |...... 5.820 ....11/06/2024 ...|....10/15/2054 ...
43655*-AB-4 ..... HOLT TEXAS LTD ... . .. 750,000 |. 103.9610 |... ... 750,000 O o0 o0 [0 6.760 |...... 6.760 ....11/21/2023 ...|....11/15/2030 ...
437076-CG-5 ..... HOME DEPOT INC ... 1 ...56.5810 |... ....525,987 O [ 7,408 0 [0 e 2.375 |...... 5.979 ....10/31/2023 ...|....03/15/2051 ...
437076-CK-6 ..... HOME DEPOT INC 1 .. 61.0060 |... .... 4,455,370 LU R I I T AR | RPN | B AN 2.750 |...... 2.803 ....09/07/2021 ...|....09/15/2051 ...
44107TH-AF-9 ..... HOSPITAL FOR SPECIAL SURGERY 1, ...60.4130 |... 966,611 |.... .... 1,504,821 O foeeenn2,426 |0 o0 e 2.667 |...... 3.000 ...11/18/2020 ...|....10/01/2050 ...
442851-BH-3 ... HOWARD UNIVERSITY .. 1, .. 3,500,000 |...87.0270 |......onnnenn 3,045,937 |.... .... 3,500,000 LU RN | N | RN | B SN 5.209 |...... 5.209 ....03/08/2022 ...|....10/01/2052 ...
444859-BE-1 HUMANA INC ........... 1, 6,805,625 |...84.9480 |. ..6,748,274 |. .6,863,417 |.. .0 .4.950 |......6.149 ....11/03/2022 .. 10/01/2044
445640-AC-9 . HUNT OIL COMPANY OF PERU LLC SUCURSAL DEL PERU 1, 840,000 |. 108.9090 |. ..914,834 | 840,000 |.. .0 .8.550 |......8.550 ....00/12/2023 .. 09/18/2033
44929@-AF-1 ICRE REIT HOLDINGS SER A SR NTS TRANCHE A ... B .. 3,000,000 |...99.1150 |. .. 2,978,450 |. .3,000,000 |.. .0 ......4.380 |......4.379 ....11/25/2013 .. 11/25/2026 ...
450319-B#-4 ..... ITC MIDWEST LLC 1ST MTG BNDS SER G 1.F ... .10,000,000 |...72.7470 |....oevnnnnnns 7,274,700 |.... .. 10,000,000 LI RN | I N | RPN | B SN 3.830 |...... 3.830 ....04/07/2015 ...|....04/07/2055 ...
450319-D8-4 ... ITC MIDWEST LLC 1.F FE . .. 1,000,000 |...83.3260 |... 833,260 |.... ....1,000,000 J I N | I FORRRRRt | B ISP | B AU 4.530 |...... 4.530 ...10/12/2022 ...|....10/12/2052 ...
450320-AA-3 ..... ITC GREAT PLAINS LLC 1ST MTG BNDS SER A 1.F .. .. 2,013,000 |...78.6570 |... .. 1,583,365 |.... ....2,013,000 O o0 o0 [0 e 4.160 |...... 4.160 ... 11/26/2014 ... |....11/26/2044 ...
450636-F#-7 ..... ITR CONCESSION . 2.BFE. ...98.0990 |... ... 14,714,850 |.... ...15,000,000 O 0 0 o0 6.200 |...... 6.200 ....00/25/2024 ...|....09/25/2044 ...
451380-D*-7 ..... IDAHO POWER ... I 1.6 FE . ...89.4550 |............. 4,472,750 |.... ....5,000,000 L RN | I N | RPN | B AN 5.200 |...... 5.200 ....03/08/2023 ...|....03/08/2053 ...
45138L-BF-9 ..... IDAHO POWER €O .evvveeeeeeeeeee e e e e e eees foen e 12 1.F FE . L..79.3560 |...cconnnnnnns 2,380,690 |.... ....2,990,317 O e 283 |0 [0 e 4.200 |...... 4.222 ....03/13/2018 ...|....03/01/2048 ...
45138L-BH-5 ..... IDAHO POWER CO .evvvveeiiviiiiie i fen e 12 1.F FE . ...95.8290 |... .... 1,486,209 O 199 0 [0 e 5.500 |...... 5.565 . ....03/09/2023 ...|....03/15/2053 ...
45138L-BJ-1 ..... IDAHO POWER €O v eeeeeee e e e e eeeeee e eees foen e 12 1.G FE . ...99.7210 |... . . .... 8,423,156 O [ 1,169 |0 o0 e 5.800 |...... 5.865 ... 123,250 |... ...09/06/2023 ...|....04/01/2054 ...
45517J-AA-T7 ... INDIANA UNIVERSITY FOUNDATION INC .. ..LS.. 12 1.AFE. ...63.7970 |... ... 500,000 |.. 500,000 O 0 0 0 2.820 |...... 2.820 [AQ ..ooee foeviinnniiiiinns 3,525 |... ...10/06/2021 ...|....10/01/2051 ...
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455434-BT-6 ..... INDIANAPOLIS POWER & LIGHT CO ..oevvvvvvvvnnnieiiinnen .. 1.F FE .. L T7.9700 [oeiiinennnns 1,169,543 |..oovennnnnnns 1,500,000 [...oeeeennnnn 1,218,609 |...covvennninnns (0 O - (T RN | [ AR | B KN 4.050 |...... 5.563 ....03/06/2023 ...|....05/01/2046 ...
455434-BYi-9 ..... INDIANAPOLIS POWER & LIGHT CO .. 1.G FE ..|... ...98.1920 |...covnnnnnnns 2,945,763 |.... .3,000,000 |.. .... 2,991,539 O e 179 |0 o0 e 5.700 |...... 5.720 ...03/07/2024 ...|....04/01/2054 ...
45662N-A@-2 . INFINEON TECHNOLOGIES AG SER B SR NT . ..LS.. .. 2.AFE .. ...98.4100 |. ..5,904,600 |. .6,000,000 .6,000,000 |.. .0 .4.100 |......4.099 ....04/05/2016 .. 04/05/2026 ...
456829-AC-4 . INFRAESTRUCTURA ENERGETICA NOVA SAB DE CV ..LS.. s .2.BFE .. ...72.5870 |. .471,814 ). . 650,000 587,886 |.. .0 4.750 |......5.416 ...07/19/2023 .. 01/15/2051 ...
456873-AC-2 . TRANE TECHNOLOGIES FINANCING LTD ..LS.. s L2.AFE .. ...87.9870 |. .. 4,399,347 |. .5,000,000 . 4,941,546 |.. .0 . 1,686 |. ......4.650 |......4.740 ...07/21/2015 .. 11/01/2044 ...
458140-AK-6 ..... INTEL CORP ..eeeeeeeeee e eeene e e e eeemme e eeemmee e LS [ i Tons .. 2.AFE ..|... ...83.6000 |... 1,672,009 |.... 2,042,933 O e (1,672) |0 [0 e 4.800 |...... 4.615 ....08/04/2015 ...|....10/01/2041 ...
458140-BJ-8 ..... INTEL CORP ... .. 2.AFE ..|... ...59.6970 |... 2,537,110 |.... 2,818,841 0. L5611 [0 0 [ 3.250 |...... 5.832 ....10/16/2024 ...|....11/15/2049 ...
458140-BK-5 ..... INTEL CORP ... .. 2.AFE ..|... ...53.3770 |... 3,736,379 |.... 6,956,946 0 [ 666 |0 [0 e 3.100 |...... 3.129 ...02/10/2020 ...|....02/15/2060 ...
458140-BX-7 ..... INTEL CORP ... .. 2.AFE ..|... ...54.2650 |... 1,085,296 |.... 2,000,014 LU R £ ) N N | I RPN | ) AN 3.200 |...... 3.200 ....10/06/2021 ...|....08/12/2061 ...
458140-CC-2 ... INTEL CORP ... L2.AFE .. ...78.0290 |. .4,321,870 |.. .0 .5.050 |...... 4.950 ...08/04/2022 .. 08/05/2062 ...
45846A-AA-8 ..... INTERCHILE SA .. L2.AFE .. ...80.7950 |. . 500,000 500,000 |.. .0 .4.500 |......4.500 ....07/19/2021 .. 06/30/2056 ...
45853N-AA-0 ..... INTERCONNECT ON .2.BFE .. ...85.7500 |. ..265,000 .265,000 |.. .0 ......3.825 |......3.825 ...11/18/2021 .. 11/26/2033 ...
45866F-AQ-7 ..... INTERCONT INENTAL EXCHANGE INC .... .. 1.G FE ..|... ...57.9750 |... .4,990,000 |.. 2,878,098 LU SR Y A N | RPN | ) SO 3.000 |...... 5.832 .. 149,700 |....11/03/2023 ...|....09/15/2060 ...
45866F-AY-0 ..... INTERCONT INENTAL EXCHANGE INC .... .. 1.G FE ..|... ...90.5%0 |... .2,000,000 |.. 1,986,928 O [ 11 0 0 e 5.200 |...... 5.240 .. 104,000 |....05/12/2022 ...|....06/15/2062 ...
458830-F#-8 ..... INTERMOUNTN GAS ..LS.. .. 2.AFE ..|... .. 81.8780 |... .2,750,000 |.. 2,750,000 O o0 o0 [0 e 4.600 |...... 4.600 .. 126,500 |....06/15/2022 ...|....06/15/2052 ...
458830-F@-0 ..... Intermountain Gas Company Sr Nts due 2049 ..LS.. .. 2.AFE ..|... ...78.4750 |... .4,000,000 |.. 4,000,000 O 0 0 [0 e 4.260 |...... 4.260 .. 170,400 |....06/13/2019 ...|....06/13/2049 ...
459200-KB-6 ..... INTERNATIONAL BUSINESS MACHINES CORP ... .1.GFE .. ...86.0320 |. .. 4,043,495 |. .4,700,000 . 4,682,372 |.. .0 .4.150 |......4.185 195,050 |....05/08/2019 .. 05/15/2039 ...
459200-KC-4 . INTERNATIONAL BUSINESS MACHINES CORP . . 1.GFE .. ...80.2860 |. .. 1,204,292 |. .1,500,000 .1,480,934 |.. .0 .4.250 |......4.335 . 63,750 |....05/08/2019 .. 05/15/2049 ...
459200-KK-6 ..... INTERNATIONAL BUSINESS MACHINES CORP . s .1.GFE .. ...71.2370 |. .. 3,561,871 |. .5,000,000 4,974,110 |.. .0 1,322 | ......2.850 |......2.892 142,500 |....04/30/2020 .. 05/15/2040 ...
460146-CK-7 ..... INTERNATIONAL PAPER CO 12 .. 2.BFE ..|... ...87.9710 |... .2,000,000 |.. 1,872,204 0 . P Y74 T U | R IO | B 4.800 |...... 5.332 ... 96,000 |....12/22/2015 ... |....06/15/2044 ...
46051M-Ae-1 ..... International Transmission Company .............cceewue]oen von [ eennnnn T .. 1.F FE ..|... ...78.1420 |... .5,000,000 |.. 5,000,000 O o0 o0 [0 e 4.000 |...... 4.000 ..200,000 |....03/29/2018 ...|....03/30/2083 ...
46128\1-AN-1 ... INVERSIONES CMPC SA ... .2.BFE .. s ...91.6850 |. . 500,000 .520,532 |.. .0 ......3.850 |......2.924 . 19,250 |....05/24/2021 .. 01/13/2030 ...
46128\1-AS-0 ..... INVERSIONES CMPC SA ... .. 2.BFE ..|... .. 199,970 |. 100.2730 |... . 200,000 |.. ....199,973 O i o0 [0 e 6.125 |...... 6.127 . 12,250 |....06/20/2023 ...|....06/23/2033 ...
46128\1-AT-8 ..... INVERSIONES CMPC SA ... .. 2.BFE ..|... .. 582,929 |. 100.6340 |... s ..585,000 |.. s O [ 131 0 0 e 6.125 |...... 6.173 ... 17,916 |....02/21/2024 ...|....02/26/2034 ...
46132F-AC-4 ..... INVESCO FINANCE PLC ... L2.AFE .. 9,868,140 |...93.7110 |. ..8,368,371 |. .8,930,000 .9,680,301 |.. .0 ......5.375 |...... 4.694 479,988 |....08/30/2017 .. 11/30/2043 ...
462470-AA-2 ..... IOWA INTERSTATE RAILROAD LTD SR SEC NTS ..eeevneveeee |vn vee [ eevnnnn .- 1.DPL ..|... .. 2,667,600 |...97.7430 |... 2,607,392 |.... .2,667,600 |.. 2,667,600 J I N | I FORRRRRt | B ISP | B AU 4.530 |...... 4.528 .. 137,579 |....02/02/2016 ...|....01/28/2028 ...
46361%-AS-5 ..... IRVINE COMPANY LLC & IRVINE LAND CO LLC ... .- TEPL L. 4,000,000 |...94.7860 |... ..3,791,440 |.... .4,000,000 |.. 4,000,000 LI RN | I N | RPN | B SN 3.750 |...... 3.750 .. 150,000 |....07/16/2014 ...|....09/01/2029 ...
465077-AL-9 ..... ISRAEL ELECTRIC CORP LTD ..eeeeieeeeenieeeeeeneiaeeees foen oe |- 2.AFE L. ..617,327 |...95.7050 |... 531,163 |.... 587,230 0 [ (8,395) |0 o0 e 4.250 |...... 2.560 ... 23,588 |....04/13/2021 ...|....08/14/2028 ...
46625H-JB-7 ..... JPMORGAN CHASE & €0 ovvvvnveeiiinieeeceniieeecvenians oo ven e | s .. 1.F FE ..|... . 100.9560 |... 3,064,022 |.... 2,854,876 O e 6,128 o0 [0 5.600 |...... 6.178 .. 169,960 |....11/04/2022 ...|....07/15/2041 ...
46647P-AL-0 ..... JPMORGAN CHASE & CO ... .. 1.F FE ..|... ...78.1920 |... 1,563,832 |.... 1,976,151 0 e 590 |0 o0 e 3.964 |...... 4.043 ....11/10/2017 ...|....11/15/2048 ...
46647P-CD-6 ..... JPMORGAN CHASE & CO ... .. 1.EFE ..|... ...73.4260 |... 7,342,612 |.... . 7,053,246 LU O [1:c Y2 0 N | I RPN | ) AN 3.157 |...... 5.8% ....11/07/2022 ...|....04/22/2042 ...
46647P-CE-4 . JPMORGAN CHASE & CO 1.FFE .. ...68.3790 |. ..2,393,267 |. .3,500,000 .3,778,276 |.. .0 .3.328 |......2.8%4 ....09/09/2021 .. 04/22/2052
46653K-AB-4 ..... JAB HOLDINGS BV ..... L2.AFE .. ...64.8520 |. .. 2,594,080 |. .4,000,000 4,015,972 |.. .0 .3.750 |......3.725 ....06/26/2021 .. 05/28/2051 ...
46817TM-AN-7 ... JACKSON FINANCIAL INC .2.BFE .. ...68.9470 |. ..344,736 | . 500,000 495,221 |.. .0 ......4.000 |......4.059 LA171772021 L 11/23/2051 ...
468223-AlI-2 ..... JACKSON LABORATORY .. 1.EFE ..|... ...70.5010 |... 528,758 |.... . 750,000 |.. ... 750,000 LI RN | I N | RPN | B SN 3.468 |...... 3.468 ...03/09/2021 ...|....07/01/2051 ...
470320-BC-4 ..... J CAMPBELL CO L. 2.AIF ..., ...97.1850 |... ... 750,000 |.. JLO N N | [ ARt | B ISP | B AU 5.380 |...... 5.383 ....09/26/2024 ...|....09/30/2031 ...
478375-AL-2 ..... JOHNSON CONTROLS INTERNATIONAL PLC . .. 2.BFE ..|... ...85.8070 |... . 2,254,184 O 8,942 |0 [0 4.625 |...... 5.450 . ....12/28/2016 ...|....07/02/2044 ...
478375-AN-8 ..... JOHNSON CONTROLS INTERNATIONAL PLC ... .. 2.BFE ..|... ...84.4370 |... 4,219,329 |.... . s 5,034,532 0 e (828) |0 o0 e 4.950 |...... 4.906 ... 122,989 |... ...12/28/2016 ...|....07/02/2064 ...
481216-AJ-0 ..... JRD Holdings LLC Nts due 2032 . ..2.BPL .. ...81.2210 |. ..2,842,735 |. .3,500,000 .3,500,000 |.. .0 .2.730 |......2.730 . 11,413 ...11/18/2020 .. 11/18/2032 ...
48126P-AA-0 ..... NK KAZMUNAYGAZ AO ..... .2.BFE .. ...82.7840 |. . ..450,000 423,676 |.. .0 .3.500 |......4.267 3,369 ...02/15/2024 .. 04/14/2033 ...
482480-AJ-9 ..... KLA CORP .. 1FFE .. ...69.0680 |. ..795,000 .806,989 |.. .0 ......3.300 |......3.211 8,745 ....01/19/2022 .. 03/01/2080 ...
482480-AN-0 ..... KLA CORP .. ..LS.. 2 s .. 1.F FE ..|... ...93.6260 |... .1,500,000 |.. O e 18 0 0 e 5.250 |...... 5.259 .. 36,313 |... ...06/21/2022 ...|....07/15/2062 ...
48252M-AA-3 ... KKR GROUP FINANCE CO VII1 LLC . ..LS.. 2 s .. 1.F FE ..|... ...68.9250 |... ..250,000 |.. O e (495) |0 [0 e 3.500 |...... 3.065 ....12/03/2020 ...|....08/25/2050 ...
482680-AX-2 ..... KPMG LLP Nts due 2027 ........... J (R IR I .. 1.EFE ..|... ...98.7090 |... .5,000,000 |.. ....5,000,000 O 0 0 o0 e 4.150 |...... 4.151 ...04/15/2020 ...|....04/15/2027 ...
PLANNED INDUSTRIAL EXPANSION AUTH OF KANSAS CITY M
48503T-AA-5 ... [ oiiiiiiiiii e [ eee [ eeneees | e L AFE 3,713,528 |. 103.0750 f[.....cceennnns 3,827,719 | 3,713,528 |...cooeeennnnn 3,709,928 |....uiiiiennnnnn (V] (1,903) |-evuuieeeeennnnn (U 0 |..... 5.242 |...... 5.201 [MON ... [oeeereennanees 11,355 |ooveeeeeenes 194,664 [....07/12/2010 ...|....12/10/2032 ...
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485134-BM-1 ..... EVERGY METRO INC ..eevvveniiiiiiiiiieicviineeecevnnn foee e e 1,2 s LFFE L 959,370 |...94.6270 |.....ccvvvnnnnnns 946,275 |...ccvvvnnnnns 1,000,000 |eveennirrennnnd 961,576 |[.oevvivnnnnnnn 0 fooeerieee 1,351 0 0 5.300 |...... 5.658 ....06/23/2023 ...|....10/01/2041 ...
485134-B0-2 ... EVERGY METRO INC ..eeeeeeeeeeeeeeeeeeeen e eeeeeeee foe e | [ 1,2 s .. 1.F FE ..|... ... 79.2460 |....coonnnnnnt 3,704,758 |.... .4,675,000 |.. .... 5,640,643 0 [ (831,081) |0 o0 e 4.200 |...... 2.919 ....11/18/2020 ...|....06/15/2047 ...
485134-BR-0 ..... EVERGY METRO INC ..oevvveniiiiiiiiiieicviineeccevvne foee e e 1,2 s .. 1.F FE ..|... ...79.2160 |... .1,500,000 |.. .... 1,266,479 O o 4,981 |0 [0 4.200 |...... 5.383 ....06/12/2023 ...|....03/15/2048 ...
485134-8S-8 ..... EVERGY METRO INC ..eeeeeeeeeeeeiee e eeeeeeee fos e | [ 1,2 s .. 1.F FE ..|... ...77.6750 |... JLO N U 14 ARt | B IUUUPRRPRRTIN | ) AU 4125 |...... 4.033 ....04/16/2019 ...|....04/01/2049 ...
485260-B#-9 ..... KANSAS GAS AND ELECTRIC CO FIRST MTG BONDS SRS B ..[... o] ueeeeer]| weneeeens .. 1.F FE ..|... . 107.9120 |... O 0 0 [0 6.640 |...... 6.639 ....05/15/2008 ...|....05/15/2038 ...
48666*-AC-8 ..... KCP&L GREATER MISSOURI OP CO SER B SR NTS ...ccovveuefors ven]vunnnns v |- 2.BFE ... ...84.3750 |... . . ....5,000,000 JLO I N | I ARt | B ISP | ) AT 4.740 |...... 4.740 ....08/16/2013 ...|....08/15/2043 ...
486670-AP-0 ..... NK KAZMUNAYGAZ AO [CRR—. e | 2.BFE ... ...86.2440 |... ... 660,000 |.. O 1,384 |0 [0 5.750 |...... 7.016 ....07/30/2024 ...|....04/19/2047 ...
486670-AS-4 ..... NK KAZMUNAYGAZ AO . |--2.BFE ..|... ...92.8750 |... . 300,000 |.. O [ 674 |0 o0 e 6.375 |...... 7.867 ....09/06/2023 ...|....10/24/2048 ...
48855K-AA-8 ..... KENBOURNE INVEST SA .6 L ...40.6170 |. . 200,000 .0 ......6.875 |......0.000 0 |....05/24/2021 .. 11/26/2024 ...
49177J-AR-3 ..... KENVUE INC ...92.3730 |... 0 e 156 |0 o0 e 5.200 |...... 5.242 ...03/08/2023 ... |....03/22/2063 ...
494368-BG-7 KIMBERLY-CLARK CORP ...98.0950 |... . ....5,511,262 LU SR 072 <15 N N | I RN | ) AN 5.300 |...... 4.409 ....12/23/2015 ...|....03/01/2041 ...
494386-AD-7 . KIMBERLY-CLARK DE MEXICO SAB DE CV ...84.7460 |. . 660,000 .599,813 |.. .0 2,431 |......4.011 ....01/25/2024 .. 07/01/2031 ...
49446R-AN-1 KIMCO REALTY OP LLC .. ...80.9510 |. . 830,000 .635,911 |.. .0 .4.250 |......6.312 ....06/19/2023 .. 04/01/2045 ...
49446R-AV-1 KIMCO REALTY OP LLC ...72.5610 |. .1,000,000 1,048,086 |.. .0 ......3.700 |......3.407 ....04/15/2021 .. 10/01/2049 ...
49456B-AH-4 ... KINDER MORGAN INC .. 543,233 |...93.4590 |... 533,347 O e (2,534) |0 [0 e 5.550 |...... 4.224 ....10/27/2020 ...|....06/01/2045 ...
49456B-A0-4 ... KINDER MORGAN INC 2,372,200 |...88.1990 |... ....2,385,137 O 2,899 |0 0 e 5.200 |...... 5.555 ....12/04/2018 ...|....03/01/2048 ...
49456B-AS-0 ..... KINDER MORGAN INC .. 466,105 |...63.3300 |... LU Y (- I N | I RPN | ) AN 3.250 |...... 3.624 ....10/27/2020 ...|....08/01/2050 ...
49456B-AT-8 ..... KINDER MORGAN INC ...2,033,875 |...67.5010 |... JLO I O (£t ) APt | B IR | ) AU 3.600 |...... 3.506 ....10/26/2021 ...|....02/15/2051 ...
49456B-Al-1 ..... KINDER MORGAN INC .. 4,981,700 |...90.9260 |... O e 271 o0 [0 e 5.450 |...... 5.475 ....07/25/2022 ...|....08/01/2052 ...
50077L-AM-8 ..... KRAFT HEINZ FOODS CO . 2,656,431 [...90.3570 |....ccoennnnns 2,620,342 |.... .... 2,667,354 JL N O - < ST APt | B IR | ) AT 5.200 |...... 5.874 . ...06/15/2023 ...|....07/15/2045 ...
501044-CN-9 ... KROGER CO .....oevvvvnnnn 3,114,415 (...96.2920 |. ..2,725,063 |. .3,028,83 |.. .0 (8,896) |. .5.400 |......4.741 152,820 |....07/30/2012 .. 07/15/2040 ...
50196@-AA-5 ..... LCN Capital Partners I11-D, L.P Class A Nts . 19,901,665 |...91.6830 |. . 18,194,307 |. 19,844,799 19,887,656 |.. .0 (4,432) |. .5.500 |......5.471 1,086,366 |....10/23/2024 .. 12/31/2034 ...
50201P-AA-4 ..... LLPL CAPITAL PTE LTD .......... .. 949,437 |. 100.2190 |. . ..869,285 ....930,357 |.. .0 (4,783) |. ......6.875 |......5.448 . 59,763 |....07/19/2023 .. 02/04/2039 ...
50203U-AA-1 ..... LBJ INFRASTRUCTURE GROUP LLC .. 67.1100 |... 10,625,000 |.. ... 1,960,481 0 . 022,822 |0 0 | 3.797 |...... 5.362 ..605,147 |....11/28/2023 ... |....12/31/2057 ...
502431-AR-0 ..... L3HARRIS TECHNOLOGIES INC ...96.7990 |... .1,750,000 |.. ... 1,744,559 L R (- N | RN | B AN 5.600 |...... 5.622 . 98,000 |....07/27/2023 ...|....07/31/2053 ...
50249A-AH-6 ..... LYB INTERNATIONAL FINANCE IIl LLC .. ...73.0110 |... .1,000,000 |.. 0 [ 10,965 |oeeiiiiiiiinn0 o0 e 3.375 |...... 6.540 ....11/01/2022 ...|....10/01/2040 ...
50249A-AK-9 ..... LYB INTERNATIONAL FINANCE Il LLC .. 66.0800 |... .1,000,000 |.. LU R (722 N N | I RPN | ) A 3.800 |...... 3.577 ....01/08/2021 ...|....10/01/2060 ...
50540R-AS-1 . LABORATORY CORPORATION OF AMERICA HOLDINGS ...85.9770 |. .4,500,000 .0 .4.700 |......6.056 ....07/17/2023 .. 02/01/2045
50587K-AB-7 ..... HOLCIM FINANCE US LLC ...84.3520 |. . .9,000,000 .0 4.750 |......4.715 ....11/07/2016 .. 09/22/2046 ...
512807-AX-6 ..... LAM RESEARCH CORP ..... ...61.2280 |. .. 3,061,402 |. .5,000,000 4,986,141 |.. .0 .3.125 |......3.138 ....04/30/2020 .. 06/15/2060 ...
53079E-BK-9 ..... LIBERTY MUTUAL GROUP INC .. 67.0780 |. .. 3,823,426 |. .5,700,000 .6,344,066 |.. .0 .3.950 |[......3.395 ....11/18/2020 .. 05/15/2060 ...
53079E-BN-3 . LIBERTY MUTUAL GROUP INC .. ...92.2070 |. 1,844,144 |. .2,000,000 01,995,778 |.. .0 ......5.500 |......5.515 ....06/01/2022 .. 06/15/2052 ...
53154*-AC-7 ..... LIBERTY UTILITIES FINANCE GP1 SRS A SR NTS .. ...99.4050 |... .4,000,000 |.. ....4,000,000 LU RN | N | RPN | ) SN 4.890 |...... 4.889 ....07/31/2012 ...|....07/30/2027 ...
53154%-AG-8 ..... LIBERTY UTILITIES FINANCE GP1 SER D SR NTS .. ...74.8140 |... .2,000,000 |.. ....2,000,000 O 0 0 [0 e 4.130 |...... 4.130 ....04/30/2015 ...|....04/30/2045 ...
53154*-AH-6 ..... LIBERTY UTILITIES FINANCE GP1 SER D SR NT ... ...74.7010 |... .1,000,000 |.. ....1,000,000 LU RN | N | RPN | ) SN 4.130 |...... 4.130 ....07/15/2015 ...|....07/15/2045 ...
53154*-AP-8 ..... LIBERTY UTILITIES FINANCE GP1 SER E-6 SR NT ........[... ... . ...82.8250 |....coounnnnns 8,282,500 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 [0 e 4.890 |...... 4.890 ....03/24/2017 ...|....04/30/2047 ...
53567@-AA-0 ..... LINEAGE LOGISTIC 2.22 08/20/2 ....cevvvenvvvirnnnnnnnns foun e .. 1,500,000 |...95.2760 |.............. 1,429,140 |.... ....1,500,000 |.. .... 1,500,000 L RN | N | RPN | B FON 2.220 |...... 2.220 ....08/20/2021 ...|....08/20/2026 ...
536210-AK-2 ..... LION INDUSTRIAL PROPERTIES, LP SR GTD NT SER A ... [... ... .. 2,000,000 |...96.5340 |...........ee. 1,930,680 |.... .2,000,000 |.. ....2,000,000 JL I N | I ARt | B IR | B AU 3.700 |...... 3.700 ....11/15/2017 ...|....11/15/2027 ...
53621@-AL-0 ..... LION INDUSTRIAL PROPERTIES, LP SR GTD NT SER B 6,000,000 |...96.3270 |. ..5,779,620 |. .6,000,000 .6,000,000 |.. .0 .3.700 |......3.700 ....01/16/2018 .. 01/16/2028 ...
53621@-BL-9 ..... LION IND PROP LP .... 1,500,000 |. 107.0700 |. .. 1,606,050 |. .1,500,000 .1,500,000 |.. .0 .6.530 |......6.530 ....12/15/2023 .. 12/15/2033 ...
537008-Ce-1 ..... LITTELFUSE INC SR NT SER B 3,000,000 |...92.9580 |. ..2,788,740 |. .3,000,000 .3,000,000 |.. .0 .3.780 |......3.779 ....01/16/2018 .. 02/15/2030 ...
538390-AG-9 . LIVING SPACES .. 2,970,000 |. 101.0100 |. .. 2,999,997 |. .2,970,000 .2,970,000 |.. .0 .6.170 |......6.170 ....07/03/2024 .. 07/03/2038 ...
530439-BA-6 . LLOYDS BANKING Gl 2,900,000 |...99.1230 |. ..2,874,571 |. .2,900,000 .2,900,000 |.. .0 .5.590 |......5.589 0 [....11/19/2024 .. 11/26/2035 ...
53944Y-AQ-6 . LLOYDS BANKING GROUP PLC 2,951,700 |...69.1780 |. .. 3,458,875 |. .5,000,000 . 3,053,471 |.. .0 ......3.369 |......6.812 ....11/03/2022 .. 12/14/2046 ...
539830-BY-4 ..... LOCKHEED MARTIN CORP 1,982,780 . 104.3620 [.....oeeeenen 2,087,240 |.... .... 1,983,121 O e 110 0 [0 e 5.900 |...... 5.956 ....10/19/2022 ...|....11/15/2063 ...
539830-CE-7 ..... LOCKHEED MARTIN CORP .......eeevreveuseeeemnnnnnneernnnnnsfons won | onnneee [ 1,2 coiei L 1P FE )i 996,790 [...92.7500 [.....cccvunennnns 927,498 |..............1,000,000 |.....coeieennnnnn 996,844 |...ouuiieennnnd 0 fooeeiieeeeae 54 |0 0 5.200 |...... 5.219 ...01/25/2024 ...|....02/15/2064 ...
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54233*-AE-6 ..... LONE STAR TRANSMISSION LLC SR NT SERE ........evvwnnefe. [T (PO B LLFEPL e 2,000,000 |...78.1560 |.............. 1,563,120 [oeeeeeennnn 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (VR R | N R | I AR | B SO 37 () I RN 4420 [ID oeeees e 3,929 ....07/17/2014 ...|....06/15/2044 ...
54233*-AG-1 ..... LONE STAR TRANS B .. 1.FPL ..|.. 4,000,000 |...95.0950 |... ....4,000,000 O 0 0 [0 000050870 |- 5.870 | ....... .... 10,436 |... . 12/15/2022 ... |....12/15/2042 ...
548661-DZ-7 ..... LOWE'S COMPANIES INC . 12 .. 2.AFE ..|... ...62.1700 |... O b o0 [0 0002.3.000 |- RVVSN 1210 R R 1,583 |... ....10/07/2020 ...|....10/15/2050 ...
548661-EJ-2 ..... LOWE'S COMPANIES INC ... 12 .. 2.AFE ..|... ...78.0440 |... O e 25 o0 0 el 40250 |- 4.254 | A0 ...... e 21,250 |... ....08/22/2022 ...|....04/01/2052 ...
548661-EN-3 ..... LOWE'S COMPANIES INC ... 12 .. 2.AFE ..|... ...96.7820 |... LU R 1 N N N RPN | ) SR 0 - 4[4 I AN 5.845[MS ...... ... 106,736 |... ....00/13/2022 ...|....09/15/2062 ...
548661-ES-2 ..... LOWE'S COMPANIES INC ..LS.. 12 .. 2.AFE ..|... ...97.8230 |... 1,956,457 |.... .... 1,950,240 O 331 0 k00100050850 |- 6.017 |AO ...... en 29,250 |... ...07/07/2023 ...|....04/01/2063 ...
552081-AN-3 ..... LYONDELLBASELL INDUSTRIES NV .. ..LS.. 12 .. 2.BFE ..|... ...78.7950 |... 4,558,301 |.... ....5,260,691 O e 7,085 [0 [0l 40625 |l 5.225 |FA ...... .. 92,901 |[... ....11/17/2016 ...|....02/26/2055 ...
552676-AV-0 ..... MDC HOLDINGS INC ..LS.. 12 .. 2.CFE ..|... ...74.5890 |... ..1,864,715 |.... ....2,500,000 O 0 0 [0 000030966 |- 3.966 ....08/03/2021 ...|....08/06/2061 ...
552021-AA-8 ..... MC BRAZIL DOWNSTREAM TRADING SARL 1. L4.AFE .. ...83.0550 |. .. 191,161 | ..230, 162 .230,162 |.. .0 .7.250 ....07/13/2021 .. 06/30/2031
55336V-BT-6 ..... MPLX LP . 1, .2.BFE .. ...84.0320 |. ..3,361,291 |. .4,000,000 .3,961,053 |.. .0 .5.016 ....03/10/2022 .. 03/14/2052
55388R-AA-4 ..... V24 CAPITAL BV .. 1 .3.AFE ...94.5370 |. ..263,235 278,471 |.. .0 ......5.462 ....06/24/2021 .. 06/01/2034 ...
557497-F@-8 ..... MADISON GAS & ELECTRIC CO SR NTS SER A eevvvenveees feun e v oo TE ]l ...84.7640 |... . .4,000,000 |.. ....4,000,000 O 0 0 [0l 40420 | 4.420 ...07/18/2013 ...|....07/15/2043 ...
557497-J*-6 ..... MADISON GAS AND ELECTRIC COMPANY - LE IR L .. 5,000,000 |...79.1850 |... 3,959,250 |.... .5,000,000 |.. ....5,000,000 O 0 0 [0l 40340 | 4.340 ....07/15/2018 ...|....07/15/2058 ...
557497-L#-9 ..... MADISON GAS & EL |- LEFE L. .. 2,000,000 |. 101.7510 |... 2,035,020 |.... .2,000,000 |.. ....2,000,000 O 0 0 [0 000050910 | 5.910 ...12/01/2023 ...|....12/01/2053 ...
557497-M@-0 ..... MADISON GAS & EL ..oevvvenneeiiiiniieeecenineeecvvnea oo eee [ e [Tl . 1EIF ... 5,000,000 |...94.6330 |... ....5,000,000 O 0 0 [0 0000050590 |l 5.590 ....12/04/2024 ...|....12/01/2054 ...
55903V-BF-9 ..... WARNERVEDIA HOLDINGS INC .. 2 s .. 2.CFE ..|... ...73.5320 |... .. ....2,092,468 O 2,598 [0 foel0 00050391 | 6.568 ....01/24/2024 ...|....03/15/2062 ...
56068T-AD-9 ..... MAJAPAHIT HOLDING BV B IR .. 2.BFE ..|... . 118.8880 |... ..375,000 |.. O v (721 0 [0 000007875 | 6.767 ... 29,531 |....11/07/2023 ...|....06/29/2037 ...
565130-AA-9 ..... MAPLE GROVE FUNDING TRUST I . 12 .. 2.AFE ..|... ...67.2700 |... .4,000,000 |.. ....4,000,000 O 0 0 [0 el 40161 | 4.161 .. 166,440 |....10/07/2021 ...|....08/15/2051 ...
56585A-AJ-1 ..... MARATHON PETROLEUM CORP ... 12 .. 2.BFE ..|... ...82.2750 |... .... 3,070,370 O e (1,081) L0 o0 100225.000 |- 4.849 .. 150,000 |....07/29/2019 ...|....09/15/2054 ...
570535-A0-7 . MARKEL GROUP INC . 1. .2.BFE .. ...87.4530 |. .907,857 |.. .0 .5.757 .50,000 |....05/10/2023 .. 04/05/2046
570535-AX-2 . MARKEL GROUP INC . 1, .2.BFE .. ...66.2550 |. . .5,703,147 |.. .0 .5.7% ....10/21/2024 .. 05/07/2052
570535-AY-0 ..... MARKEL GROUP INC . 1, .2.BFE .. ...99.0300 |. ..1,237,870 |. 1,295,063 |.. .0 .5.743 ....10/17/2024 .. 05/16/2054
571676-AH-8 ..... MARS INC .. ..LS.. 1 .1EFE .. ...76.1140 |. ..4,566,867 |. .6,010,657 |.. .0 .4.189 ....08/01/2019 .. 04/01/2089 ...
57169*-BC-0 ..... MARS INCORPORATED SER S SR UNSEC NTS . ..LS.. B .. 1.EFE .. ...71.0320 |. .. 3,551,600 |. .5,000,000 .5,000,000 |.. .0 ......3.750 ...09/27/2016 .. 09/27/2046 ...
571748-BV-3 ..... MARSH & MCLENNAN COMPANIES INC ..LS.. 1 .. 1.G FE ..|... . 100.2220 |... 2,004,435 |.... .2,000,000 |.. 1,994,121 O i 87 o0 [0 0000.5.700 |- 5.721 ....09/06/2023 ...|....09/15/2053 ...
573284-AX-4 ..... MARTIN MARIETTA MATERIALS INC .... ..LS.. 12 .. 2.BFE ..|... ...64.7420 |... 2,589,690 |.... .4,000,000 |.. 3,970,267 0 . 898 [0 |0 f003.200 . 3.242 ...06/21/2021 ...|....07/15/2051 ...
573284-8B-1 ..... MARTIN MARIETTA MATERIALS INC .... 12 .. 2.BFE ..|... ...94.3280 |... 4,244,772 |.... .4,500,000 |.. 4,410,537 0. 267 [0 a0 fL10050500 . 5.638 ....10/31/2024 ...|....12/01/2054 ...
579780-AP-2 ..... MCCORMICK & COMPANY INC 12 .. 2.BFE ..|... ...81.1890 |... 5,486,723 |.... .6,758,000 |.. 6,940,273 0 e (5,040) [oveeeeeeeeeen0 o0 ]l 40200 |- 4.015 ....09/28/2017 ...|....08/15/2047 ...
58013V-FA-7 ..... MCDONALD'S CORP 12 .. 2.AFE ..|... ...89.5780 |... 5,569,044 |.... 5,431,170 O e 18,582 [0 [0l 40875 | 5.938 ....11/08/2022 ...|....12/09/2045 ...
58013\-FH-2 ..... MCDONALD'S CORP 12 .. 2.AFE ..|... ...83.3750 |... 4,523,926 |.... . 5,118,128 0 . 6,84 0 |0 [ 40450 4.856 ...11/29/2018 ...|....09/01/2048 ...
58013W-FK-5 ..... MCDONALD'S CORP .. 1, L2.AFE .. ...72.0890 |. ..2,162,683 |. .3,000,000 . 2,948,552 |.. .0 L 1,257 | .3.738 ...08/07/2019 .. 09/01/2049 ...
58406L-AA-9 ..... MEDCO BELL PTE LTD . .2 .. .3.CFE .. ...99.6520 |. ..338,816 |. ..340,000 .342,629 |.. .0 (1,155) | .5.974 ....04/12/2021 .. 01/30/2027 ...
58406R-AA-6 ..... MEDCO LAUREL TREE PTE. LTD 1, .3.CFE .. ...99.5140 |. ..253,761 |. ..255,000 .252,465 |.. .0 551 | ieeenn 7.250 ...11/08/2021 .. 11/12/2028 ...
585055-BU-9 ... MEDTRONIC INC .eeeeeeeeeee e eeeeeee e e eeeeeees o vee | s 1 .. 1.G FE ..|... .. 160,902 |...88.7690 |... 126,052 |.... ..142,000 |.. ....157,653 JLO I U (10[:) N FORRRRRRt | R FUUUPRPRRRIN | ) SR 1 2 XN IO 3.836 ....10/06/2017 ...|....03/15/2045 ...
58518N-2A-9 ..... MEGLOBAL CANADA ULC .. ..LS.. . |- 2.BFE ..|... .. 553,275 |. 102.0260 |... 459,115 |.... ..450,000 |.. 515,056 O e (11,016) [0 o0 0000.5.875 |l 2.948 ....06/24/2021 ...|....05/18/2030 ...
58646#-BD-5 ..... MENASHA CORP ..LS.. - 2.AFE ... ...98.1510 |... .. 7,361,325 |.... .7,500,000 |.. 7,500,000 O 0 0 [0 40960 |- 4.960 ....07/07/2022 ...|....07/07/2031 ...
58933Y-BG-9 ..... MERCK & CO INC ... .. 1.EFE ..|... ...57.3490 |... 1,146,982 |.... 1,994,600 O e 81 0 [0 000022.900 |- 2.912 ....12/07/2021 ...|....12/10/2061 ...
59156R-BR-8 . METLIFE INC . .. LS. . 1.GFE .. ...86.8630 |. 1,737,254 |. . 1,674,625 |.. .0 .5.956 ....11/08/2022 .. 05/13/2046
59156R-BS-6 . METLIFE INC . .. LS. .2.BFE .. . 117.5980 |. 1,397,897 |.. .0 .5.180 ....02/10/2017 .. 04/08/2068 ...
59156R-CD-8 . METLIFE INC . .. LS. . 1.GFE .. ...93.5950 |. .1,500,000 . 1,415,276 |.. .0 .5.648 ...05/09/2023 .. 01/15/2054 ...
59182*-AC-0 ..... MetLife Core ...ooovvvuevreriivnnnininiiiiniineeecevnineeees foos e e | s ..2.BFE .. ...91.6630 |. .4,000,000 .4,000,000 |.. .0 .2.510 ....12/13/2021 .. 12/13/2028 ...
59284B-AG-3 . ORBIA ADVANCE CORPORATION SAB DE CV ..eevvveeeeeeennn fun e [V 1,2 o] 2.CFE .. ...79.7860 |. . 715,000 .0 ......7.096 ....01/30/2024 .. 01/15/2048 ...
59284M-AA-2 ..... MEXICO CITY AIRPORT TRUST [CRR—. 1,2 e .. 2.CFE ..|... ...97.7550 |... . 400,000 |.. O e (6,362) [0 o0 el 42250 | 2.821 ....06/24/2021 ...|....10/31/2026 ...
59284M-AD-6 ..... MEXICO CITY AIRPORT TRUST [V 1,2 e .. 2.CFE ..|... ...80.4300 |... O i 82 o0 [0 0022050500 |- 5.530 ....12/07/2021 ...|....07/31/2047 ...
594457-D*-1 ..... MICHIGAN CONSOL IDATED GAS SR SEC NTS SRS D ......cevefees ven]eenen] s L F L . 106.7930 |... ....7,500,000 O i o0 0,006,780 .l 6.780 ...06/26/2008 ... |....06/15/2028 ...
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59447#-AF-0 ..... MICHIGAN ELECTRIC TRANSMISSION SR SECD NT ........... LS| s LFFE L 5,000,000 |...78.9540 |.............. 3,947,700 |oeuurirrinnnnn 5,000,000 |.eeevunninnns 5,000,000 |.eeveuniirnnnnnn (O R | R PN | I AR | B KN 4.190 |...... 4190 (D coeeees v 9,311 | 209,500 |....12/17/2014 ...|....12/17/2044 ...
59450#-AC-1 ..... MICHIGAN GAS UTILITIES CORP SR UNSECD NT .. ..LS.. .. 1.G FE ..|... ...75.6280 |...ccovnnnnnns 1,512,560 |.... .2,000,000 |.. ....2,000,000 JL N N | I APPSRt | B IR | ) AU 4.010 |...... 4.010 | ....... .... 36,981 [... ... 80,200 |....06/27/2017 ...|....07/15/2047 ...
594918-CE-2 ..... MICROSOFT CORP ..LS.. .. 1.AFE ..|... ...66.0630 |..........n... 2,372,334 |.... .... 3,476,899 O e 2,647 o0 [0 2.921 |...... 3.095 [MS ...... .... 30,302 |... .. 104,893 |....03/17/2021 ...|....03/17/2082 ...
595112-BU-6 ..... MICRON TECHNOLOGY INC ... .. 2.CFE ..|... ...67.5060 |.......eennnnn 1,518,879 |.... .... 2,226,044 0 o526 |0 o0 e 3.477 |...... 3.539 |WN ...... ... 13,089 |[... ... 78,233 |....10/22/2021 ...|....11/01/2051 ...
595620-AL-9 ..... MIDAMERICAN ENERGY CO ... .. 1.F FE ..|... ...89.7880 |... ....4,361,060 LU SR | 1V I N | I RPN | ) A 4.800 |...... 5.941[MS ...... .... 70,667 |... .. 240,000 |....11/09/2022 ...|....09/15/2043 ...
595620-AN-5 ... MIDAMERICAN ENERGY CO ... .. 1.F FE ..|... ...85.4870 |... .... 1,557,750 0 . o (1,985) o0 0 e 4.400 |...... 4.109 ... 13,933 |... .66,000 |....03/04/2019 ...|....10/15/2044 ...
595620-AU-9 ... MIDAMERICAN ENERGY CO ... .. 1.F FE ..|... ...81.0540 |... 810,544 |.... ....1,050,112 LU R ( 12 )N N | N RPN | ) AN 4.250 |...... 3.926 .. 19,597 |... . 42,500 |....04/16/2019 ...|....07/15/2049 ...
60040#-AB-8 ..... MILLENNIUM PIPELINE COMPANY LLC SR SEC NTS ......oee foue ven ] vunnnns eveneens |- LGPL Lo . 104.2190 |... ..2,885,918 |.... ....2,768,611 O 8 0 [0 6.000 |...... 6.004 ..207,681 |....08/26/2010 ...|....06/30/2032 ...
602736-AA-8 ..... MINEJESA CAPITAL BV ..... .|C. .2.CFE .. ...96.3970 |. .. 244,445 | .262,760 |.. .0 .4.625 |......3.264 . 11,728 |....04/12/2021 .. 08/10/2030
603374-AH-2 ..... [MINERVA LUXEMBOURG SA .|C. .3.BFE .. . 103.7540 |. ..394,265 |. 380,000 |.. .0 .8.875 |......8.875 . 10,118 . 33,725 |....09/06/2023 .. 09/13/2033
605417-C*-3 ..... MISSISSIPPI PIR ........... . .1.GFE .. ...97.6880 |. .. 5,665,904 |. .5,800,000 |.. .0 ......5.910 |......5.910 . 15,235 ...06/27/2024 .. 06/15/2054 ...
606822-BR-4 ..... MITSUBISHI UFJ FINANCIAL GROUP INC . (V- .. 1.G FE ..|... .. 3,602,000 |...88.7940 |.............. 3,551,771 |.... . . ....3,606,812 O e 4,812 |0 0 e 2.559 |...... 4.7 .... 35,826 |... ....12/05/2024 ...|....02/25/2030 ...
60935D-AA-3 ..... MONG DUONG FINANCE HOLDINGS BV [CRR—. 3.B FE .. 275,306 |...96.0680 |... 263,689 |.... ... 274,482 |.. 274,977 O e (99) il [0 e 5125 |...... 5.083 [MN «ooeee oeviiniiiiiees 2,110 |... ....06/24/2021 ...|....05/07/2029 ...
61201#-AB-1 ..... MDU RESOURCES GRP INC SR NTS SER A .eeeeeeeeeeeeeee [ e e | s 1.6 ... .10,000,000 |...92.8160 |... ..9,281,600 |.... 10,000,000 |.. .. 10,000,000 J I N | I APt | B IR | B AT 5.180 |...... 5.179 (A0 ...... ... 109,356 |... ....04/15/2014 ...|....04/15/2044 ...
61201#-AN-5 ..... Montana-Dakota Utilities Company Sr Nts due 2059 ..[... ... 1.6 FE . .. 4,000,000 |...75.0270 |... ....4,000,000 O o0 o0 [0 e 4.080 |...... 4.080 |WN ...... Len 19,493 ... ....11/18/2019 ...|....11/18/2059 ...
61201#-AQ-8 ..... MONTANA-DAKOTA 3.31 09/15/6 ...eevveeeeeeeniieeeeeee ..LS.. 1.G FE . .. 1,500,000 |...59.9810 |... .... 1,500,000 JLU I N | [ APt | B IR | B AU 3.310 |...... 3.310 [MS ...... ... 14,619 |... ....09/15/2021 ...|....09/15/2061 ...
615369-AX-3 ..... MOODY'S CORP .. 1,648,770 |...59.6130 |... .... 1,659,730 O 9,339 o0 [0 e 3.100 |...... 6192 [MN ..ot oo 8,267 |... ....10/27/2023 ...|....11/29/2061 ...
617446-8N-2 ..... MORGAN STANLEY ... .. 5,000,000 |...98.9000 |.............. 4,944,983 |.... ....5,000,000 O [0 0 [0 e 5.597 |...... 5.597 ... 75,404 |... ...03/19/2020 ... |....03/24/2051 ...
61746B-EG-7 ..... MORGAN STANLEY ... ...7,347,400 |...83.5090 |......eennnns 6,263,158 |.... ... 1,367,674 O 30451 |0 [0 4.375 |...... 4.502 ... 144,022 |... ....07/10/2018 ...|....01/22/2047 ...
61747Y-DY-8 ..... MORGAN STANLEY . 21,047,855 |...82.4270 |. . 22,255,419 |. 21,342,591 |.. .0 .4.300 |......6.129 496,650 ....11/04/2022 .. 01/27/2045
61772B-AC-7 ..... MORGAN STANLEY ...73.9330 |. .. 6,099,452 |. .6,055,164 |.. .0 .3.217 |......5.618 . 50,869 ....10/28/2022 .. 04/22/2042
61945C-AB-9 . MOSAIC CO ... ...87.4740 |. .. 2,492,134 |. . 2,853,261 |.. .0 ... (167) |. .4.875 |......4.862 17,747 ....09/23/2016 .. 11/15/2041
628530-BJ-5 ..... [MYLAN INC . U . ...82.6380 |. .. 1,461,873 |. 2,213,732 |.. .0 .. (12,479) | .5.200 |......3.577 ....11/18/2020 .. 04/15/2048 ...
628778-AB-8 ..... NBT BANCORP INC ..eeeeeeeeeieeeeeeeneeeeeeen e eeees foo ven | s 2.BFE .. ...97.7500 |. .. 3,910,000 |. .4,000,000 .4,000,000 |.. .0 ......5.000 |......5.001 ...06/16/2020 .. 07/01/2030 ...
62877P-AB-0 ..... [NBK SPC LTD ...ccevvveniiiiinninniiiiiinineeninnnineenens [oon on | Cunns 5 s .. 1.EFE ..|... ...93.9430 |... 657,600 |.... ... 700,000 |.. 693,511 LU SR [V N | RPN | B AN 1.625 |...... 1.874 ....11/01/2021 ...|....09/15/2027 ...
62954H-AN-8 ..... [NXP BV eeeeeeiieeiieee e eeeeeee e eeeenneeeeeee [oen e | G 2 s .. 2.AFE ..|... . ...64.1400 |... .1,000,000 |.. ....988,489 0 i 262 |0 o0 e 3.250 |...... 3.315 ....11/15/2021 ...|....11/30/2051 ...
62963#-AK-7 ..... NRP (OPERATING) LLC SR NTS SRS J ..evvvvvennivvviinnnns foee vee e | s .. 3. i .. 330, ...96.9100 |... ..355,569 |.. ....348,075 O 2,440 |0 [0 5.030 |...... 6.617 ....05/21/2014 ... [....12/01/2026 ...
62979*-AN-9 ..... NATIONAL STORAGE .....eevvvmeereeemnmnaereeemmnneeeeeeeenns [ LSec e | s .. 2. I .. 1,500, ...95.2850 |... .... 1,500,000 O 0 0 [0 e 5.060 |...... 5.061 . ....09/28/2022 ...|....11/16/2032 ...
63111X-AE-1 ..... NASDAQ INC ...67.1420 |... ....5,500,000 LI RN | N | RPN | B AN 2.500 |...... 2.500 ...3,819 |... ....12/07/2020 ...|....12/21/2040 ...
63111X-AK-7 ..... NASDAQ INC ... . 100.8670 |...ccvvunnnnns 5,799,835 |.... ....5,724,426 O e 518 |0 0 e 5.950 |...... 5.983 .. 129,247 |... ...07/07/2023 ...|....08/15/2053 ...
63111X-AL-5 ..... NASDAQ INC ... . 101.7410 |. .. 4,069,632 |. .3,945,320 |.. .0 .6.100 |......6.194 ....00/20/2023 .. 06/28/2063 ...
637417-AM-8 ..... NNN REIT INC ...84.5040 |. .. 1,267,561 |. .1,500,000 1,642,064 |.. .0 (3,567) |- .4.800 |......4.161 ....08/04/2022 .. 10/15/2048
637417-AQ-9 ..... NN REIT INC ...67.5920 |. .. 3,509,370 |. .5,192,000 . 4,794,930 |.. .0 . 7,050 |. .3.500 |......3.942 ....02/09/2023 .. 04/15/2051
637417-AR-7 ..... NNN REIT INC ...60.6950 |. ..2,784,706 |. .4,588,000 .3,278,980 |.. .0 18,279 |. .3.000 |......4.779 ...10/26/2023 .. 04/15/2052
63890C-AB-0 ..... NAVOIYSKIY GORNO-METALLURGICHESKIY KOMBINAT AO ...98.9000 |. ..495,000 496,113 |.. .0 ......6.950 |......6.908 ....10/10/2024 .. 10/17/2031 ...
63902H-BF-5 ..... NATURE CONSERVANCY ...eeeeeeeeeeeeeeeeeenie e eeeneines LS [ 1,2 L1 1,500,000 |...79.7360 |... .1,500,000 |.. .... 1,500,000 J I N | I FORRRRRt | B ISP | B AU 3.957 |...... 3.957 ...02/24/2022 ...|....03/01/2052 ...
645869-D#-2 ..... NEW JERSEY NATURAL GAS COMPANY SR NTS ..........cccewnfoun e 1.E .. .. 5,000,000 |...87.4730 |... .5,000,000 |.. ....5,000,000 O o0 o0 [0 e 4.610 |...... 4.610 ....03/13/2014 ...|....03/13/2044 ...
645869-F#-0 ..... New Jersey Natural Gas Company Sr Nts due 2059 .... [... ... 1.E ... .. 5,000,000 |...73.0800 |... .5,000,000 |.. ....5,000,000 JL I N | I ARt | B IR | B AU 3.860 |...... 3.860 ....07/17/2019 ...|....07/17/2059 ...
645869-F*-4 ..... New Jersey Natural Gas Company SER 2018A SR NT .... [... ... 1.EFE. .. 4,000,000 |...78.4440 |... .4,000,000 |.. ....4,000,000 O o0 o0 [0 e 4.010 |...... 4.010 ....05/11/2018 ...|....05/11/2048 ...
647164-AG-2 ..... New Mexico Gas Company, Inc. Nts due 2051 ........... ..LS.. 2.AFE . .. 1,500,000 |...63.9990 |... .1,500,000 |.. .... 1,500,000 J I N | I FORRRRRt | B ISP | B AU 3.340 |...... 3.340 ....02/05/2021 ...|....02/05/2051 ...
649322-AF-1 ..... NEW YORK AND PRESBYTERIAN HOSPITAL ...oevvvvvvvvnnnnnnsfons e e 1,2 it 1.CFE. . 14,580,265 |.. 67.8180 |... ...14,579,830 JLUJN RN (| V0N PO | I RPN | ) AN 3.954 |...... 3.932 ....01/28/2021 ...|....08/01/2119 ...
651639-AP-1 ..... NEWMONT CORPORATION ...eevveeeeeeeeieeeeemeeieeeeeeeen [ LSec | 1,2 s 2.AFE .. 4,163,800 |...91.1790 |eeeeennnnnens 3,647,147 |.... . . ....4,128,385 0 [ (5,028) |eveeeeeeeeen0 [0 e 4.875 |...... 4.598 ...08/05/2016 ...|....03/15/2042 ...
651639-AV-8 ..... NEWMONT CORPORATION ...vvvvveiiviinnineevenieineeevenns oo vee e [ 1,2 s 2.AFE ...1,034,289 |...96.5370 |... 751,062 |.... ... 778,000 |.. 999,198 JLUJ U £ 101 N N | I RPN | ) AN 5.450 |...... 3.401 ...06/17/2020 ...|....06/09/2044 ...
65345Y-AA-0 ..... NIAGARA ENERGY SAC .... 1,010,825 |...96.9380 |. ..979,078 |. .1,010,000 1,010,809 |.. .0 ......5.746 |......5.735 ....00/27/2024 .. 10/03/2034 ...
65364U-AE-6 ..... NIAGARA MOHAWK POWER CORP . .. 804,157 |...80.2270 |... 866,455 |.... .1,080,000 |. ....819,967 O e 7,605 0 o0 4.119 |...... 6.397 ...11/04/2022 ... |....11/28/2042 ...
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65364U-AH-9 ... NIAGARA MOHAWK POWER CORP .........ccvvvunvrvrrmnnnnnnnns foon ven e [1,2 il L 2AFE L 6,796,614 |...90.0430 |.............. 5,042,808 |.......ounnnn. 6,600,000 |..cevunnnnnnns 6,715,444 |...ooneiiinnd 0 |.eeens (10,124) [eevnieinnnnnnnn 0 foorriiiiiinns 0 Jeeen 4.278 |...... 4.049 [AO ..ooee |oevvinnnnnennn 70,587 |oniinnnnnnnnns 282,348 |....05/28/2015 ...|....10/01/2034 ...
65364U-AS-5 ... NIAGARA MOHAWK POWER CORP ........eeevemmereeemmnnnneee [ LSec] e 1,2 s .. 2.AFE ..|... 1,000,000 |...98.1620 |... .1,000,000 |.. ....1,000,000 O 0 0 [0 11050783 | 5.783 [MS ...... . 57,830 |....09/12/2022 ...|....09/16/2052 ...
655663-E@-7 ..... NORDSON CORPORATION SER 2015-A SR NTS ... .. 2.BFE ..|... .. 428,574 |...98.8460 |... O 0 0 [0 0000.2.890 | 2.888 |JdJ ....... . 12,386 |....07/28/2015 ...|....07/28/2025 ...
655844-B0-0 ..... NORFOLK SOUTHERN CORP ... .. 2.AFE ..|... .. 802,670 |...84.5930 |... O e 4,552 |0 k0 40450 | 6.065|dD ....... ... 44,500 |....11/07/2022 ...|....06/15/2045 ...
655844-BR-8 ..... NORFOLK SOUTHERN CORP ... .. 2.AFE ..|... 5,129,985 |...86.8150 |... . .. LU Y~ Y/ TN NN N RPN | R Y <4 I AN 4793 (W ....... .. 244,125 |....12/17/2015 ...|....01/15/2046 ...
655844-BX-5 ..... NORFOLK SOUTHERN CORP ... .. 2.AFE ..|... .. 76.8780 |... ....432,000 |.. 432,000 O 0 0 [0 82942 | 3.942 |WN ...... ... 17,029 |....11/16/2017 ...|....11/01/2047 ...
655844-CB-2 ... NORFOLK SOUTHERN CORP ... .. 2.AFE ..|... ...84.9350 |... 10,256,000 |.. ...10,759,730 O e (324) 0 00000050100 |- 4.858 [FA ...... .. 523,056 |....06/18/2019 ...|....08/01/2118 ...
655844-CJ-5 ..... NORFOLK SOUTHERN CORP ... .. 2.AFE ..|... ...69.2000 |... .... 3,509,844 O e 177 feiiiinl0 feiiel0 00240100 |- 5.262 [MN ...... .. 184,500 |....05/23/2023 ... |....05/15/2121 ...
655844-CL-0 . NORFOLK SOUTHERN CORP L2.AFE .. ...61.5980 |. ..307,991 | .496,321 |.. .0 .2.940 . 14,500 |....08/16/2021 .. 08/25/2051
655844-CU-0 ..... [NORFOLK SOUTHERN CORP ... L2.AFE .. . 102.5360 |. ..2,050,718 |. 1,994,259 |.. .0 .5.969 ....11/20/2023 .. 03/15/2064
665228-E@-7 ..... NORTHERN ILLINOIS GAS 1ST MTG BD . .. 1.DFE .. ...72.0230 |. .. 3,601,150 |. .5,000,000 |.. .0 ......4.000 ....11/01/2017 .. 08/10/2057 ...
665228-M*-0 ..... N ILLINOIS GAS A1 [ 1D FE L .. 6,250,000 |...95.6960 |.............. 5,981,000 |.... ....6,250,000 O 0 0 [0 .1l 50670 |- 5.670 ...10/31/2023 ...|....10/31/2053 ...
665501-AL-6 ..... NORTHERN NATURAL GAS CO ... 12 .. 1.G FE ..|... ...2,013,900 |...78.8630 |............. 1,677,282 |.... ....2,003,263 O e (1,278) L0 o0 000040300 |- 4.230 ....04/03/2023 ...|....01/15/2049 ...
665501-AL-6 ..... NORTHERN NATURAL GAS CO ... 12 .. 1.G FE ..|... . 12,497,875 |...78.8630 |.............. 9,857,824 |.... ...12,498,100 O e 4 0 k0 ]1140300 - 4.301 ....07/12/2018 ...|....01/15/2049 ...
665501-AM-4 ..... NORTHERN NATURAL GAS CO ... 12 .. 1.G FE ..|... 2,863,773 |...66.0130 |... ....2,872,113 O 3755 L0 [0 0000032400 |-l 3.806 ....06/09/2022 ...|....10/16/2051 ...
665501-AN-2 ..... NORTHERN NATURAL GAS CO ... 12 .. 1.G FE ..|... .. 999,850 |...95.7830 |... O e (148) |0 o0 50625 |l 5.627 ....01/29/2024 ...|....02/01/2054 ...
665772-CN-7 ..... NORTHERN STATES POWER CO 12 .. 1.EFE ..|... .. 825,450 |...79.4630 |... O e 4376 [0 fiiinl000004.000 |- 5.353 ....06/02/2023 ...|....08/15/2045 ...
665772-CR-8 ..... NORTHERN STATES POWER CO ..LS.. 12 .. 1.EFE ..|... 2,942,130 |...63.9750 |... . ... 2,948,831 O e 1,349 0 k0 ]002222.900 |- 2.997 ...09/03/2019 ...|....03/01/2050 ...
665876-Be-6 ..... NORTHERN UTILITIES INC Sr Nts due 2038 .... ..LS.. .. 2.AFE ..|... .. 7,500,000 |. 115.6370 |.....evvnnnnnn 8,672,775 |.... ....7,500,000 0. 0 070720 7.479 ....12/03/2008 ...|....12/03/2038 ...
666807-BD-3 ..... NORTHROP GRUMMAN CORP ... .. LS. L2.AFE .. 5,018,316 |...93.9900 |. .. 4,097,953 |. . 4,822,059 |.. .0 ..(20,278) | .4.133 ....12/13/2012 .. 11/15/2040
666807-BU-5 ..... NORTHROP GRUMMAN CORP .. LS. L2.AFE .. 3,976,280 |...93.6420 |. .. 3,745,696 |. .3,978,357 |.. .0 .5.289 ....03/19/2020 .. 05/01/2050
666807-CM-2 ..... NORTHROP GRUMMAN CORP ... .. LS. L2.AFE .. .. 496,790 |...93.0230 |. ..465,115 |. ....496,7% |.. .0 .5.243 ....01/30/2024 .. 06/01/2054
66706*-AA-6 ..... Northstar Mezzanine Partners VII LP (Bond) .........|.. ... .. 2.APL .. . 17,003,990 |...99.0730 |. .16,846,363 |. 17,003,990 |.. .0 .8.000 ....12/31/2024 .. 06/10/2034 ...
667655-B#-0 ..... NW NATURAL GAS ... ... 1.F .. ...84.9940 |. .. 3,399,760 |. .4,000,000 .4,000,000 |.. .0 ......4.780 ...09/30/2022 .. 09/30/2052 ...
667655-C#-9 ..... NW NATURAL GAS ... U R Y SN A ...97.0390 |......oennnnns 9,703,900 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 000000052230 | 5.230 ....08/04/2023 ...|....08/04/2038 ...
668074-AU-1 ... NORTHWESTERN CORP 2 s .. 1.G FE ..|... ...80.1330 |..ccovnnnnnnns 5,255,131 |.... .6,558,000 |.. ....5,060,376 O et 37,599 |0 feeeil0 el 40176 | 6.189 ....11/08/2022 ...|....11/15/2044 ...
668074-D#-1 ..... NORTHWESTERN CORPORATION 1ST MTG BNDS U [N .. 1.G FE ..|... ...86.2370 |.....counnnnns 5,174,220 |.... .6,000,000 |.. ....6,000,000 O 0 0 [0 000040850 |l 4.850 ....12/19/2013 ... |....12/19/2043 ...
668074-E#-0 ..... NORTHWESTERN CORPORATION 1ST MTG BNDS (MONTANA) ... |[..LS.. - 1.GFE ... L 76.7790 |oeeeeenninnnns 6,142,320 |.... .8,000,000 |.. ....8,000,000 0 . .0 o0 4110 | 4.110 ....06/23/2015 ...|....07/01/2045 ...
668074-G*-2 ..... NORTHWESTERN CORPORATION 1ST MTG BD ........euvvnnnnne ..LS.. - 1.GFE ... L 747280 | 3,736,400 |.... ....5,000,000 0. L0 030 |...... 4.030 ....11/06/2017 ...|....11/06/2047 ...
670346-AU-9 ..... NUCOR CORP ... .. 1.G FE ..|... ...59.4000 |......oeunnnnt 5,353,120 |.... .... 9,143,949 0 |eeennnn. (2,667) | 979 |...... 2.906 ...12/07/2020 ...|....12/15/2055 ...
67077M-AG-3 ..... NUTRIEN LTD . .2.BFE .. ...97.0660 |. 17,229,126 |. 19,844,472 |.. .0 ..(87,928) |. . 4.573 ....04/11/2018 .. 12/01/2040 ...
67077M-AX-6 ..... NUTRIEN LTD . .2.BFE .. ...74.3640 |. .. 1,115,466 |. .1,500,000 1,496,419 |.. .0 .81 | .3.965 ...05/11/2020 .. 05/13/2050
67091T-AD-7 ..... OCP SA .. L3.AFE .. ...86.1370 |. 472,274 ). . 200,000 199,124 |.. .0 117 .3.827 ....06/10/2021 .. 06/23/2031
67091T-AE-5 ..... OCP SA .. L3.AFE .. ...75.3790 |. ..150,758 |. . 200,000 .201,179 |.. .0 .5.084 ....06/18/2021 .. 06/23/2051
67091T-AG-0 ..... OCP SA ..... L3.AFE .. . 101.3980 |. ..319,402 |. ..315,000 .306,426 |.. .0 i 1.736 ....04/24/2024 .. 05/02/2054 ...
674599-CF-0 ..... OCCIDENTAL PETROLEUM CORP . .. 2.CFE ..|... ...75.6980 |... 756,984 |.... .1,000,000 |.. ... 781,085 O e 4970 [0 e l0 el 40625 | 6.589 ...07/14/2023 ...|....06/15/2045 ...
674599-CY-9 ..... OCCIDENTAL PETROLEUM CORP .... .. 2.CFE ..|... ...69.9350 |.............. 2,447,716 |.... .3,500,000 |.. 03,337,625 [oieiiiiiennn0 o (B73) [0 0]l 40400 . 4.686 ....10/08/2024 ...|....08/15/2049 ...
674599-DE-2 ... OCCIDENTAL PETROLEUM CORP .... . .. 2.CFE ..|... . 110.6750 |..ceevnnnnnnns 4,426,983 |.... .4,000,000 |.. .... 4,914,426 O e (M7,297) [0 o0 100072875 | 3.957 ....09/18/2019 ...|....09/15/2031 ...
678908-4E-1 ..... OKSDEV 2022 A3 - ABS 4. | TAFE L ...91.0180 |... ... 500,000 |.. O 0 0 [0 | 4714 4.714 ....08/19/2022 ...}|....05/01/2052 ...
68233J-AH-7 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC .. e [ LR FE L ...97.1260 |... .1,250,000 |.. O e (846) [0 e l0 0nl.5.250 | 5.095 ....05/11/2023 ...|....09/30/2040 ...
68233J-8B-9 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC 12 .. 1.F FE ..|... .. 76.8060 |... . 637,000 |.. . O i 87 o0 000000232750 | 3.780 ....04/26/2019 ...|....04/01/2045 ...
68233J-BG-8 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC 1,2 e .. 1.F FE ..|... ...79.0830 |... 567,819 |.... . 718,000 |.. ....753,449 O e (9832) 0 e l0 enl40100 |- 3.780 ...04/26/2019 ...|....11/15/2048 ...
68233J-BP-8 ..... ONCOR ELECTRIC DELIVERY COMPANY LLC .. 1,2 e .. 1.F FE ..|... ...75.4000 |........oennn. 3,769,985 |.... .... 4,973,251 O 883 L0 [0 0002232800 |- 3.834 ....05/20/2019 ...|....06/01/2049 ...
682680-BU-6 ..... ONEOK INC ... 1, .2.BFE .. ...77.3080 |. 1,252,393 |. .1,603,8%8 |.. .0 ......4.279 . ....11/20/2012 .. 12/01/2042 ...
682680-BY-8 ..... ONEQK INC ... 1, ..2.BFE ..|.. L. 758170 [.ooiivinnnnnss 3,146,416 |.... .4,150,000 |. .... 3,693,776 010,782 0 0000040200 . 5.016 JAO ...... .. 174,300 |....11/29/2018 ...|....10/03/2047 ...
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682680-CA-9 ..... ONEOK INC eveiiiiiiiie s ..LS ..2.BFE .. L..72.1090 |......oeennn.nn 360,547 | 500,000 |.eeeevunnniennnns 544,087 |ovvvvvvvinnnnnnn0 el (1,126) foevveeeeeiind0 |0 s 3.950 |...... S48 MS oot e 6,583 ....12/02/2020 ...}|....03/01/2050 ...
68389X-BG-9 ..... ORACLE CORP .. LS .. 2.BFE ..|... ...78.2250 |... .1,000,000 |.. .... 1,106,356 (1,899) [0 [0 4.375 |...... 3778 |IN ...... e 5,590 |... ....04/22/2021 ...|....05/15/2055 ...
68389X-BJ-3 ..... ORACLE CORP .. .. 2.BFE ..|... ...76.9570 |... o 1,006,957 [o.eniiiiiiiiennnn0 i (209) L0 o0 e 4.000 |...... 3.951 (J ....... ... 18,444 | ....06/04/2019 ...|....07/15/2046 ...
68389X-BQ-7 ..... ORACLE CORP .. .. 2.BFE ..|... ...76.2160 |.................381,080 |................ 500,000 |.....coeurreeenn.d61,094 |ooeeniiinnninni0 o988 |0 o0 e 4.000 |...... 4551 [MN oo e 2,556 |... ....11/20/2018 ...|....11/15/2047 ...
68389X-BY-0 ..... ORACLE CORP .. .. 2.BFE ..|... .. 68.6010 |... . L (4,295) [0 [0 3.850 |...... 3.021 (A0 ...... ... 14,438 |... ....11/18/2020 ...|....04/01/2060 ...
68389X-CB-9 ..... ORACLE CORP .. .. 2.BFE ..|... ...71.7900 |... 1,794,752 |.... ....2,641,811 JU Y AU POV PO 4.100 |...... 3.805 [MS ...... .een 27,333 ... ...07/01/2021 ...|....03/25/2061 ...
68389X-CV-5 ..... ORACLE CORP .. .. 2.BFE ..|... ...91.4910 |... 8,234,155 |.... ....8,965,415 0 ... . 0 e 5.500 |...... 5.524 |\S ...... .. 129,250 |... ....00/25/2024 ...|....09/27/2064 ...
68964*-AJ-0 ..... OTTER TAIL POWER COMPANY SER 2018A SR UNSECD NT ...[... ... - 1.GFE ... ...75.5190 |... 5,286,330 |.... ....7,000,000 0 ... 0] POV PO 4.070 |...... 4.070 ....02/07/2018 ...|....02/07/2048 ...
68964*-AT-8 ..... Otter Tail Power Co Nts due 2051 .. 1.G FE .. .. 68.7600 |. ..1,719,000 |. .2,500,000 |.. .3.690 |......3.690 ....11/29/2021 .. 11/29/2051
68964%-A-1 ... OTTER TAIL POWER ... . 1.GFE .. ...96.2890 |. .. 1,925,780 |. .2,000,000 |.. .5.770 |......5.770 ....08/28/2024 .. 04/01/2054
69369E-AD-1 ..... PERTAMINA (PERSER0) PT ..2.BFE .. ...97.8750 |. ..709,594 |. .820,212 |.. . . ......6.000 |......4.851 ....06/09/2023 .. 05/03/2042 ...
69369E-AF-6 ..... PERTAMINA (PERSERO) PT .. .. 2.BFE ..|... ...94.2560 |... ....401,674 B IO § N POV PO 5.625 |...... 4.441 ...06/25/2021 ...|....05/20/2043 ...
69370P-AK-7 ..... PERTAMINA (PERSERO) PT .. .. 2.BFE ..|... ...95.6740 |... . . 393,937 0 [... .5, A 0] 1.400 |...... 2.802 ....02/11/2022 ...|....02/09/2026 ...
69377F-AB-2 ..... PT FREEPORT INDONESIA ... (V- 1,2 e .. 2.CFE ..|... ...97.3800 |... . 1,155,000 |.. .... 1,145,461 0 ... N POV PO 5.315 |...... 5.449 ....07/07/2023 ...|....04/14/2032 ...
69377F-AC-0 ..... PT FREEPORT INDONESIA N . 1,2 e .. 2.CFE ..|... ...98.7600 |... . 800,000 |oeevvvnnneeeennnn 751,973 |0 ol 811 o0 [0 6.200 |...... 6.681 ...07/19/2023 ...|....04/14/2052 ...
69437@-AB-2 ..... PRICEWATERHOUSE COOPERS LLP SR NTS SER N . .. 1.D YE .. ...98.3040 |. .1,000,000 .1,000,000 |.. .4.680 |......4.679 ...02/10/2014 .. 02/10/2026 ...
694476-AD-4 ..... [PACIFIC LIFECORP . 1. .1.GFE .. ...92.1600 |. .2,000,000 1,734,339 |.. .5.125 |......6.373 ....11/07/2022 .. 01/30/2043 ...
694476-AE-2 ..... PACIFIC LIFECORP . 1, . 1.GFE .. ...66.3970 |. .1,000,000 .993,006 |.. . . ......3.350 |......3.391 ....09/10/2020 .. 09/15/2050 ...
694476-AF-9 ..... PACIFIC LIFECORP . 1 .. 1.G FE ..|... ...93.7480 |... ....998,569 0 ... . 0 e 5.400 |...... 5.410 ....09/08/2022 ...|....09/15/2052 ...
695114-CT-3 ..... PACIFICORP ... 1 .. 1.F FE ..|... ...77.5840 |... .... 2,495,088 0 ... N POV PO 4125 |...... 4.138 ....07/10/2018 ...|....01/15/2049 ...
695114-CV-8 ..... PACIFICORP ... 12 .. 1.F FE ..|... ... 77.1420 |... ... 3,251,284 O [ (2, . V) PO 4.150 |...... 3.959 ....04/11/2019 ...|....02/15/2050 ...
695114-DA-3 ..... PACIF | CORP 12 .. 1.F FE ..|... ...93.4460 |... ....1,799,218 0 ... N POV PO 5.500 |...... 5.503 ...05/15/2023 ...|....05/15/2054 ...
695156-AV-1 ..... PACKAGING CORP OF AMERICA . 12 .. 2.BFE ..|... ...76.7420 |... 695,507 LU R 8 . V) PO 4.050 |...... 6.542 ....10/25/2023 ...|....12/15/2049 ...
695156-AV-1 ..... PACKAGING CORP OF AMERICA ... 12 .. 2.BFE ..|... ...76.7420 |... .... 3,883,588 0 | (17, N POV PO 4.050 |...... 2.928 ....09/21/2020 ...|....12/15/2049 ...
695156-Al-9 ..... PACKAGING CORP OF AMERICA ... 12 .. 2.BFE ..|... ...64.1770 |... ... 1,243,883 0 ... . 0 e 3.050 |...... 3.077 ....09/07/2021 ...|....10/01/2051 ...
70213H-AF-5 ..... MASS GENERAL BRIGHAM INC .. - 12 .. 1.DFE ..|... ...65.1180 |... ....2,000,000 0 ... 0] POV PO 3.342 |...... 3.342 . ....01/22/2020 ...|....07/01/2060 ...
70450Y-AN-3 ..... PAYPAL HOLDINGS INC ool 12 .. 1.G FE ..|... ...90.8830 |... 2,726,489 |.... .... 2,989,763 0 ... . . 0 e 5.250 |...... 5211 (D ....... .. 157,500 |....05/16/2022 ...|....06/01/2062 ...
PEOPLES GAS LIGHT & COKE CO 1ST & REF MTG BNDS SR
711123-C@-6 ..... .- LEFE ... ...81.2910 |... 1,625,820 |.... ....2,000,000 0 ... L0 V) PO 4.210 |...... 4.210 [MN ...... ... 84,200 |....11/03/2014 ...|....11/01/2044 ...
713380-AV-8 ..... PEPPERDINE UNIVERSITY ... e |1 e | 1D FE L ...62.5200 |... 2,500,808 |.... ....4,000,000 0 [... 0. U1 I 2.840 |...... 2.840 [MS ...... .. 113,600 |....11/30/2021 ...|....09/01/2051 ...
T13448-EV-6 ..... PEPSICO INC N . 1,2 e .. 1.EFE ..|... ...75.0580 |... ..5,254,046 |.... .... 6,895,354 0 ... .1 . 0 e 3.875 |...... 3.954 |NS ...... .. 271,250 |....03/17/2020 ...|....03/19/2060 ...
71568P-AB-5 ..... PERUSAHAAN LISTRIK NEGARA (PERSERO) PT ... .. 2.BFE ..|... ...87.8270 |... 393,579 0 ... . N POV PO 5.250 |...... 5.391 ... 21,000 |....03/18/2022 ...|....10/24/2042 ...
715680-AE-7 ..... PERUSAHAAN LISTRIK NEGARA (PERSERO) PT . .. 2.BFE ..|... . 100.0090 |... ....243,641 . A 5.450 |...... 2.865 . 12,263 |....05/24/2021 ...|....05/21/2028 ...
71643V-AB-1 ..... PETROLEOS MEXICANOS ... .4.CFE .. ...86.9950 |. 513,975 |.. (1,813) | .6.700 |......6.123 . 33,366 |....12/23/2021 .. 02/16/2032 ...
716540-DD-1 ... PETROLEOS MEXICANOS L4.AFE .. ...75.4500 |. 1,158,031 |.. ..2,351 .7.690 |.....10.248 116,119 |....06/12/2023 .. 01/23/2050 ...
716540-DF-6 ..... PETROLEOS MEX|CANOS L4.AFE .. ...68.6650 |. . 500,000 437,622 |.. .320 | .6.950 |......8.018 . 34,750 |....05/24/2021 .. 01/28/2060 ...
716743-AL-3 ..... PETRONAS CAPITAL LTD . .. 1.G FE .. ...85.7610 |. . 850,000 .753,297 |.. ..2,537 |. .4.500 |......5.434 . 38,250 |....01/20/2024 .. 03/18/2045 ...
716743-AR-0 ..... PETRONAS CAPITAL LTD .... . 1.GFE .. ...84.8470 |. ..350,000 .415,499 |.. (1,657) . .4.550 |......3.424 . 15,925 |....05/24/2021 .. 04/21/2050 ...
716973-AH-5 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD 1FFE .. ...91.7940 |. .1,500,000 1,471,204 |.. .219 | .5.340 |......5.460 . 80,100 |....05/16/2023 .. 05/19/2063 ...
717046-C@-3 ..... PEYTO EXPLORATION & DEVELOPMNT CDN SR NT . ..2.CYE .. ...99.5190 |. .6,954,103 .6,954,103 |.. ......3.950 |......3.950 292,665 |....01/02/2018 .. 01/02/2028 ...
717081-FA-6 ..... PFIZER INC 2 s .. 1.F FE ..|... ...61.5240 |... 0 ... . PN | N 2.700 |...... 2.559 ... 13,500 |[....10/30/2020 ...|....05/28/2050 ...
718546-AH-7 ..... PHILLIPS 66 ...ceevveeeeeeeennieeeeeeenieeeeeeemneeeeees [ LSe | [T s .. 2.AFE ..|... . ...99.3930 |... 4,914,974 |.... ....5,811,950 i N POV PO 5.875 |...... 4.417 .. 290,519 |....08/09/2016 ...|....05/01/2042 ...
718546-AL-8 ..... PHILLIPS 66 .... 2 s .. 2.AFE ..|... .. 6,877,805 |...86.2820 |... 5,310,665 |.... ....6,777,684 . . 0 e 4.875 |...... 411N ... .. 300,056 |....10/27/2020 ...|....11/15/2044 ...
718546-BA-1 ..... PHILLIPS 66 2 s .. 2.AFE ..|... ...64.3190 |.................643,187 |.............. 1,000,000 |....c00ueeeeennn993,067 |oeeenieeeennnnnn0 foveeeiiieee i 155 |0 [0 e 3.300 |...... 3.339 |MS ...... ... 33,000 [....11/10/2021 ...|....03/15/2052 ...
718547-AP-7 ..... PHILLIPS 66 CO ... e [1,2 0 .. 2.AFE ..|... ...85.9900 |... . . O | 0 e 4.900 |...... 5.323 | A0 ...... .. 498,281 |....10/12/2023 ...|....10/01/2046 ...
720186-AP-0 ..... PIEDMONT NATURAL GAS COMPANY INC ......oeveevevvnannee foonvunfvnnnnns 1,2 ....e. L 2AFE s 1,982,580 |...87.7240 |.............. 1,754,481 ..o 2,000,000 |.eeveuniaenns 1,983,286 |oovvveeeeeeenn0 o276 o0 o0 s 5.050 |...... 5.107 |WN ...... 101,000 |....05/10/2022 ... |....05/15/2052 ...
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T2941K-AA-4 ..... PLUSPETROL CAMISEA SA ..eevviiiiiiiiiiiiiiiiineeeciians foen e [CRR—. 1,2 e L2BFE L 244,814 [. 100.8230 [....oevevvnnnnnns 247,016 |evvenniiiennnnn 245,000 [..oeeiiinnnnnnns 244,819 |oevveniiiiinnn0 o5 0 0 6.240 |...... 6.249 [JJ ooooiis v 7,559 ....06/27/2024 ...|....07/03/2036 ...
73020*-AF-0 ..... PNG COMPANIES LLC SR SEC NTS SER 2013-A ... v |- 2.BFE ... .. 3,000,000 |...99.2160 |.............. 2,976,480 |.... .3,000,000 |.. +2223,000,000 |...eeeeeenneenn0 o0 0 o0 e 4.250 |...... 4.250 [JD coeeees e 4,250 |... ....12/19/2013 ... |....12/19/2025 ...
731068-B*-2 ..... Polaris Industries Inc. Sr Nts JR PO R .. 7,010,500 |...96.4590 |.............. 6,752,130 |.... .7,000,000 |.. e 1,004,400 |.oneeiiinnnnn0 e (1,116) fvenecenl0 o0 e 4.230 |...... 42114 ..., ... 136,536 |... ....07/02/2018 ...|....07/02/2028 ...
73557%-AA-2 ..... PORT WASHINGTON GENERATING STATION LLC SR SEC NTS [... .feeeeeee]| wvreenes e LF e 1,355,630 |...98.7370 |...ccevuennnnn 1,338,508 [..oeeeeeennnn 1,355,630 [..oeeeeennnn 1,855,631 [coeeeeeenieeend0 o0 0 o0 e 4.910 |...... 4.910 [MON ...oo oevrmnnieeeennns 2,958 ...07/21/2005 ...|....07/15/2030 ...
PORTLAND GENERAL ELECTRIC CO FIRST MTG BONDS SRS A
736508-G*-7 ..... 1.F .. .. 1,000,000 |. 105.1310 |..eeuennnneens 1,051,310 |.... .1,000,000 |.. 1,000,000 |...eeeeeeninenn o0 0 o0 e 6.260 |...... 6.259 [MN ...... ..10,433 |... . 62,600 |....05/24/2006 ...|....05/01/2031 ...
736508-G@-5 ..... I RO 5,000,000 |- 106.1890 |.............. 5,309,450 |...ccvvnnnnnns 5,000,000 |-eeevunnanens 5,000,000 |-eevuuneeeeennnnn 0 foeeereeeeiieeend0 e o0 ...6.310 ... 6.309 315,500 |....05/24/2006 ... |....05/01/2036 ...
736508-H*-6 ..... PORTLAND GENERAL ELECTRIC CO FIRST MTG BONDS .......[... ... .. 5,000,000 |. 101.3110 |.eeevennnnnnns 5,065,550 |.... ....5,000,000 O 0 0 [0 0000.5.800 |- 5.800 ....05/16/2007 ...|....06/01/2039 ...
736508-Ha-4 ..... PORTLAND GENERAL ELECTRIC CO FIRST MTG BONDS 4,000,000 |. 101.7830 |. ..4,071,320 |. .4,000,000 |.. .0 .5.809 ....09/19/2007 .. 10/01/2037
736508-T@-1 ..... Portland General Electric Co 1,000,000 |...59.8360 |. ..598,360 |. .1,000,000 |.. .0 .2.970 ....09/30/2021 .. 09/30/2051
736508-V#-6 ..... PORTLND GEN ELEC . 4,000,000 |...97.8600 |. .. 3,914,400 |. .4,000,000 .4,000,000 |.. .0 .5.830 ....11/15/2023 .. 11/15/2059
73730E-AB-9 ..... POSCO CO LTD vvvvveiiviiniiei e eecennie e feen e 338,965 |...98.7350 |. .. 345,574 |. ..350,000 343,791 .0 .5.241 ....00/20/2022 .. 08/04/2027 ...
737662-A*-7 ..... POTOMAC EDISON COMPANY 1ST MTG BNDS ....ceeevneeeecnns feun e . 13,000,000 |...79.8290 |. .10,377,770 |. 13,000,000 13,000,000 .0 .....4.440 ...11/25/2014 .. 11/15/2044 ...
737662-A@-5 ..... POTOMAC EDISON COMPANY 1ST MG BNDS .... .. 2,000,000 |...79.8050 |.......oee..en 1,596,100 |.... .2,000,000 |.. ....2,000,000 O 0 0 [0l 40470 | 4.470 ....08/17/2015 ...|....08/15/2045 ...
737679-E*-7 ..... ..LS.. .. 8,000,000 |...97.9050 |... .8,000,000 |.. ....8,000,000 O 0 0 [0 002252400 |- 5.400 ....08/15/2023 ...|....03/15/2038 ...
74170*-BK-4 ..... Prime Property Fund LLC Nts due 2041 . ..LS.. .. 1,500,000 |...66.1420 |... .... 1,500,000 O 0 0 000000032390 | 3.390 ....03/24/2021 ...|....03/24/2041 ...
74340X-BP-5 ..... PROLOGIS LP ... ..LS.. ..692,833 |...64.0890 |... 769,706 |.... 702,070 O e 7,910 [0 feeeeiiiiieeeenl0 0222232000 |- 6.309 ...10/26/2023 ...|....04/15/2050 ...
74340X-CF-6 ..... [PROLOGIS LP . 1,946,960 |...93.3630 |. .. 1,867,264 |. 1,948,130 |.. .0 ......5.430 ...06/26/2023 .. 06/15/2083 ...
74348D-AA-5 ..... PROMIGAS SA ESP .. .. 297,000 |...90.8660 |... 272,599 |.... O 3 0 011080750 |- 3.890 ...06/25/2021 ...|....10/16/2029 ...
T44320-CE-3 ... PRUDENTIAL FINANCIAL INC ...81.4890 |.....oounnnnns 1,629,782 |.... ... 2,480,315 [oooiiiiiiiinnnn0 e (13,064) [0 o0l 40350 . 2.969 ....11/18/2020 ...|....02/25/2050 ...
744320-CJ-2 ...... PRUDENTIAL FINANCIAL INC ...73.8070 |..eeevrnnnnnns 6,792,430 |.... ....6,510,281 O PO (151 (< AR | R | N RO 2 1[4 5.954 ....11/04/2022 ...|....03/10/2040 ...
TA445P-AF-9 ..... INDONESIA ASAHAN ALUMINIUM (PERSERO) PT ... ...99.5000 |... ..348,282 |.... ....383,547 JLUJ Y <Y [0:5) N AR N RPN | I SR <1 I AN 3.3% ....06/24/2021 ...|....05/15/2030 ...
T4445P-AG-T ..... INDONESIA ASAHAN ALUMINIUM (PERSERO) PT ... ...93.2170 |... ....704,183 O e (1,309) [0 o0 002225800 |- 5.120 ...01/26/2024 ...|....05/15/2050 ...
T44516-F#-7 ..... PUBLIC SERV CO NORTH CAROLINA SR NTS L. 774470 |... ....3,000,000 O 0 0 [0 40130 | 4.130 .. 123,900 |....06/22/2016 ...|....06/22/2046 ...
744516-H*-9 ..... Public Service Company of NC Nts due 2051 ... ...61.7350 |... O 0 0 feel0 0022230100 |- 3.100 .. 15,500 |....03/18/2021 ...|....03/18/2051 ...
T44542-F*-1 PS CO NEW MEXICO ...92.4050 |... 0. cend0 o0 00000050920 . 5.920 ....04/28/2023 ...|....04/28/2053 ...
74460W-AH-0 ..... [PUBLIC STORAGE OPERATING CO . ...95.0550 |. .0 .99 | .5.368 ....07/25/2023 .. 08/01/2053
745332-BX-3 ..... [PUGET SOUND ENERGY INC . 105.5440 |. .0 ..(51,282) |. .4.189 ....06/28/2015 .. 03/15/2037 ...
745332-CG-9 ..... [PUGET SOUND ENERGY INC ...81.6790 |. . 1,250,000 .0 . 6,284 |. .6.082 ...11/09/2022 .. 05/20/2045 ...
745332-CL-8 . PUGET SOUND ENERGY INC ...95.2280 |. .1,500,000 .0 .5.448 ...06/16/2023 .. 06/01/2053 ...
747316-BX-6 ..... QUAD GRAPHICS INC SR SEC NTS TRANCHE D . 1001340 |eeeveneeeeeeiieeee e O e .. .0 ......0.000 ....04/10/2001 .. 04/10/2026 ...
T4T35K-AA-0 ..... OOREDOO INTERNATIONAL FINANCE LTD ...86.7270 |... ....453,732 O e (545) 0 00000 2.625 |l 2.481 ....06/24/2021 ...|....04/08/2031 ...
747525-AK-9 ..... QUALCOMM INC ...90.3660 |... .... 2,486,919 O e 370 [0 e l0 0024800 |- 4.841 ....04/12/2016 ...|....05/20/2045 ...
T4834L-AY-6 ..... QUEST DIAGNOSTICS INC .. 881,640 |...87.5770 |... LU RN i< 5 NN N RPN | R S (1[4 I AN 5.649 ....06/17/2023 ...|....03/30/2045 ...
T483TH-A#-3 ..... QUESTAR GAS COMPANY 4.780 12/01/43 ... .. 5,000,000 |...84.3960 |.............. 4,219,800 |.... ....5,000,000 0 . w0 0 [0 )l 40780 4.780 ...12/20/2013 ...|....12/01/2043 ...
TA83TH-E*-3 ..... QUESTAR GAS CO .. 2,000,000 |...80.3500 |.............. 1,607,000 |.... ....2,000,000 0. cend0 o0 [0l 40700 . 4.700 ....08/30/2022 ...}|....09/01/2052 ...
75513E-CB-5 RTX CORP .. ...88.7590 |...covrnnnnnns 2,662,759 |.... .... 3,159,024 0 . L (6,29) [0 |0 40700 . 4.258 ....05/13/2015 ...|....12/15/2041 ...
75513E-CK-5 . RTX CORP ...82.1340 |. ..2,792,571 |. .3,354,618 |.. .0 . 4.430 ....06/19/2019 .. 04/15/2047
75513E-CP-4 . RTX CORP .. ...63.2520 |. .. 1,265,046 |. 1,999,262 |.. .0 .3.032 ....11/01/2021 .. 03/15/2052
75818R-AA-2 ..... REED COLLEGE ... ...72.9470 |. ..4,376,814 |. .5,195,350 |.. .0 L4.719 ... 11/17/2022 .. 07/01/2052 ...
75884R-AY-9 ..... REGENCY CENTERS LP . ...84.5470 |. 422,737 . . 500,000 570,766 |.. .0 . 3.744 ...11/10/2020 .. 03/15/2049 ...
75886F-AF-4 ..... REGENERON PHARMACEUTICALS INC . ...58.9270 |. .. 1,473,166 |. .2,500,000 . 2,428,715 |.. .0 eeenn 2.959 ....11/18/2020 .. 09/15/2050 ...
759470-BD-8 ..... RELIANCE INDUSTRIES LTD ...68.9240 |... 778,837 |.... .1,130,000 |.. O 2,974 |0 0000030625 | 4.799 ...10/31/2023 ...|....01/12/2052 ...
76084@-AA-5 ..... Republic Transmission, LLC Nts due 2050 ...68.6790 |......uunnnns 1,653,394 ..o 2,407,423 | 2,407,423 ..o 0 fooeiiiiiinenn0 vl e 0 )00 2.620 . 2.620 ...12/17/2020 ... |....12/18/2050 ...
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76132F-A@-6 ..... ROIC SR NT evveiiiiiiiiiieviiiineenceneneeevvnneees [ een | e | s L 2.CFE | 10,000,000 |...96.4890 [.............. 9,648,900 |............ 10,000,000 |............ 10,000,000 |......ceeerennnnd (O R | R PN | I AR | B KN 4.190 |...... 4190 (D ooeeees orviiiiin 18,622 |einininne 419,000 |....12/15/2017 ...|....12/15/2027 ...
76169#-AH-6 ..... REYES HOLDINGS LLC SER 2015A SR SEC NTS ... ] 1.GPL ... ...99.9510 |... . 666,668 |.. O 0 0 [0 e 4.850 |...... 4.802 ... 32,333 |....02/04/2015 ... |....02/04/2025 ...
76169*-AB-3 ..... REXFORD INDUSTRIAL REALTY LP GTD SR NT . .. 2.AFE .. ...97.5520 |. ..4,877,600 |. .5,000,000 .5,002,192 |.. .0 .3.930 |......3.912 ...07/13/2017 .. 07/13/2027 ...
767201-AT-3 ..... RIO TINTO FINANCE (USA) LTD . 1.FFE .. ...60.9870 |. ..6,008,742 |. 10,000,000 .6,490,4% |.. .0 .2.750 |......5.187 ....12/10/2024 .. 11/02/2051 ...
767201-AT-3 ..... RIO TINTO FINANCE (USA) LTD . . s 1FFE .. ...60.9870 |. 1,829,622 |. .3,000,000 .2,969,581 |.. .0 ... 2.750 |......2.804 ...10/28/2021 .. 11/02/2051 ...
76824%-AX-2 ..... River Fuel Trust 1 nts due 2026 .......ccevevvveneeneee foon oo | s .. 2.AFE ..|... ...95.5970 |...covnnnnnnns 1,433,955 |.... .1,500,000 |.. .... 1,500,000 0 . N POV PO 1.840 |...... 1.840 ....06/24/2021 ...|....07/15/2026 ...
775109-AZ-4 ..... ROGERS COMMUNICATIONS INC .... 2 s .. 2.CFE ..|... ...93.9050 |... .. 7,512,372 |.... .8,000,000 |.. ....8,277,828 0 foeeennnn. (9,018) | 0] 5.450 |...... 5.154 ...03/06/2014 ...|....10/01/2043 ...
78319M-AA-1 ... RUTAS 2 AND 7 FINANCE LTD ... e @ [ Co ] s .. 3.AFE ..|... ...70.6480 |... 226,073 |.... ..320,000 |.. 250,809 JU N O 5,903 |. 0] 0.000 |...... 2.348 ....05/25/2021 ...|....09/30/2036 ...
T8478E-AC-2 ..... ST MARYS CEMENT INC CANADA ......ccevvvvnrviirnnnnnnnnns fonn oe 2 s .. 2.CFE ..|... ...96.4380 |... 361,644 |.... ..375,000 |.. 371,141 O 282 o0 [0 e 5.750 |...... 5.8% ....03/27/2024 ...|....04/02/2034 ...
78488@-AC-9 ..... SVF HOLDING RE INVESTMENT TR SR GTD NT SER A .. 2.BFE .. ...98.5380 |. ..1,970,760 |. .2,000,000 .2,000,000 |.. .0 .3.740 |......3.739 ....04/01/2016 .. 04/01/2026
78488@-AD-7 ..... SVF HOLDING RE INVESTMENT TR SR GTD NT SER B ..2.BFE .. ...98.5380 |. .. 3,941,520 |. .4,000,000 .4,000,000 |.. .0 .3.740 |......3.739 ....06/07/2016 .. 04/01/2026
78573#-AA-T ..... SABRA HEALTH CARE LP SR NT SR NTS .. .. 2.CFE .. ...99.7980 |. .. 4,221,455 |. .4,230,000 4,232,079 |.. .0 .5.380 |[......5.359 ...08/18/2017 .. 05/17/2027
79466L-AL-8 ..... SALESFORCE INC ... .1EFE .. ...63.8690 |. .. 3,193,429 |. .5,000,000 .3,401,506 |.. .0 .2.900 |......5.115 ....12/10/2024 .. 07/15/2061 ...
79466L-AM-6 ..... SALESFORCE INC . 1EFE .. ...61.6260 |. ..2,002,859 |. .3,250,000 .3,274,903 |.. .0 ......3.050 |......3.015 ...06/29/2021 .. 07/15/2061 ...
79575@-AP-2 ..... SALTCHUK 2.APL . 100.7900 |.....covnnnnns 1,007,900 |.... ....1,000,000 O 0 0 [0 6.410 |...... 6.406 ....07/08/2024 ...|....09/19/2034 ...
798237-M#-7 ..... SAN JOSE WATER ....eeeeeeeieeeeemnnneeeeeemnneeeeeennnnn fon vee [ v [T [ 1.F .. ...97.2120 |... ... 3,500,000 JLO N N | [ ARt | B ISP | B AU 5.630 |...... 5.630 ....07/31/2024 ...|....07/31/2054 ...
80386W-AD-7 ..... SASOL FINANCING USA LLC ... 2 e 3.AFE. ...84.3520 |... O e (1,492) |0 o0 e 5.500 |...... 5.266 ....06/25/2021 ...|....03/18/2031 ...
80414L-26-4 ..... SAUDI ARABIAN OIL CO . 1.EFE . . ...85.5260 |... . .. 0 [ (4,785) |0 [0 e 4.250 |...... 3.451 ....05/25/2021 ...|....04/16/2039 ...
806407-G#-3 ..... HENRY SCHEIN INC ..LS.. 2.AFE .. 1,620,000 |...96.9480 |... .. 1,570,588 |.... .1,620,000 |.. LU RN | N | RPN | ) SN 4.840 |...... 4.840 ....06/04/2023 ...|....05/04/2030 ...
806407-He-4 ..... HENRY SCHEIN INC . ..LS.. 2.AFE ... 10,250,000 |...95.0130 |.eeeeennnnn 9,738,833 |.... ...10,250,000 |.. ...10,250,000 JL I I | I APPSRt | B IR | ) FOU 4.940 |...... 4.940 ...05/04/2023 ...|....05/04/2033 ...
80689#-BJ-4 ..... [SCHNEIDER NATL ... 2. . 14,000,000 |. 101.9370 |. .14,271,180 |. 14,000,000 14,000,000 |.. .0 ......5.630 |......5.612 ....08/30/2023 .. 08/30/2028 ...
822582-CH-3 ..... SHELL INTERNATIONAL FINANCE BV (V- 1,2 e .. 1.DFE .. 10,067,403 |...67.3300 |...eeeeennnnn 7,238,002 |.... ...10,750,000 |.. ...10,028,242 0 e 5,398 |0 o0 e 3.250 |...... 3.544 ...10/03/2023 ... |....04/06/2050 ...
822582-CL-4 ..... SHELL INTERNATIONAL FINANCE BV ... ...63.2810 |.....oovennnns 1,265,625 |.... .2,000,000 |.. .... 1,995,596 O o105 o0 [0 e 3.000 |...... 3.012 LGA1722/2021 ... 11/26/2051 ..
824348-AX-4 ..... [SHERWIN-WILLIAMS CO ...84.0740 |. ..5,885,162 |. .7,000,000 .5,613,162 |.. .0 .4.500 |......6.139 .. 11/07/2022 .. 06/01/2047 ...
82460C-AL-8 ..... SHINHAN BANK ... ...96.4660 |. ..450,000 471,681 |.. .0 (7,719) | .3.750 |...... 1.920 ....06/24/2021 .. 09/20/2027 ...
824600-2A-0 ..... SHINHAN FINANCIA ...99.7570 |. ..595,000 595,715 |.. .0 (7,465) |. .3.340 |......2.063 ...04/13/2021 .. 02/05/2030 ...
82620K-AT-0 ..... SIEMENS FINANCIERINGSMAATSCHAPPIJ NV . ...82.4230 |. .4,000,000 .4,157,79% |.. .0 (4,393) |. .4.200 |...... 3.932 ...04/10/2019 .. 03/16/2047 ...
82650N-AA-0 ..... SIGMA FINANCE NETHERLANDS BV ...98.4260 |... ... 400,000 |.. 426,419 0 |eeennnn. (8,421) | 4.875 |...... 2.563 ....06/24/2021 ...|....08/27/2028 ...
828807-DH-7 ..... SIMON PROPERTY GROUP LP . ...67.1690 |... .2,500,000 |.. ....2,491,163 0. 2230 | 3.250 |...... 3.271 ....09/04/2019 ...|....09/13/2049 ...
82883P-AA-2 ..... SIMPAR EUROPE SA ...74.9000 |... ... 300,000 |.. 300,939 JLO N U £ <70 FOSRRRRRRt | B IEUPRRPRRPIN | B AU 5.200 |...... 4.8% ...05/24/2021 ...|....01/26/2031 ...
82894*-AX-5 ..... J R SIMPLOT COMPANY SER B SR NTS ...97.2960 |... .5,000,000 |.. ....5,000,000 O o0 o0 [0 e 4.060 |...... 4.060 ...02/19/2016 ...|....02/19/2028 ...
82983P-AA-1 ..... SITIOS LATINOAMERICA SAB DE CV ... ...99.4150 |. ..250,000 .249,163 |.. .0 .6.000 |......6.080 ....11/20/2024 .. 11/25/2029 ...
83007C-AG-7 ..... SOUTH BOW USA INFRASTRUCTURE HOLDINGS LLC ...96.7940 |. .2,000,000 1,999,915 |.. .0 .6.176 |......6.176 ....08/14/2024 .. 10/01/2054 ...
833636-AP-8 ..... SOCIEDAD QUIMICA Y MINERA DE CHILE SA ...94.7380 |. ..495,000 .491,849 |.. .0 ......5.500 |......0.000 ....09/05/2024 .. 09/10/2034 ...
83368R-BB-7 ..... SOCIETE GENERALE SA ...67.3680 |... .2,500,000 |.. ... 2,498,775 LU R - < T AU | N RN | ) FN 3.625 |...... 3.629 ....02/22/2021 ...|....03/01/2041 ...
83368R-BY-7 ..... SOCIETE GENERALE SA .. ...95.2590 |... . 750,000 |.. 750,000 O 0 0 [0 e 71432 |...... 7.1382 ...01/11/2024 ...|....01/19/2055 ...
835495-AJ-1 ..... SONOCO PRODUCTS €O ... ...98.2660 |. .. 4,913,285 |. .5,000,000 .5,540,340 |.. .0 .5.750 |......4.750 ....06/23/2016 .. 11/01/2040 ...
837004-CD-0 ..... DOMINION ENERGY SOUTH CAROLINA INC . ...98.3870 |. .. 1,967,734 |. .2,000,000 2,277,459 |.. .0 .5.500 |......4.238 ...05/06/2013 .. 12/15/2039 ...
83846#-AA-8 ..... SOUTH INLET PART URBAN RENEWAL ZERO CPN PROM NT - ...86.0500 |. ..2,996,073 |. .3,481,782 .3,107,774 |.. .0 .0.000 |...... 3.855 ... 1172172017 .. 03/15/2029 ...
838515-M*-2 ..... SOUTH JERSEY GAS ... ...96.0590 |. .. 3,842,360 |. .4,000,000 .4,000,000 |.. .0 .5.410 |......5.410 ....05/18/2023 .. 06/01/2038
842400-GK-3 ..... SOUTHERN CALIFORNIA EDISON CO . N ...77.8090 |. ..2,334,268 |. .2,898,691 |.. .0 ... 4125 ... 4.358 ....07/30/2018 .. 03/01/2048 ...
843830-A0-2 ..... Southern Star Central Gas Company Nts due 2030 .... |.. ...92.2990 |..eeeinninnnns 6,460,930 |.... ....7,000,000 JL N I | I AP | B IUUPRRPRRPIN | B AU 3.790 |...... 3.790 ...07/14/2020 ...|....07/14/2030 ...
845331-D*-5 ..... SOUTHWEST WATER COMPANY INC. ........... . ...76.9590 |... .. O o0 o0 [0 e 4.540 |...... 4.540 ....05/17/2018 ...|....05/17/2048 ...
845743-8B-1 ..... SOUTHWESTERN PUBLIC SERVICE COMPANY .. 1.GPL . . 15,000,000 |...98.1710 |... ... 14,725,650 |.... 15,000,000 |.. ...15,000,000 O [0 0 [0 6.000 |...... 6.000 ...09/08/2023 ...|....09/15/2053 ...
845743-BlI-2 ..... SOUTHWESTERN PUBLIC SERVICE CO ... ..LS.. 2 e 1.6 FE ...1,243,375|...88.8820 |.............. 1,111,081 |.... .1,250,000 |.. .... 1,243,465 L R (0 N | N RN | B SN 5.150 |...... 5.186 ....06/23/2022 ...|....06/01/2052 ...
84756N-AG4 ..... SPECTRA ENERGY PARTNERS LP .. LS.. 2 s 2.B FE .. 4,789,160 )...82.2350 |......oeeeens 4,934,082 |.... .6,000,000 |.. ....4,848,19% O e 27,811 |0 0 4.500 |...... 6.169 ...11/07/2022 ...|....03/15/2045 ...
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84920K-AA-5 ... AES FINANCE 3 ...oiiiiiiiiiiiiiiie i LS| s LL2.0PL e 3,509,303 |...99.1780 [.......ccvunn 3,480,456 |........eunn.. 3,509,303 [...eieiinnnnn 3,509,303 |..eeunniiinnnnnn (O R | R PN | I AR | B RN 6.550 |...... 6.551 (D ceveees oeviiiiins 115,568 |.......ceveen 228,401 |....12/13/2022 ... |....12/31/2047 ...
85253#-AH-4 ... STAG INDL OPER PARTNERSHIP SR GTD NT SER B .. o 2B FE Ll 4,000,000 |...95.7290 |.eeevunnnnnenn 3,829,160 |.... .4,000,000 |.. ....4,000,000 O 0 0 [0 e 4.270 |...... 4.270 [ID coeeees e 8,540 |... ..170,800 |....06/13/2018 ...|....06/13/2028 ...
853254-CU-2 .| STANDARD CHARTERED PLC ........ .. LS. .1.GFE .. 2,119,300 |. 103.7970 |. ..2,179,728 |. .2,100,000 2,117,237 |.. .0 .6.2% |......6.170 132,216 |....07/25/2023 .. 07/06/2034 ...
854502-AA-9 ..... [STANLEY BLACK & DECKER INC ..... .. LS. L2.AFE .. 4,564,000 |...94.1720 |. .. 3,766,899 |. .4,000,000 . 4,397,726 |.. .0 .5.200 |......4.320 208,000 |....01/25/2013 .. 09/01/2040 ...
85513L-AB-0 ..... STAR ENERGY GEOTHERMAL DARAJAT Il LTD .2.CFE .. 590,114 |...92.5820 |. ..585,000 .581,333 |.. .0 .4.850 |......4.598 . 28,373 |....01/26/2024 .. 10/14/2038 ...
858119-BP-4 ..... STEEL DYNAMICS INC .... .2.BFE .. ,820,238 |...65.6650 |. .2,365,000 1,832,612 |.. .0 .3.250 |......4.719 . 76,863 |....01/05/2024 .. 10/15/2050
86468#-AB-6 ..... Suez Water Resources LLC Nts due 2047 .. 1.F FE .. ,000,000 |...72.4780 |. .1,000,000 |.. .0 ......3.770 |......3.770 . 37,700 |....12/14/2017 .. 12/14/2047 ...
86468#-AD-2 ..... Suez Water Resources LLC Nts due 2048 o | LEFE L ..1,000,000 |...72.4220 |... ....1,000,000 JLO I N | I APPSRt | B IEUUPRRPRRPIN | ) AT 3.770 3.770 . 37,700 |....01/24/2018 ...|....01/24/2048 ...
8656201-CK-4 ..... SUMITOMO MITSUI FINANCIAL GROUP INC .. Y SRR .. 2.AFE ..|... .. 250,000 |...71.7390 |... ....250,000 LU RN | N | RN | B SN 2.930 2.930 ....09/13/2021 ...|....09/17/2041 ...
86608C-AA-6 ..... SUMMIT DIGITEL INFRASTRUCTURE LTD .2.CFE .. 808,408 |...84.3730 |. .826,574 |.. .0 .2.875 |......4.583 ...01/26/2024 .. 08/12/2031 ...
867224-AB-3 ..... SUNCOR ENERGY INC L2.AFE .. ,989,960 |...74.1630 |. 1,991,456 |.. .0 .4.000 |......4.029 ...11/08/2017 .. 11/15/2047 ...
867224-AE-7 ..... SUNCOR ENERGY INC .. L2.AFE .. ,492,770 |...70.0900 |. .1,500,000 . 1,493,307 |.. .0 .3.750 |......3.777 ...03/02/2021 .. 03/04/2051 ...
869641-AH-5 ..... SUZANO AUSTRIA GMBH .2.CFE .. 772,319 |...96.0880 |. ..695,000 741,340 |.. .0 .5.000 |[......3.477 ....04/12/2021 .. 01/15/2030 ...
86964II-AK-8 ..... SUZANO AUSTRIA GMBH .2.CFE .. 459,300 |...82.9700 |. . 500,000 462,231 |.. .0 .3.125 |...... 4.327 ...06/26/2024 .. 01/15/2032 ...
87264A-AX-3 ..... T-MOBILE USA INC . s .2.BFE .. .. 86.6810 |. .8,500,000 7,396,776 |.. .0 ......4.375 |......5.601 ....11/04/2022 .. 04/15/2040 ...
87264A-AZ-8 ..... T-MOBILE USA INC ... ..LS.. 12 .. 2.BFE ..|... ...81.9930 |... ....5,778,840 0 [ (19,369) |oveeeeeeeeeen0 o0 e 4.500 |...... 3.550 ...06/17/2020 ...|....04/15/2050 ...
87264A-BY-0 ..... T-MOBILE USA INC ... 2 s .. 2.BFE ..|... ...65.9930 |... ... 4,956,942 O o 440 |0 [0 3.600 |...... 3.640 ....06/10/2021 ...|....11/15/2060 ...
87264A-BY-0 ..... T-MOBILE USA INC ... 2 s .. 2.BFE ..|... ...65.9930 |... .... 1,513,558 JLO N U ( [+ - N APPSRt | B FUUUPRRPRRIN | ) AP 3.600 |...... 3.554 ...08/10/2021 ...|....11/15/2060 ...
87264A-CUI-3 ..... T-MOBILE USA INC ... 2 s .. 2.BFE ..|... ...96.7620 |... .... 1,536,022 O e (A7) el [0 e 5.650 |...... 5.480 ....08/05/2024 ...|....01/15/2053 ...
87264A-DB-8 ..... T-MOBILE USA INC ... 2 s .. 2.BFE ..|... ...97.5650 |... .... 1,493,914 O e 80 0 o0 e 5.750 |...... 5.779 ....05/08/2023 ...|....01/15/2054 ...
87264A-DD-4 ..... T-MOBILE USA INC 2 s .. 2.BFE ..|... . 101.3570 |... ... 2,245,992 O 49 o0 [0 6.000 |...... 6.013 ....09/11/2023 ...|....06/15/2054 ...
87296%-AA-8 ..... TPG HOLDINGS | FINANCECO L P ... L 2.APL ... L..97.7560 |..ceevnnnnnnns 4,887,800 |.... ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 5.330 |...... 5.285 ...05/09/2018 ...|....06/30/2028 ...
87305N-B@-6 ..... TTX Company Sr Notes due 2029 . .. 1.F FE ..|... ...94.5990 |... ....11,351,880 |.... ...12,000,000 O o0 o0 [0 3.760 |...... 3.760 ....03/29/2019 ...|....03/29/2029 ...
87305N-E@-3 ..... TTX COMPANY . .. 1.F FE .. ...97.1470 |. ..2,360,672 |. . 2,430,000 .2,430,000 |.. .0 0 | .5.250 |......5.250 ....06/26/2023 .. 05/26/2035 ...
873050-CG-4 . TTX CO .. 1FFE .. ...84.4700 |. .. 1,689,402 |. .2,000,000 1,998,770 |.. .0 .. 38 | .4.650 |......4.655 ...06/10/2014 .. 06/15/2044 ...
873050-CJ-8 ..... [TTX CO ..... 1.FFE .. ...79.9150 |. .. 2,397,459 |. .3,000,000 .2,981,040 |.. .0 .610 |. .3.900 |......3.946 ...01/26/2015 .. 02/01/2045 ...
874060-AZ-9 ..... TAKEDA PHARMACEUT ICAL CO LTD s L2.AFE .. ...64.7810 |. 1,295,622 |. .2,000,000 .2,073,384 |.. .0 (1,958) |. ......3.175 |...... 2.966 ....12/02/2020 .. 07/09/2080 ...
874060-BD-7 ..... TAKEDA PHARMACEUTICAL CO LTD .. 2 s .. 2.AFE ..|... ...63.3890 |....covunnnnns 2,345,411 |.... .3,700,000 |.. .... 3,896,982 J I O (< 1116 1:) N ARt | B IUUUPPPRRIN | ) FOU 3.375 |...... 3.124 .. 124,875 |....11/18/2020 ... |....07/09/2060 ...
875127-BD-3 ..... TAMPA ELECTRIC CO .. s 12 .. 1.G FE ..|... ...78.4750 |... .. 2,354,259 |.... .3,000,000 |.. ....2,948,068 O [ 1,565 |0 [0 e 4.200 |...... 4.329 .. 126,000 |....06/03/2015 ...|....06/15/2045 ...
87612E-BF-2 ..... TARGET CORP o |--LS.. N L, .. 1.F FE ..|... ...75.1110 |... 676,000 |.... ... 900,000 |.. 865,186 0 e 1,086 |0 o0 e 3.625 |...... 3.894 ... 32,625 |....04/26/2019 ...|....04/15/2046 ...
87612E-BG-0 ..... TARGET CORP .. 1.F FE ..|... L T7.7700 |oeeeenennnns 1,555,390 |.... .2,000,000 |.. .... 1,992,978 O e 187 o0 [0 e 3.900 |...... 3.923 ... 78,000 |....04/26/2019 ...|....11/15/2047 ...
87612G-AD-3 ..... TARGA RESOURCES CORP .. .2.BFE .. . 104.2180 |. ..5,731,967 |. .5,500,000 .5,384,684 |.. .0 . 1,375 |. .6.500 |......6.666 357,500 |....01/03/2023 .. 02/15/2053 ...
87938I-AU-7 ..... TELEFONICA EMISIONES SAU .. .2.CFE .. ...88.5850 |. .. 2,657,558 |. .3,000,000 .3,591,900 |.. .0 ..(16,665) |. .5.213 |......3.877 156,390 [....01/11/2021 .. 03/08/2047 ...
87938I-AX-1 ..... TELEFONICA EMISIONES SAU .. .2.CFE .. ...92.0920 |. .. 5,525,519 |. .6,000,000 .6,635,425 |.. .0 ..(16,993) |. .5.520 |......4.729 331,200 |....12/29/2020 .. 03/01/2049 ...
87973P-BC-7 ..... TEMASEK FINANCIAL (1) LTD 1AFE .. ...63.1970 |. .. 1,895,900 |. .3,000,000 .2,966,470 |.. .0 521 \en2.750 |......2.799 ...07/26/2021 .. 08/02/2061 ...
88087A-AA-6 ..... TERMOCANDELARIA POWER SA s .. 3.BFE ..|... .100.8810 |... 277,423 |.... ..275,000 |.. O e 116 |0 o0 e 7.750 |...... 8.000 ....09/09/2024 ...|....09/17/2031 ...
882508-BD-5 ..... TEXAS INSTRUMENTS INC 2 s .. 1.EFE ..|... ...81.2450 |... 564,652 |.... ..695,000 |.. LU R - A N | N RN | ) S 4.150 |...... 4.176 ....04/30/2018 ...|....05/15/2048 ...
882884-E#-2 ..... TX-NM PUR €O e e eeem e o een | e | s .. 1.F FE ..|... ...92.9520 |... .3,000,000 |.. O 0 0 [0 e 5.470 |...... 5.470 ....07/28/2023 ...|....07/28/2053 ...
88323A-AB-8 ..... THAIOIL TREASURY CENTER CO LTD ... .. 2.CFE ..|... ...80.4520 |... ..855,000 |.. O e (512) |0 [0 e 4.875 |...... 4.792 ....01/26/2024 ...|....01/23/2043 ...
883391I-AA-4 ..... WILLIAMS COMPANIES INC .. .2.BFE .. ...68.1320 |. ..1,021,983 |. .1,500,000 . 1,497,666 |.. .0 .3.500 |...... 3.509 ...10/05/2021 .. 10/15/2051 ...
886546-AD-2 ..... TIFFANY & CO ... .1.DFE .. ...94.4740 |. .. 7,085,529 |. .7,500,000 . 7,269,488 |.. .0 .4.900 |......5.149 ...01/12/2017 .. 10/01/2044 ...
891092-B@-6 ..... Toro Company Sr Nts due 2031 ... ..2.BPL .. ...92.8980 |. ..5,573,880 |. .6,000,000 .6,000,000 |.. .0 ......3.910 |......3.910 ....06/27/2019 .. 06/15/2031 ...
89153V-AV-1 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA .... .. 1.DFE ..|... . ...65.5110 |....coovnnnnns 1,637,773 |.... . .... 2,556,313 O e (1,504) |0 o0 e 3.127 |...... 2.998 ...10725/2021 ...|....05/29/2050 ...
89157X-AC-5 ..... TOTALENERGIES CAPITAL SA .. .. 1.DFE ..|... .. 4,000,000 |...95.5840 |.............. 3,823,343 |.... ....4,000,000 0 . 0 0 o0 e 5.638 |...... 5.638 ...04/02/2024 ...|....04/05/2064 ...
89307#-AB-5 ..... TRANSBAY CABLE . .. 1T.EPL .. 1,940,320 |...94.4190 |. .. 1,832,030 |. .1,940,320 |.. .0 L0 ......5.290 |......5.290 ....12/28/2022 .. 12/30/2082 ...
89387Y-AC-5 ..... TRANSPORTADORA DE GAS INTERNACIONAL SA ESP .. N [V .. 2.CFE ..|... .. 217,750 |...97.7120 |... O [ (B,787) |0 [0 e 5.550 |...... 3.mM ...06/25/2021 ...|....11/01/2028 ...
89388A-AA-0 ..... TRANSPORTADORA DE GAS DEL PERU SA ........coovieiennnnn ..LS..[C...... 1o, L2AFE L 309,120 |...97.6770 |.................312,567 |.................320,000 |.................310,645 |................. (U 1,626 |oooeiiiiiinnnnn0 o0 ) 4.250 |...... 5.989 ...06/25/2024 ... |....04/30/2028 ...
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80472#-AH-1 ..... TREK BICYCLE CORP SR SEC NTS .....evvvvvivvieiiiiiinnns oo e e | s L3AYE L 980,490 [...97.3180 |........c000ennn 953,716 |oeeivnnnnnnnnnns 980,000 |.eeevvvunninnnns 977,085 |.vevvivnnnnnnn (VI R 2 AN | I AR | R RO 1+ 1 I RN 7314 [FMAN ... [oeeeeennnnn. 11,564 |, 70,854 |....04/02/2013 ...|....06/01/2027 ...
896517-AA-7 ..... TRINITY HEALTH CORP LS. Tons .. 1.DFE ..|... 4,495,545 |...74.1860 |... .4,500,000 |.. ... 4,496,009 J I O (1 - I FORRPPPRRRRY | R FUUUPRPRRRRPIN | N IO 10 738 IO 3.439 | ....... .. 154,530 |....12/20/2019 ... |....12/01/2048 ...
898339-AA-4 ..... FIDEICOMISO FIBRA UNO ... ..LS.. s .2.CFE .. 276,750 |...90.5950 |. ..250,000 .266,212 |.. .0 e 3,393 . 12,173 |....06/26/2021 .. 01/15/2030 ...
89834J-AA-1 ..... |RREVOCABLE TRUST NO F1401 .. ..LS..[C...... 1,2 e .2.CFE ..|... ...99.7740 |... . 700,000 |.. ... 700,000 O 0 0 k0l 70375 | 7.375 . . . 25,813 |....02/07/2024 ...|....02/13/2034 ...
89837#-AM-0 ..... EST BERNCE BISHP . N 1D IF L ...94.6670 |... ...11,875,000 |.. ...11,875,000 O 0 0 00000050050 | 4.797 [ JAJO ... 129,932 |... ..599,688 |....10/13/2023 ...|....10/13/2043 ...
899043-AA-1 ..... TUFTS UNIVERSITY . A1 [ 1D FE L ...85.5340 |... ...10,593,000 |.. ....9,930,850 O e (83) 0 o0 100050017 | 5.351 (A0 ...... 112,195 ... ..531,451 |....11/08/2022 ...|....04/15/2112 ...
90011Q-AD-2 ..... TURK TELEKOMUNIKASYON AS .. L2 .. 3.CFE ..|... .101.8680 |... O 0 0 [0 0000072375 | FAETE 1L R, 3,864 |... ... 16,963 |....05/13/2024 ...|....06/20/2029 ...
902494-AY-9 ... TYSON FOODS INC 12 .. 2.BFE ..|... ...91.2400 |... ....5,209,69 0 |eeeeenn (46,007) [oeeeeeeeeeeen0 o0 el 50150 | 3.051 [FA ...... e 17,822 ... ..206,000 |....11/18/2020 ...|....08/15/2044 ...
902494-BD-4 TYSON FOODS INC 1 .. 2.BFE ..|... ...4,224,079 |...82.0640 |... s ... 4,263,529 O . 18,874 |0 [0l 40550 | 5.979 (D ....... .. 18,946 |... ....11/04/2022 ...|....06/02/2047 ...
902494-BH-5 ..... [TYSON FOODS INC 1, .2.BFE .. . 11,453,860 |...88.7360 |. .10,648,371 |. 12,000,000 11,477,885 |.. .0 .5.428 ....10/15/2024 .. 09/28/2048
902691-D*-2 ..... [UGI UTILITIES .. . .. 1.G FE .. ...89.0840 |. .. 1,336,260 |. 1,500,000 .1,500,000 |.. .0 .4.990 ...09/16/2022 .. 09/15/2052
903742-AB-0 ..... [ULKER BISKUVI SANAYI AS 1, .3.BFE .. . 101.4250 |. ..202,851 |. 200,000 ... 200,000 |.. .0 .7.875 ....07/01/2024 .. 07/08/2031
906548-CJ-9 . UNION ELECTRIC CO .. 1 1FFE .. .. 80.1160 |. .. 2,403,493 |. .3,000,000 2,925,132 |.. .0 .4.100 ...09/04/2014 .. 09/15/2042 ...
906548-CZ-3 . UNION ELECTRIC CO .. 1 1.FFE .. ...91.5750 |. 1,373,632 |. .1,500,000 1,498,193 |.. .0 ......5.133 ....09/30/2024 .. 03/15/2055 ...
907818-EC-8 ..... UNION PACIFIC CORP ... 1 .. 1.G FE ..|... ...75.0850 |.......oennnns 6,069,833 |.... .8,084,000 |.. .... 7,655,044 O e 6,728 o0 [0 0000.3.875 | 4.183 [FA ...... ... 130,523 |... ....06/12/2015 ...}|....02/01/2055 ...
907818-EG-9 ..... UNION PACIFIC CORP .... 1 .. 1.G FE ..|... L..75.3850 |...coonnnnnnns 2,450,025 |.... .3,250,000 |.. .... 3,408,545 O e (1,512) e o0 el 40375 | 4.126 [MN ...... .... 18,168 |... ....06/13/2017 ...|....11/15/2065 ...
907818-ER-5 ..... UNION PACIFIC CORP ... 12 .. 1.G FE ..|... ...72.6160 |......oonnnnns 3,630,818 |.... .5,000,000 |.. ... 4,993,194 O e 88 o0 [0 000040100 |- 4107 |MS ...... .... 60,361 [... ...09/12/2017 ...|....09/15/2067 ...
907818-FL-7 ..... UNION PACIFIC CORP .... 12 e 1.G FE ..|... L. 66.7170 |.oeeernnnnnnns 1,667,915 |.... .2,500,000 |.. ....1,778,067 0 . 842 [0 |0 [08.750 o 5.485 [FA ...... .... 38,021 [... ....11/07/2024 ...|....02/05/2070 ...
907818-FN-3 ..... UNION PACIFIC CORP ... 12 .. 1.G FE ..|... ...57.5370 |...coovnnnnnns 1,726,109 |.... ....2,980,717 0. Ll 213 | 3.002 [MS ...... .... 26,014 |... . 89,190 |....02/11/2019 ...|....09/16/2062 ...
907818-FS-2 ..... UNION PACIFIC CORP .... 1 .. 1.G FE ..|... ...67.8470 |...coonnnnnnns 2,035,403 |.... ... 3,143,491 0 . .. (1,228) . 3.586 [AO ...... .. 26,910 |... .. 113,970 |....04/06/2021 ... |....04/06/2071 ...
907818-FV-5 ..... UNION PACIFIC CORP . 1, .1.GFE. .. 66.6860 |. ..2,000,566 |. 2,110,292 |.. .0 1,232 | .5.421 . 53,250 |....11/07/2024 .. 05/20/2061 ...
907818-FW-3 ..... UNION PACIFIC CORP . 1, .1.GFE. ...63.1300 |. ..315,649 |. . 500,000 .499,907 |.. .0 2 .2.951 . 14,750 |....09/07/2021 .. 03/10/2052
907818-GA-0 ..... UNION PACIFIC CORP . 1, .1.GFE. ...69.3900 |. .. 1,040,845 |. .1,500,000 . 1,496,105 |.. .0 29 | .3.862 . 57,750 |....02/09/2022 .. 02/14/2072 ...
910208-AC-1 ..... UNIELC 2022 A3 - ABS . 4. 1.AFE. ...97.2000 |. ..6,317,982 |. .6,500,000 .6,500,000 |.. .0 0 | .5.516 358,540 |....12/07/2022 .. 12/01/2052 ...
UNITED ENERGY DISTRIBUTIO!
910200-B*=7 .eee [ eeriiiieii i [ 3,000,000 |...98.8460 |.............. 2,965,380 |..cccvvnnnnnns 3,000,000 |-eeveunnnnnn 3,000,000 0 fooeereeeeinieeend0 el o0 000030590 .o 3.589 [AD coeeen [oeeeiniiins 23,335 [.ooeeeeeinnnns 107,700 |....10/13/2015 ...|[....10/13/2025 ...
910637-R*-0 ..... UNITED ILLUMINATING CO SR NTS ... .. 4,000,000 |. 100.0860 |.............. 4,003,440 |.... .4,000,000 |.. ....4,000,000 O 0 0 [0 0000050610 |l 5.608 ....12/10/2009 ...|....03/10/2025 ...
910637-Re-8 ..... UNITED ILLUMINATING CO SR NTS . 3,000,000 |...98.7810 |. .. 2,963,430 |. .3,000,000 .3,000,000 |.. .0 .6.089 ....07/27/2010 .. 07/27/2040
913017-BT-5 ..... RTX CORP .. 3,066,750 |...86.3100 |. .. 2,589,289 |. .3,000,000 .3,051,324 |.. .0 .4.359 ....06/22/2015 .. 06/01/2042 ...
91319#-AB-7 ..... UNITED WATER WORKS INC SR NTS SRS B .10,000,000 |. 104.0970 |. .10,409,700 |. 10,000,000 10,000,000 |.. .0 .6.129 ...11/28/2007 .. 11/15/2028 ...
91319#-AF-8 ..... UNITED WATER WORKS INC SR NTS SRS D ....ccvvvvnnnrvnns foun oue 7,500,000 |. 106.3520 |. ..7,976,400 |. .7,500,000 .7,500,000 |.. .0 .6.590 ....12/15/2008 .. 12/16/2029 ...
913260-B*-5 ..... UNITIL ENERGY SYSTEMS INC FIRST MTG BONDS SRS O . .10,000,000 |. 107.0980 |. .10,709,800 |. 10,000,000 .0 ......6.318 ...09/26/2006 .. 09/15/2036 ...
913260-C@-2 ..... UNITIL ENRGY SYS ..viviiiiiiiiiiiiiieeeeceni e o .. 6,250,000 |...98.0540 |........e.eees 6,128,375 |.... ....6,250,000 |.. O 0 0 [0 0000050690 |l 5.690 ....08/21/2024 ...|....08/21/2054 ...
913543-C#-9 ..... UFP INDUSTRIES, INC. . 5,007,500 |...97.3690 |... .5,000,000 |.. O e (780) [0 e l0 40200 |- 4.181 ....06/14/2018 ...|....06/14/2028 ...
91911T-AQ-6 ..... VALE OVERSEAS LTD .. 371,665 |...91.3560 |... ..350,000 |.. O e (2,382) 0 00000032750 |- 2.952 ...06/24/2021 ...|....07/08/2030 ...
91911T-AS-2 ..... VALE OVERSEAS LTD .. 198,470 |...98.3180 |... ... 200,000 |.. 198,479 O 9 0 [0 ..06.400 |- 6.458 ....06/25/2024 ...|....06/28/2054 ...
91913Y-BE-9 ..... VALERO ENERGY CORP ... ..LS.. ...71.2830 |... .2,000,000 |.. .... 1,966,926 O 844 0 [0 ]00004.000 . 4.101 ....02/02/2022 ...|....06/01/2052 ...
92203#-AX-6 ..... Vanguard Group Inc Sr Nts due 2050 . ..LS.. ...60.6430 |... .3,000,000 |.. ....3,000,000 O 0 0 [0 0002080050 |- 3.050 ....08/19/2020 ...|....08/22/2050 ...
92203#-AY-4 ..... Vanguard Group Inc Sr Nts due 2055 . .. LS. ...59.3990 |. .2,000,000 .2,000,000 |.. .0 .3.130 ....08/19/2020 .. 08/22/2055
92203#-AZ-1 ..... Vanguard Group Inc Sr Nts due 2060 . .. LS. ...56.8120 |. .3,000,000 .3,000,000 |.. .0 0 | .3.250 ....08/19/2020 .. 08/22/2060
92334*-AE-4 . VEOLIA UTIL RES .....ovvvvnnnnns .. LS. . 103.3610 |. . .4,000,000 .4,000,000 |.. .0 L0 .6.230 ... 11/20/2023 .. 12/01/2053 ...
92343V-FD-1 VERIZON COMMUNICATIONS INC .. LS. ...75.8%0 |. .. 3,794,800 |. .5,000,000 4,746,071 |.. .0 . 5,478 |. .4.333 ...03/19/2020 .. 03/22/2050 ...
92343V-FV-1 VERIZON COMMUNICATIONS INC .. .. LS. ...57.8610 |. .. 2,314,457 |. .4,000,000 .4,063,141 |.. .0 (1,040) | ......2.927 ....12/14/2020 .. 11/20/2060 ...
92343V-FIi-9 ..... VERIZON COMMUNICATIONS INC ..LS.. ...59.3030 |... .1,250,000 |.. ....1,313,026 0 . e (1,257) o0 |0 2,987 o 2.746 ....11/06/2020 ...|....10/30/2056 ...
92343V-GC-2 ..... VERIZON COMMUNICATIONS INC ...ecvvvvnvvviivnnnninnninnnns o LS..[....... .. 67.8070 |.......ounnnns 9,832,013 |....couunnnns 14,500,000 |............. 12,419,563 |........ocoennnn 0 [ 13,805 |iveveennnenennn0 foiiiiinnnnnn 0 ].00003.700 . 4.434 ...11/20/2023 ... |....03/22/2061 ...
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92343V-GP-3 ... VERIZON COMMUNICATIONS INC ...cevvvniiiiiininiiiiinnnns .. L 2AFE L 1,484,235 |...73.8440 |.............. 1,107,658 |....cevvennnns 1,500,000 [...oeeeennnnn 1,485,066 |.....covvnnnnns (U . (1 N RN | Y AR | R IOPPR: I 14T M 3.935 |MS ...... ....02/16/2022 ...|....03/01/2052 ...
92345Y-AE-6 ..... VERISK ANALYTICS INC ..eeeeeeeeeeeeei e e e .. .. 2.BFE ..|... ...94.1430 |...coonnnnnnns 6,188,001 |.... .6,573,000 |.. ....6,891,112 0 e (9,025) v o0 el 50500 |- 5110 | ....... ....03/13/2017 ...|....06/15/2045 ...
RMT2-EE-2 ... VERMONT ELECTRIC POWNER COMPANY FIRST MTG BONDS .... .. 1T.EPL ..|... . 101.6700 |.......oeen... 6,100,200 |.... ....6,000,000 O 0 0 [0 000005.720 |l 5.720 | JAL ... ....04/21/2006 ...|....01/01/2036 ...
92418#-AD-1 ..... VERMONT GAS SYSTEMS INC SR NTS ... . |-2.BIF ... ...90.0240 |....coonnnnnns 7,201,920 |.... ....8,000,000 O 0 0 [0 el 50140 | 5.140 (W ....... . ....01/30/2014 ...|....01/30/2044 ...
92418#-AG-4 ..... VERMONT GAS SYSTEMS INC SR NTS ... . |- 2.BFE ..|... ...78.5320 |.....couunnnns 1,570,640 |.... ....2,000,000 O 0 0 [0l 4250 | 4.250 [FA ...... ... 85,000 [....08/04/2016 ...|....08/01/2046 ...
92428F-AA-5 ..... VERMONT TRANSCO LLC FIRST MTG BONDS SRS Q ... ..LS.. .. 1.EPL ..|... . 101.5280 |...ccevnnnnnns 2,785,775 |.... ....2,711,700 O 129 0 [0 002050590 |-l 5.605 | JALO ... .. 151,729 |....12/08/2006 ...|....10/01/2036 ...
92529@-AD-9 ..... VERSANT POWER .. 2.AFE ..|... ...95.3560 |........ounnns 5,244,580 |.... ....5,500,000 O 0 0 [0 0000.5.800 |- 5.800 ...08/16/2023 ...|....08/16/2053 ...
92529@-AE-7 ..... VERSANT POWER L. 2.AIF ..., ...92.2660 |....cevnnnnnns 5,074,630 |.... ....5,500,000 0 . eeeereeeeeeennd0 o0 50570 5.570 ... 11/14/2024 ...|....11/14/2054 ...
92553P-AP-7 PARAMOUNT GLOBAL . .2.CFE .. ...72.7990 |. .. 2,547,976 |. .3,746,317 |.. .0 (9,328) | .3.832 ....11/18/2020 .. 03/15/2043
92556H-AC-1 . PARAMOUNT GLOBAL . .2.CFE .. ...75.2420 |. .. 752,418 |. 1,251,659 |.. .0 (6,321) | . 3.437 ....08/24/2021 .. 05/19/2050 ...
92556V-AF-3 ..... [VIATRIS INC ....... s .2.CFE .. ...68.1320 |. .. 1,362,646 |. .2,000,000 .2,211,906 |.. .0 ......3.369 ...11/18/2020 .. 06/22/2050 ...
Q774*-AN-1 ... VIRGINIA-AMERICAN WATER CO GEN MTG BONDS ............[-.LSec]eeeiic]| oieinees .. 1.G FE ..|... 1110760 |...ccevnennnns 2,554,748 |.... .2,300,000 |.. ....2,300,000 O 0 0 [0 0000072920 |- 7.919 ...02/15/2000 ... |....02/01/2030 ...
928571-BT-6 ..... VODAFONE GROUP PLC .... .. 2.BFE ..|... ...86.4840 |... . 500,000 |.. 670,806 O e (2,564) [oeeecceinnl0 [0 000050125 | 3.428 ....01/26/2021 ...|....06/19/2059 ...
9285711-CB-4 ..... VODAFONE GROUP PLC . .2.BFE .. ...96.7560 |. ..8,708,026 |. .9,000,000 .8,924,824 |.. .0 ......5.930 ...06/25/2024 .. 06/28/2064 ...
929160-BD-0 ..... VULCAN MATERIALS CO ... .. 2.BFE ..|... L..97.0730 |.ooeevinnnnnns 2,426,834 |.... .2,500,000 |.. ... 2,486,084 O e 3 L0 [0 000005.700 |- 5.739 ....11/18/2024 ...|....12/01/2054 ...
931142-FE-8 ..... WALMART INC .. 1.CFE ..|... ...87.0090 |... 11,000,000 |.. O o924 0 k0 ]l 40500 |- 4.99% ....12/09/2024 ...|....04/15/2053 ...
93401*-AD-2 ..... WARBURG PINCUS LLC .... .. 1DPL .. |.. ...74.6850 |... ... 500,000 |.. O 0 0 fl0000023.020 |- 3.020 ....12/15/2021 ...|....09/29/2036 ...
938837-C#-6 ..... WASH GAS LIGHT . .. 1.G FE ..|... ...91.2260 |... .5,500,000 |.. O 0 0 [0 0002050330 | 5.330 ....12/29/2022 ...|....12/29/2052 ...
93884P-DY-3 ... WASHINGTON GAS LIGHT CO ... 12 .. 1.G FE ..|... .. 749,850 |...71.7840 |... O e 4577 feiniiinnnl0 [0 0000.3.650 | 5.442 ....02/24/2023 ...|....09/15/2049 ...
940663-AD-9 ..... WASHINGTON UNIVERSITY ... 1 .. 1.BFE ..|... .. 5,000,000 |...77.2700 |.eeuunnnnennn 3,863,499 |.... ....5,000,000 O 0 0 0l 40349 | 4.349 ...04/01/2022 ...|....04/15/2122 ...
94106L-BK-4 ..... WASTE MANAGEMENT INC . 1, .1.GFE .. ...80.9940 |. ..2,834,773 |. . 3,496,243 |.. .0 . 4.157 ...05/14/2019 .. 07/15/2049 ...
94106L-CF-4 ..... WASTE MANAGEMENT INC . 1, . 1.GFE .. ...96.0560 |. ..7,684,506 |. .8,000,000 .8,067,750 |.. .0 .5.293 ....12/10/2024 .. 10/15/2054
94973V-BF-3 ..... ELEVANCE HEALTH INC .. 1. L2.AFE .. ...90.8780 |. ..2,726,347 |. .3,000,000 .2,853,019 |.. .0 .5.519 ....06/02/2023 .. 01/15/2044
94973V-BL-0 ..... ELEVANCE HEALTH INC 1, L2.AFE .. ...82.9090 |. 1,123,419 |. . 1,355,000 . 1,568,265 |.. .0 .3.937 ....04/30/2020 .. 08/15/2054
94974B-FP-0 ..... [WELLS FARGO & CO . ..2.BFE .. ...93.3740 |. ..6,536,169 |. .6,684,173 |.. .0 ......5.7M ....03/31/2023 .. 11/02/2043 ...
94974B-GE-4 ..... WELLS FARGO & CO ... .. 2.BFE ..|... L..84.1730 |.oeeernnnnnnns 1,262,589 |.... .... 1,226,312 O e 6,824 |0 0]l 40650 |- 6.270 L 11714/2022 ... 11/04/2044 ...
94974B-GK-0 ..... WELLS FARGO & CO ... .. 2.AFE ..|... .. 8,609,000 |.. 77.7770 |oeevuennnnnnns 7,777,671 |.... . . ....8,681,183 O 32,333 [0 [0 0002232900 |- 4.882 ....11/04/2022 ...|....05/01/2045 ...
95000U-20-4 ..... WELLS FARGO & CO ... .. 2.AFE ..|... .. 5,000,000 |...88.7650 |.............. 4,438,245 |.... ....5,000,000 |.. ....5,000,000 O 0 0 [0 050013 | 5.013 ....08/23/2020 ...|....04/04/2051 ...
95000U-20-5 ..... WELLS FARGO & CO s .. 2.AFE ..|... ...72.7560 |... ....10,913,362 |.... 15,000,000 |.. ...10,537,614 O e 172,699 L0 i l00000.3.068 |-l 5.938 ....11/07/2022 ...|....04/30/2041 ...
95101V-AA-7 ..... WESLEYAN UNIVERSITY .o eeeeeeeeeeeees fo v [ [T s .. 1.DFE ..|... . ...80.9850 |....ccevunnnns 5,322,724 |.... .6,572,500 |.. ....5,727,425 O e (B97) [0 o0 el 40781 5.476 ....11/08/2022 ...|....07/01/2116 ...
955278-B*-6 ..... WEST PENN POWER COMPANY FIRST MTG BONDS ... |- LEFE ... .. 5,000,000 |...84.2640 |.............. 4,213,200 |.... ....5,000,000 O 0 0 [0l 40450 |l 4.450 ....09/17/2015 ...|....09/15/2045 ...
955278-C#-1 ..... West Penn Power Company Sr Nts due 2059 ... .. 1.F FE ..|... .. 9,000,000 |...77.8940 |.....ennnnnnnn 7,010,460 |.... ....9,000,000 O 0 0 [0 40220 | 4.220 ...08/15/2019 ...|....08/15/2059 ...
955306-C*-4 ... WEST PHARMACEUTICAL SVCS INC SRS C SR NTS R . .. 1.G FE ..|... .. 2,000,000 |...98.2350 |.....ennnns 1,964,700 |.... ....2,000,000 O 0 0 [0 000040020 . 4.020 ....07/05/2012 ...|....07/05/2027 ...
95709T-AQ-3 . EVERGY KANSAS CENTRAL INC ......... .. LS. s 1.FFE .. ...66.3160 |. ..6,631,597 |. 10,000,000 19,922,732 |.. .0 .3.2% ....08/12/2019 ..
958254-AD-6 . WESTERN MIDSTREAM OPERATING LP .2.CFE .. ...89.0170 |. .. 2,866,359 |. .3,220,000 .2,716,168 |.. .0 .6.935 ....06/19/2023 ..
961214-EQ-2 ..... [WESTPAC BANKING CORP ... .. 1.G FE .. .. 71.1670 |. .. 1,067,505 |. 1,038,695 |.. .0 ......5.993 ....08/02/2023 .. .
963320-AV-8 ..... WHIRLPOOL CORP .. 2.CFE ..|... L 71890 [ 1,327,651 |.... .... 1,860,250 O e (4,264) o0 0040500 |- 3.925 ....08/18/2016 ...|....06/01/2046 ...
96332H-CG-2 ..... WHIRLPOOL CORP N |- 2.CFE ..|... ...83.6310 |..ccevnnnnnnns 1,885,868 |.... ....2,378,997 O e (4,257) [0 o0 el 50150 | 4.697 MS ...... .. 116,133 |....02/15/2017 ...|....03/01/2043 ...
96928*-FV-4 ..... WILLIAM BLAIR & CO CTL PT TRST TR CTF SER 2014-P . |.. .. 1.EFE ..|... ...85.8200 |........eunnns 3,700,017 |.... .... 4,310,927 O 0 0 [0 0000040090 . 4.090 [MON ..... .. 176,317 |....09/30/2014 ... |....09/15/2044 ...
969457-CA-6 ..... WILLIAMS COMPANIES INC .. .. 2.BFE ..|... 914170 | 2,971,060 |.... ... 3,261,549 JLO I SO ( [+ 1) N ARt | R FUUUUPPPRIN | ) AR TR 41 ) AU 5.275 [FA ...... .. 172,250 |....08/03/2022 ... |....08/15/2052 ...
96949L-AE-5 ... WILLIAMS COMPANIES INC .. .. 2.BFE ..|... ...85.1700 |.....cevnnnnns 2,585,102 |.... ....3,378,176 JLOJ SR ( [V 122N O N RPN | SR 3 : <4 I AN 3.999 |MS ...... .. 145,500 |....06/17/2020 ...|....03/01/2048 ...
97573*-AE-3 ..... WINSUPPLY . |--2.BFE ..|... . ...96.2230 |... ... 13,471,220 |.... ...14,000,000 O 0 0 el 0 40750 |- 4.750 [FA ...... ..672,000 |....08/19/2022 ...|....08/19/2032 ...
976656-BL-1 ..... WISCONSIN ELECTRIC POWER CO .... e | TG FE ... ...8,895,289 |. 114.8120 |.............. 7,129,855 |.... ....8,864,541 O e (4499) o0 [0 000062875 |l 4.764 (D ....... .. 426,938 |....10/19/2016 ...|....12/01/2095 ...
97786#-AL-6 ..... WOLSELEY CAPITAL INC SER K GTD SR NTS .. v |- 2.AFE ... .. 4,000,000 |...97.1060 |.............. 3,884,240 |.... ....4,000,000 O 0 0 [0 0022232830 |- 3.829[MS ...... .. 153,200 |....09/01/2015 ...|....09/01/2027 ...
980745-G@-6 ..... WOODWARD, INC. ..eeviiiiivvnnniiiiiiniinineees ... 2.BFE ..|... .. 2,000,000 )...96.4830 |.............. 1,929,660 |.... ....2,000,000 O 0 o0 0000040460 . 4.460 [MN ...... ... 89,200 |....05/31/2018 ...]....05/30/2030 ...
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98105T-AA-2 ..... WOORT BANK ...ovvveeieiiiiiiiie e ..LS..[C...... 2 i .. 2.CFE .. L 101.1120 |ooeeeeenins 621,838 |...euviiiiiinnnn 615,000 (O R | R PN | I AR | B RN 6.375 |...... 6.375 ....07/17/2024 ...|....12/29/2049 ...
98419M-AK-6 ..... XYLEM INC ...81.2910 |..eeernnnnnnns 1,890,821 |.... ....2,326,000 |.. 0 e 10,218 il o0 e 4.375 |...... 6.067 ...11/04/2022 ...|....11/01/2046 ...
98472#-AK-5 ..... YANCEY BROS CO ...98.8030 |. .10,868,330 |. 11,000,000 .0 .5.400 |......5.400 ...07/28/2023 .. 09/30/2037 ...
98584X-AA-3 ..... YINSON BORONIA PRODUCTION BV . 104.3950 |... 240,109 |.... ....230,000 |.. 0 . 8.947 |...... 8.949 ....06/28/2024 ...|....07/31/2042 ...
987184-E*-5 ..... York Water Company Sr Notes .... .. 4,000,000 |...79.0280 |.............. 3,161,120 |.... .4,000,000 |.. ....4,000,000 0. 4.540 |...... 4.540 ....01/31/2019 ...|....01/31/2049 ...
987184-F*-4 ..... YORK WATER CO .. 8,000,000 |...90.4170 |..euennnneenn 7,233,360 |.... .8,000,000 |.. ....8,000,000 0 . 5.500 |...... 5.500 ....02/24/2023 ...|....02/24/2053 ...
987184-F@-2 ..... YORK WATER CO 3,500,000 |...92.4820 |... .. 3,236,870 |.... .... 3,500,000 0. 5.670 |...... 5.670 ....02/27/2024 ...|....02/27/2054 ...
98956P-AH-5 ... ZIMMER BIOMET HOLDINGS INC .. ..LS.. .. 843,480 |...83.5420 |... 835,424 |.... 848,872 0 . 4.450 |...... 5.706 ...07/20/2023 ...|....08/15/2045 ...
98978V-AP-8 ..... 0 =3 I TS R RN ...82.3380 |... ..4,116,897 |.... .... 4,990,577 0. 4.450 |...... 4.463 ....02/14/2019 ...|....08/20/2048 ...
BRO645-80-4 . BANK HAPOALIM BM . ...94.0570 |. ..413,851 |. ..440,000 .388,310 |.. .0 .3.255 |......5.270 ...07/19/2023 .. 01/21/2032
BS1372-84-3 ..... [ 101 INVESTMENT (L) BHD . .. 86.7010 |. ..195,077 |. ..225,000 .198,340 |.. .0 .3.375 |......5.477 ....07/30/2024 .. 11/02/2031
C1467#-AC-1 ..... CSL GROUP INC SR SEC NTS .. . ...95.2540 |. .. 4,643,633 |. .4,875,000 .4,875,000 |.. .0 .4.480 |......4.479 ....08/13/2015 .. 08/13/2030
C4861*-AL-1 ..... IRVING OIL LTD SR NTS SER R ..evvvnivviinnnniiiiinninefenn e 1,000,000 |...99.7840 |. ..997,840 |. .1,000,000 .1,000,000 |.. .0 .5.060 |......5.059 ....08/08/2013 .. 08/08/2025 ...
C5793#-AG-8 ..... MCCAIN FINANCE (CANADA) LTD SR GTD NTS ... 3,000,000 |...97.9880 |. .. 2,939,640 |. .3,000,000 .3,000,000 |.. .0 .4.270 |......4.270 ...11/20/2013 .. 11/20/2028 ...
C5847*-AB-9 ..... ISLAND TIMBERLANDS FINANCE CRP SRS 2 SR SEC BONDS .|[... ... . .. 6,795,000 |. 100.7780 |.....euvnnnens 6,550,570 |.... .6,500,000 |.. ....6,521,645 0. 6.160 |...... 5.641 ....06/25/2014 ...|....08/30/2025 ...
(8665%-AA-4 ..... TForce Holdings Inc. Nts due 2027 2.BPL . 12,500,000 |...97.8140 |... ... 12,226,750 |.... 12,500,000 |.. ...12,500,000 0 . 3.850 |...... 3.850 ....12/20/2019 ...|....12/20/2026 ...
(8665*-AN-6 ..... TFI INTRNAT [ONAL 2.BPL .. 1,750,000 |...99.2610 |... .1,750,000 |.. .... 1,750,000 0. 5.560 |...... 5.560 ....08/21/2023 ...|....08/19/2035 ...
D2736#-Al-9 ..... Fritz DraxImaier GMBH & Co. Sr Nts due 2027 2.CPL .. 9,000,000 |...95.6230 |... .9,000,000 |.. ....9,000,000 0 . 4.680 |...... 4.680 ....10/15/2019 ...|....10/15/2027 ...
D5874#-AB-0 ..... OLDENDORFF DRYBULK GMBH & CO SR SEC NTS SER B .... [CRR—. . 100.0470 |... .2,000,000 |.. ....2,000,000 0. 5.160 |...... 5.159 ....02/13/2014 ...|....02/13/2029 ...
D5874#-AF-1 ..... OLDENDORFF DRYBULK GMBH & CO GTD SER F SR SEC NTS |... ... (V- ...86.6740 |... 10,000,000 |.. .. 10,000,000 0 . 4.910 |...... 4.910 ...08/25/2015 ...|....02/13/2045 ...
G02220-AA-5 ... ALDAR SUKUK (NO.2) LTD .....evvvvvvnnes .|D. ...94.0140 |. ..531,177 | ..565,000 ....592,610 |.. .0 .3.875 |......2.781 ....04/13/2021 .. 10/22/2029 ...
G03698-AX-4 ..... ANGLIAN WATER PLC SR SEC NTS GBP ... .|B. ...97.1910 |. .. 3,647,857 |. . 3,753,300 . 3,753,300 |.. .0 .2.930 |......2.930 ...04/27/2016 .. 04/27/2026
G11176-AA-5 ..... BIOCEANICO SOVEREIGN CERTIFICATE LTD . .|D. .. 76.8000 |. ..243,237 |. ..316,715 .259,534 |.. .0 .0.000 |......2.123 ....06/23/2021 .. 06/05/2034 ...
G1418#-AQ-6 ..... CARIBBEAN UTILITIES CO LTD SER 2014-A SR NT .|C. ...95.3690 |. ..2,384,226 |. .2,500,001 .2,500,001 |.. .0 .3.650 |[......3.649 ....11/25/2014 .. 11/25/2029 ...
G1418#-AU-7 ..... CARIBBEAN UTILITIES CO LTD USD SER 2017-B SR NT . .|C. ...79.3400 |. .. 3,173,600 |. .4,000,000 |.. .0 .4.640 |......4.640 ....06/25/2017 .. 11/25/2048 ...
G1744#-AN-8 ..... CADOGAN ESTATES LIMITED GTD SRS C SR NTS ..eeveeeeeefenn e (V- . 101.0030 |...ccvvnennnns 5,050,150 |.... ....5,000,000 0 . 5.530 |...... 5.529 ...03/29/2011 ...|....03/29/2032 ...
CAPITA HOLDINGS LIMITED GBP SER F GTD SR UNSECD NT
G1846@-BF-3 ... [.eeevveiiiiiiii i [ ...93.5940 |...ccovnnnnnns 4,349,339 |.... . 4,647,029 |.. .... 4,647,029 0 . 2.770 |...... 2.770 ...10/27/2016 ...|....10/27/2026 ...
G1847#-AD-6 ..... Capital Investors Europe PBI Ltd EUR Nts due 2041 |... ... ...73.6750 |. .. 4,576,559 |. .6,211,800 .6,211,800 |.. .0 .2.190 |......2.190 ...06/08/2021 .. 06/08/2041 ...
(G20038-AA-6 ..... CENTRAL AMERICA BOTTLING CORP .... ..LS.. ...94.8210 |. ..478,847 |. ..505,000 ....477,838 |.. .0 .5.250 |......6.706 ...01/25/2024 .. 04/27/2029 ...
G2044@-BC-8 ..... COMPASS GROUP PLC SER 0 SR NTS ... . ...97.5940 |... .... 14,639,100 |.... 15,000,000 |.. ...15,000,000 0. 3.640 |...... 3.640 ...12/04/2014 ...|....12/04/2026 ...
G2242#-AF-0 ..... COATS GRP FIN CO (V- 1 .. 3,500,000 |...97.4420 |.............. 3,410,470 |.... .3,500,000 |.. ... 3,500,000 0 . 5.440 |...... 5.440 ....12/04/2024 ...|....12/04/2031 ...
G22708-AA-8 ..... COLLIERS INTERNATIONAL EMEA FINCO PLC . 11,965,000 |...94.9850 |. ..9,833,769 |. 10,353,000 .0 002,230 |......2.230 ...05/30/2018 .. 05/30/2028 ...
G2440J-AG-0 ..... GTL TRADE FINANCE INC . 774,482 [. 109.6110 |... 728,914 |.... ... 665,000 |.. 0 [ (3,082) |0 o0 e 7.250 |...... 5.875 ...01/25/2024 ...|....04/16/2044 ...
G2479@-AD-1 ..... COVENT GARDEN GRP HLDGS LTD GBP SER B SR NTS .......[... ... B...... 1.GPL . ...2,593,200 |.. 88.7700 |.....eunnnnnns 2,221,195 |.... .... 2,502,200 O 0 o0 [l (43,600) . 2.370 |...... 2.370 ....11/14/2016 ...|....11/14/2028 ...
G24790-AG-4 ..... COVENT GARDEN GRP HLDGS LTD GBP SER C SRNT ........ .. ... B...... 1.GPL . .. 7,728,000 |...88.2980 |... .... 1,506,600 0 [0 0 [l (130,800) |- 2.820 |...... 2.807 ...08/31/2017 ...|....08/31/2029 ...
G2519Y-AA-6 ..... CREDICORP LTD ..evvveeneiiiiiiiseiecciii e eevnni e eeees fean e D...... .. 2.CFE ..|... .. 212,919 ]...98.7980 |... LU RN (/-1 N N | I RPN | ) AN 2.750 |...... 2.391 ....04/12/2021 ...|....06/17/2025 ...
G3663#-AA-9 ..... FORTH PORTS FINANCE LIMITED GBP SER A SR SECD NT ..[... ... [T [ ..2.CYE ..|... 2,489,800 |...95.0630 |... . . ... 2,502,200 O feeiien0 0 [l (43,600) ... 2.620 |...... 2.620 ...12/15/2016 ...|....12/15/2026 ...
G37050-AE-7 ..... GACI FIRST INVESTMENT CO .. D...... .. 713,205 |...83.7030 |... . 810,000 |.. ....715,103 O e 1,277 el [0 e 5125 |...... 5.992 ....07/10/2023 ...|....02/14/2053 ...
G3946K-AA-7 ..... GOHL CAPITAL LTD [D...... s .. 802,604 |...97.3090 |... . 780,000 |.. ... 786,008 0 [ (2,916) |0 o0 e 4.250 |...... 3.846 ....06/09/2023 ...|....01/24/2027 ...
G49400-AA-4 ..... Irish Residential Prop REIT plc 10 yr Nts .......... .. ... B...... ) O 8,704,000 |...88.7840 |.............. 7,353,412 |.ooeiiiiinnnns 8,282,400 |....ccvvnnnnns 8,282,400 |[...ccvvvnnnnnnnns (O R N PN | I AR €. 111 ) f NN 1.830 |...... 1.830 ...03/10/2020 ...|....03/10/2030 ...
KINGSPAN SECURITES DESIGNATED EURO SER D GTC SR NT
G5264#-AS-8 ... [ ceeeerieeee e [ [-J U 2B 3,331,500 |...97.4450 |.............. 3,026,548 |.......eunnnn. 3,105,900 |..evvvvvvnnnns 3,105,900 [.ooevvvvnnnnnnnns (0 0 e 0 ... (204,900) |...... 1.640 |...... 1.640 ....11/16/2016 ...|....11/16/2026 ...
(G54897-AB-2 ..... LIMA METRO LINE 2 FINANCE LTD D...... .. 2.CFE .. 338,268 |...91.4430 |... 328,416 |eeeenneeeennn 336,416 [0 e (549) [0 0 e 4.350 |...... 3.886 ....06/09/2021 ...|....04/05/2036 ...
G5600#-AC-6 ..... LONDON METRIC PROPERTY PLC GBP SER C SR NTS . B...... s 7,783,200 |...87.1190 |... . . .7,506,600 |.. 0 ... eeeveeneeeennnn0 feenes.. (130,800) | 2.880 |...... 2.880 ....09/21/2016 ...|....09/21/2028 ...
G5765U-AC4 ..... MAF SUKUK LTD ..eevveieieecenniieeeeennineeecennineeeeefoan e Doeoeee| covevveee [ 2BFE ] 643,598 |...97.8160 |.......cceunnnnns 562,441 [..oovvnnnneens 575,000 [....ceeeennnnnnss 614,095 [.....ccovnnnnnnss (V] [CIZE) ] N (U 0 |..... 4.638 |...... 2.966 ...04/13/2021 ...|....05/14/2029 ...
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G6177#-AF-0 ..... INCHCAPE PLC GBP SER D SR NT ..oovvvveeniiiiiiinnnines foen e B o L 2BFE | 11,002,500 |...91.6350 |............. 10,317,985 .o 11,259,900 |..eevvvennnns 11,259,900 |.ooevvvvnnnnnnns (0 0 e 0 ... (196,200 |...... 3.100 |...... 3100 [MN Lo e 41,693 |..oovvnnnnnnns 354,051 |....01/25/2017 ...|....05/18/2029 ...
G6750*-AC-6 ..... 1887 COMPANY LIMITED SER C SR SEC NTS B...... oo |- 2.CFE ..|... .. 6,152,000 |...99.0930 |..eeunnnnnenn 4,959,032 |.... .5,004,400 |.. .... 5,004,400 O feeeiieeeen0 0 [l (87,200) |- 2.840 |...... 2.840 A0 ...... .. 145,272 |....04/29/2015 ... |....04/29/2025 ...
G6970*-AS-5 ..... Peel Ports PP Finance Limited Nts due 2026 .. [CRR—. . |- 2.BPL ... ...95.2330 |...covvnnnnnns 4,761,650 |.... .5,000,000 |.. ....5,000,000 LI RN | N | RN | B AN 3.490 |...... 3.491 (A0 ...... .. 174,500 |....12/18/2019 ...|....12/18/2026 ...
G7302V-KE-3 ..... QNB FINANCE LTD D...... |- 1L.EFE ... ...95.4310 |... 1,720,000 |.. .... 1,746,486 0 [ (12,148) |0 e l0 e 2.750 |...... 2.002 [FA ...... . 47,300 |....05/25/2021 ...|....02/12/2027 ...
G7303Z-AH-7 ..... OOREDOO INTERNATIONAL FINANCE LTD .. D...... |- LEFE ... ...89.3480 |... ..635,000 |.. O [ (4,044) |0 [0 e 4.500 |...... 3317 (W ... . 28,575 |....04/14/2021 ...|....01/31/2043 ...
G7334@-BE-2 ..... ROLLS-ROYCE & PF (V- 1 |--2.BFE ... . 100.7510 |... .7,000,000 |.. ....7,000,000 0 . PSRRI | N AR | R IS 5.680 |...... 5.682 [FA ...... ....12/04/2024 ...|....12/04/2032 ...
G781A6-AB-9 ..... SAUDI ELECTRICITY GLOBAL SUKUK COMPANY 2 ... D...... .. 1.F FE ..|... ...93.4500 |... ..645,000 |.. 742,707 O [ (3,619 [0 [0 5.060 |...... 3.893 A0 ...... ...04/13/2021 ...|....04/08/2043 ...
SIAM COMMERCIAL BANK PUBLIC COMPANY LIMITED (CAYMA
G8115E-AC-1 ..... D...... . |- 2.BFE ..|... . ...97.2030 |... 558,915 |.... ..575,000 |.. 617,734 0 fereeennnns (9,785) | V) PO 4.400 |...... 2.487 [FA ...... ... 25,300 [....04/13/2021 ...|....02/11/2029 ...
G8401*-AG-6 ..... SSP Financing LTD Sr Nts .. JUPT (V- ...2.CPL ..|... 3,000,000 |...89.2550 |... ..2,677,650 |.... .3,000,000 |.. ....3,000,000 0 . POV PO 4.600 |...... 4.600 |AO ...... .. 150,125 |....10/15/2018 ...|....10/15/2030 ...
G9006@-AL-0 ..... TRANSMISSION FINANCE DAC EURO SER 11 SR SEC NTS ... [... ... B...... .. 2.BFE ..|... .. 6,771,000 |...85.5100 |...........ees 5,311,684 |.... .6,211,800 |.. ....6,211,800 LU PPN | R | ) R (409,800) |...... 2.420 |...... 2.420 [MN ...... .. 157,527 |....05/04/2016 ...|....05/04/2036 ...
(G9338#-AE-3 ..... VESUVIUS HOLDINGS LIMITED EURO SER A SRNT ...coeees fun ooe B...... . |--2.BPL ..|... .. 7,060,800 |...96.3890 |... ....6,211,800 B N | [ AR | R IR (409,800) |...... 1.900 |...... 1.900 | D ....... ..121,091 |....12/13/2017 ...|....12/16/2027 ...
L2848U-AA-0 ..... EIG PEARL HOLDINGS SARL ... | LEFE L ... 77.3990 |... 0. V) PO 4.387 |...... 5.982 [FA ...... ... 17,548 |....12/21/2023 ... |....11/30/2046 ...
L6103*-AD-2 ..... HG CAPITAL - TEPL ... ...99.6530 |... . O 0 0 o0 6.830 |...... 6.831 |IN ...... ..887,900 |....01/17/2023 ...|....11/30/2037 ...
L67359-AB-2 ..... NEXA RESOURCES SA .. 2.CFE ..|... . 101.8570 |... ...202,291 JLU N R (-0 MO | I RPN | ) AN 6.750 |...... 6.581 ....06/26/2024 ...|....04/09/2034 ...
L7909C-AA-5 ..... RAIZEN FUELS FINANCE SA ... .2.CFE .. ...99.2670 |. . 660,000 678,110 |.. .0 .5.300 |......3.886 ...07/18/2023 .. 01/20/2027 ...
MO152V-AB-9 ..... ABU DHABI NATIONAL ENERGY COMPANY PJSC . .. 1.DFE .. . 109.5140 |. . 400,000 .543,9%8 |.. .0 ..(10,104) |. .6.500 |......2.884 ....06/25/2021 .. 10/27/2036 ...
MO152V-AS-2 ..... ABU DHABI NATIONAL ENERGY COMPANY PJSC . .1.DFE .. ...69.2280 |. . 400,000 411,991 .. .0 ... (294) |. ......3.400 |......3.228 ....06/24/2021 .. 04/29/2051 ...
M1R786-AY-4 ..... BANK LEUMI LE ISRAEL BM |- 2.AFE L ...99.2160 |... ..385,000 |.. ....383,612 0. 492 o0 0 5125 |...... 5.217 ....07/20/2022 ...|....07/27/2027 ...
M1R786-BC-1 ..... BANK LEUMI LE |SRAEL BM |- 2.CFE ..|... . 101.8750 |... . 600,000 |.. ....597,389 0 o895 |0 0 e 7129 |...... 7.197 ....07/24/2023 ...|....07/18/2033 ...
M28505-AC-5 ..... DP WORLD LTD D...... . |- 2.BFE ..|... ...94.6340 |... 794,922 |.... . 840,000 |.. ....929,714 O [ (2,262) [0 [0 5.625 |...... 4.832 ....08/21/2023 ...|....09/25/2048 ...
M2R53V-AB-6 ..... BURGAN BANK KPSC D...... 2 |- 2.AFE L. ...92.2500 |... 738,000 |.... . 800,000 |.. ....166,514 0 . L4198 [0 |0 [ 2.750 |...... 3.431 ...04/13/2021 ...|....12/15/2031 ...
M4R29Z-LQ-9 ..... EMIRATES NBD BANK PJSC .. D...... weveeeeees | LEFE s ...96.3%0 |... 327,745 |.... ....340,375 LU R (< AU | I RPN | ) AN 1.638 |...... 1.530 ....04/16/2021 ...|....01/13/2026 ...
M4R2A7-AB-4 ..... ENERGEAN ISRAEL FINANCE LTD .... JUPT D...... 1,2 e ..3.CFE ..|... .. 88.0880 |... 176,176 |.... ....204,665 O [ (614) |0 o0 e 5.875 |...... 5.412 ...05/24/2021 ...|....03/30/2031 ...
M4R2A7-AD-0 ..... ENERGEAN ISRAEL FINANCE LTD .... R . D...... 1,2 e .. 3.CFE ..|... ...97.7800 |... 195,560 |.... ....199,926 LU R - A PO | I RPN | ) A 4.875 |...... 4.906 ....01/05/2022 ...|....03/30/2026 ...
M5RO7D-AG-5 ..... ICL GROUP LTD .. 2.CFE ..|... ...98.3750 |... 491,875 |.... ....618,844 0 . o (6,916) oeeeeeiieeeee0 [0 | 6.375 |...... 4.000 ....05/27/2021 ...|....05/31/2038 ...
16746G-AD-8 ..... LEVIATHAN BOND LTD . .3.CFE .. ...94.5790 |. . 400,000 427,65 |.. .0 (4,240) |. .6.750 |......5.283 ....01/05/2022 .. 06/30/2030 ...
M6846H-AC-7 ..... MDGH GMTN (RSC) LTD .1.CFE .. ...68.7900 |. ..435,000 .402,101 |.. .0 .41 .3.400 |......3.801 ...06/09/2023 .. 06/07/2051 ...
M75198-AB-3 ..... BAPCO ENERGIES BSCC .. 4.AFE .. . 107.0500 |. ..290,000 317,614 |.. .0 (6,275) |. ......8.375 |......5.590 ....04/13/2021 .. 11/07/2028 ...
M8237R-AK-0 ..... SAUDI ARABIAN OIL CO . |- LEFE L. ...65.0220 |... . 800,000 |.. ....546,404 U O 3,969 |oeeeiiieeennn0 o0 e 3.250 |...... 5.578 ....02/15/2024 ...|....11/24/2050 ...
N29505-AA-T7 ..... EMBRAER NETHERLANDS FINANCE BV ... .. 2.CFE ..|... . 102.8240 |... ....464,747 LU SRR (X N N | I RPN | ) F 6.950 |...... 4.876 ....04/12/2021 ...|....01/17/2028 ...
N30420-AA-6 ..... MEGLOBAL BV .. 2.BFE ..|... ...97.7830 |... ....610,372 0 [ (10,746) |0 [0 e 4.250 |...... 2.319 ....04/13/2021 ...|....11/03/2026 ...
N4281@-Bi-4 ..... KONINKLIJKE VOPAK NV SR NTS SRS EE . Y SRR .. 2.BFE ..|... ...96.0070 |... ....3,000,000 LU RN | N | RPN | ) SN 4.140 |...... 4.140 ....12/19/2012 ...|....06/19/2027 ...
N44153-AE-9 ..... IHS NETHERLANDS HOLDCO BV D...... 1,2 e .. 4.AFE ..|... .. 322,811 ]. 100.1520 |... 296,063 |.... . . 295,614 0 [ (4,285) |0 o0 e 8.000 |...... 8.000 ...04/13/2021 ...|....09/18/2027 ...
N57445-AB-9 ..... MINEJESA CAPITAL BV .. D...... 1 .. 2.CFE ..|... .. 568,340 |...92.9820 |... 539,298 |.... . 580,000 |.. ....566,847 O i 18 0 [0 e 5.625 |...... 5.865 ...06/27/2024 ...|....08/10/2037 ...
N5S29S-AC-3 ..|MDGH GMTN (RSC) LTD B [N .1.CFE .. 765,382 |...90.7610 |. ..671,630 |. . 740,000 754,675 |.. .0 ......2.875 |......2.417 ....04/13/2021 .. 11/07/2029 ...
P01703-AC-4 ..... ALPEK SAB DE CV ..LS..[D...... 1,2 e .. 2.CFE ..|... .. 470,820 |...92.3000 |... 484,577 |.... ..525,000 |.. ....482,424 O e 7,569 |0 [0 e 4.250 |...... 6.266 ...06/09/2023 ... |....09/18/2029 ...
P0703#-AB-5 ..... FIBRA Prologis Nts due 2031 . P [CFP [ .. 2.BFE ..|... 1,000,000 |...87.7690 |... 877,690 |.... .1,000,000 |.. ,000,000 J I N | I FORRRRRt | B ISP | B AU 3.490 |...... 3.490 ...07/01/2021 ...|....07/01/2031 ...
P0929Y-AA-4 ..... BECLE SAB DE CV .. 2.CFE ..|... .. 233,790 |...79.9820 |... ... 300,000 |.. 246,686 O e 6,289 |0 [0 e 2.500 |...... 5.69 ... 11/17/2022 ...|....10/14/2031 ...
P09376-DD-6 ..... BANCO DE CHILE ... .. 1.F FE ..|... .. 594,105 |...84.3440 |... . 690,000 |.. ....608,522 0 e 9,602 |0 o0 e 2.990 |...... 5.028 ....07/18/2023 ...|....12/09/2031 ...
P12651-AB-4 ..... [BANCO GENERAL SA . .2.BFE .. 248,411 (...96.7380 |. ..256, . ..265,000 .253,970 |.. .0 .4.125 |......5.875 ...07/10/2023 .. 08/07/2027 ...
P2195V-AR-6 ..... [CELULOSA ARAUCO Y CONSTITUCION SA .2.CFE .. 270,875 |...92.8600 | ..232, N ..250,000 .262,609 |.. .0 (2,387) |- ......4.200 |......3.068 ...05/24/2021 .. 01/29/2030 ...
P2400P-AA-T7 ..... KALLPA GENERACION SA .. 2.CFE ..|... .. 412,500 |...97.0280 |... . 400,000 |.. ...405,335 0 | L2 [0 0 4125 |...... 3.536 ...06/09/2021 ...|....08/16/2027 ...
Cl BANCO SA INSTITUCION DE BANCA MULTIPLE FF/00939
P26054-AB-5 ..... D...... 1,2 e ..2.CFE .. 277,723 |...95.0160 |... 237,539 |.... ....265,985 e (3,402) 0 [0 4.962 |...... 3.353 | J ....... ...06/24/2021 ...|....07/18/2029 ...
P4R53V-AA-1 ..... GRUPO ENERGIA BOGOTA SA ESP ... LS..[D...... 1,2 ....e. 2.B FE .. 798,050 |...95.3600 |... 719,969 |.... ...777,842 (438 |0 0 4.875 |...... 4.161|IN ...... ...07/12/2023 ... |....05/15/2030 ...
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P55409-AB-5 ..... INDUSTRIAS PENOLES SAB DE CV ..cevvvnnvvvivninneeeeennn o LS..[D...... 1,2 e L 2BFE s 624,479 |...87.0290 |.................465,608 |.................535,000 [................ 618,040 |................. 0 fooeereeenn (1,849) |0 [0 | 5.650 |...... 4582 [MS ..o |evriniiniiiens 9,152 | 30,228 |....04/12/2021 ...|....09/12/2049 ...
P56145-AB-4 ..... INFRAESTRUCTURA ENERGETICA NOVA SAB DE CV ... D...... 1,2 e .. 2.BFE ..|... . ...74.5770 |... s . . JLO I OO (515 FORRRRRPRt | B IUPRRPRRPIN | ) AU 4.875 |...... 4.797 (W ....... ...5,654 |... . 12,188 |....06/07/2021 ...|....01/14/2048 ...
P5625X-AC-8 . INTERCORP PERU LTD ......cvvunnnnns .2.CFE .. 292,200 |...90.1910 |. 270,574 . 300,000 .295,260 |.. .0 .3.875 |......4.255 4,392 . 11,625 |....06/17/2021 .. 08/15/2029 ...
P5626N-AA-3 . INTERCONNECT |ON ELECTRIC SA ESP .. s .2.BFE .. 265,360 |...85.7500 |. ..265,825 . 310,000 .267,763 |.. .0 .3.825 |......5.807 1,153 . 11,858 |....04/29/2024 .. 11/26/2033 ...
P57908-AF-5 ..... ORBIA ADVANCE CORPORATION SAB DE CV ..LS..[D. .2.CFE .. 306,384 |...83.9870 |. ..218,366 |. . 260,000 .301,910 |.. .0 ......5.875 |......4.620 . 15,275 |....04/12/2021 .. 09/17/2044 ...
P6040K-AB-3 ..... KALLPA GENERACION SA D...... 1,2 e .. 2.CFE ..|... ..751,100 |...99.0000 |... 693,000 |.... . 700,000 |.. ... 711,918 0 [ (10,745) |0 o0 e 4.875 |...... 3.321 . 30,713 |....08/19/2024 ...|....05/24/2026 ...
P6811T-AB-1 ..... R RN D...... 1,2 e L3AFE L 490,043 |...88.7120 [.oevvvvvnnnnnns 501,220 |evvennninnnnd 565,000 [......ccevnnnnnns 500,958 (U Y < RN | N AR | B KN 4.500 |...... 6.590 ...07/06/2023 ...|....10/28/2031 ...
NASSAU AIRPORT DEVELOPMENT CO LTD SR SEC NTS SRS A
P7077@-AH-7 ..o [ eeeeeeee e [ [ [T L3APL e 3,870,000 |...93.8850 |.............. 3,633,350 |....cevvnnnnns 3,870,000 |.eeevunnnnnnns 3,870,000 (O R | R PN | I AR | B RN 6.340 |...... 6.306 ...05/31/2012 ... |....03/31/2035 ...
P7358R-AD-8 ..... OLEODUCTO CENTRAL SA D...... 1,2 e .. 3.AFE ..|... .. 173,600 |...94.5530 |... . 200,000 |.. ... 185,810 O [ 943 |0 [0 e 4.000 |...... 7.108 ....06/19/2022 ...|....07/14/2027 ...
P8718A-AL-0 ..... SOCIEDAD QUIMICA Y MINERA DE CHILE SA .. D...... 1,2 e .. 2.AFE ..|... .. 459,610 |...95.7490 |... . 410,000 |.. ....437,238 O e (6,234) |0 o0 e 4.250 |...... 2.534 ....04/12/2021 ...|....05/07/2029 ...
P9367R-AG-6 ..... TRANSPORTADORA DE GAS DEL PERU SA .. [ I s I .. 2.CFE ..|... .. 604,840 |...97.6770 |... 586,063 |.... . 600,000 |.. ....595,810 0 e 809 |0 o0 e 4.250 |...... 4.643 ...10/18/2023 ...|....04/30/2028 ...
P9401C-AB-8 ..... FIDEICOMISO FIBRA UNO D...... 1,2 e .. 2.CFE ..|... .. 167,900 |...78.0400 |... 156,080 |.... . 200,000 |.. ... 168,471 O 399 |0 [0 6.390 |...... 7.836 ....07/19/2023 ...}|....01/15/2050 ...
00845#-AB-3 ..... AUSTRALIAN GAS NETWORKS LTD USD SER B SR NTS .......[... ... - 1GYE L. .. 9,000,000 |...93.0020 |.ceeunnnnnnnn 8,370,180 |.... .9,000,000 |.. ....9,000,000 JLO I N | I APPSRt | B IEUUPRRPRRPIN | ) AT 3.770 |...... 3.770 ....09/10/2015 ...|....09/10/2030 ...
Q1297#-AL-2 ..... CSL FINANCE PTY LIMITED USD GTD SR NT SER D .....outfeen -.n - 1.GFE ... .. 5,000,000 |.. 88.8800 |.............. 4,444,000 |.... .5,000,000 |.. ....5,000,000 LI RN | I N | RPN | B SN 3.470 |...... 3.470 ....10/04/2017 ...|....10/04/2032 ...
01629#-AL-1 ..... BRISBANE AIRPORT CORP PTY LTD SRS C SR SEC NTS ... [... ... .- 2.BYE ... .. 2,000,000 |...93.8350 |.eeuunnnnnnnn 1,876,700 |.... .2,000,000 |.. ....2,000,000 J I N | I FORRRRRt | B ISP | B AU 3.920 |...... 3.920 ....12/04/2014 ...|....12/04/2029 ...
03629#-AJ-2 ..... ETSA UTILITIES FINANCE PTY LTD SER A SR NTS ... .. 1.G FE .. 3,000,000 |...95.9170 |. ..2,877,510 |. .3,000,000 .3,000,000 |.. .0 .3.090 |......3.090 ....06/11/2015 .. 06/11/2027 ...
03647#-AA-9 ..... Evolution Mining Finance Pty Ltd nts due 2028 . ...2.CPL .. 1,500,000 |...90.0360 |. .. 1,350,540 |. .1,500,000 .1,500,000 |.. .0 ......2.830 |......2.830 ...11/08/2021 .. 11/08/2028 ...
03793#-AD-5 ..... First Gas Limited Nts due 2028 ............cooevvvvvnns foun e .. 2.BFE ..|... .. 2,000,000 |...91.6340 |.............. 1,832,680 |.... ....2,000,000 LU RN | N | RN | B SN 2.320 |...... 2.320 ...08/23/2021 ...|....03/23/2028 ...
FLETCHER BUILDING HOLDINGS LTD USD SER A GTD SR NT
Q3915%-AC-4 ..o [ eerenne e [ .- 2.CYE ..|... .. 1,530,000 |...97.4360 |.............. 1,490,771 |.... .... 1,530,000 O o0 o0 [0 3.700 |...... 3.700 ....07/20/2016 ... |....07/20/2026 ...
03920#-AG-4 ..... FONTERRA COOPERATIVE GROUP LTD TRANCHE A SR NTS . .. 1.G FE ..|... .. 3,000,000 |...97.7790 |eeruunnnnennn 2,933,370 |.... ....3,000,000 JLU I N | [ APt | B IR | B AU 3.400 |...... 3.400 ...09/25/2014 ...|....09/25/2026 ...
03920#-AK-5 ..... FONTERRA COOPERATIVE GROUP LTD TRANCHE B SR NT .. .. 1.G FE ..|... .. 5,000,000 |...93.8030 |.......eeenees 4,690,150 |.... ....5,000,000 O o0 o0 [0 3.780 |...... 3.780 ....08/11/2015 ...|....08/11/2030 ...
03971@-AC-3 . GPT RE LIMITED GTD SR NTS SER C ..oeevvvvnnnnens .. 1.G FE .. 3,000,000 |...96.1160 |. ..2,883,480 |. .3,000,000 |.. .0 .4.330 |......4.329 ....06/06/2014 ..
04352*-AA-6 ..... [Growthpoint Properties Australia Ltd Sr Nts ..2.BFE .. 7,000,000 |...96.5070 |. ..6,755,490 |. .7,000,000 |.. .0 4,430 |......4.430 ....06/23/2019 ..
06235#-AG-7 ..... [MIRVAC GROUP FINANCE LTD SER G GTD SR NTS ... .. 1.GPL .. 5,000,000 |...99.7010 |. ..4,985,050 |. .5,000,000 |.. .0 ......4.780 |......4.780 ....12/18/2013 .. .
06235#-AN-4 ..... MIRVAC GROUP FINANCE LTD SER L GTD SR NTS ... e | 1.GPL L. .. 3,000,000 |...97.2100 |.....eunnnnnnn 2,916,300 |.... .3,000,000 |.. ....3,000,000 LU RN | N | RPN | ) SN 4.040 |...... 4.039 [MS ...... .. 121,200 |....08/18/2015 ...|....09/18/2027 ...
06518@-AC-6 ..... NSW ELECTRICITY NETWORKS FIN PTY LTD SER C GTD SR |... ... v |- 2.BFE ... .. 4,000,000 |.. 88.6760 |.............. 3,547,040 |.... ....4,000,000 |.. ....4,000,000 J I N | I FORRRRRt | B ISP | B AU 3.330 |...... 3.330 ...09/16/2016 ...|....09/16/2031 ...
06518@-AK-8 ..... NSW ELECTRICITY .ovviiiiiiiiiiiiie e feen e e | 2B FE ... . 100.4280 |... ...10,042,800 |.... .. 10,000,000 |.. .. 10,000,000 O o0 o0 [0 5.780 |...... 5.780 ...02/22/2023 ... |....02/22/2038 ...
Q7134#-AE-2 ..... ONESTEEL FINANCE PTY LTD SR NTS SRS C U SO R ....0.0000 |... .1,500,000 |.. O 0 0 [0 e 5.710 |...... 0.000 ....06/28/2011 ...|....06/28/2028 ...
07160#-AH-2 ..... ORICA FINANCE LIMITED SRS D GNTD SR NTS ... e | 2B FE ... . 101.9550 |... .3,000,000 |.. ....3,000,000 I RN | N | RPN | B SN 5.900 |...... 5.899 ....10/25/2010 ...|....10/25/2030 ...
07160#-AK-5 ..... ORICA FINANCE LIMITED SR NTS v |- 2.BFE ... . ...99.6720 |... .6,500,000 |.. ....6,500,000 O 0 0 [0 e 4.740 |...... 4.739 ....09/18/2013 ...|....09/18/2025 ...
07450@-AC-4 ..... PERTH AIRPORT PTY LTD SER C GTD SR SECD NT .. e | 2.BFE ... .. 3,000,000 |...99.0770 |... ....3,000,000 O o0 o0 [0 4.770 |...... 4.769 ....07/26/2012 ...|....07/26/2027 ...
07450@-AG-5 ..... PERTH AIRPORT PTY LTD SER G GTD SR SEC NTS .. . |--2.BFE ..|... .. 7,000,000 |...92.2660 |.............. 6,458,620 |.... ....7,000,000 JLU I N | [ APt | B IR | B AU 3.750 |...... 3.749 ...07/09/2015 ...|....07/09/2030 ...
07450@-AP-5 ..... Perth Airport Terminals Nts due 2033 ......... ..2.BFE .. 7,000,000 |...87.7130 |. ..6,139,910 |. .7,000,000 |.. .0 ......3.660 |......3.660 ....01/21/72021 .. 01/21/2033 ...
087738-AG-3 ..... STOCKLAND TRUST MANAGEMENT LTD SER C GTD SR NTS ...|[... ... - 1.GFE ... .. 6,000,000 |...92.7770 |eeruunnnneenn 5,566,620 |.... .6,000,000 | ....6,000,000 JL N N | I APPSRt | B IR | ) AU 4.000 |...... 3.999 ...08/13/2015 ...|....08/13/2030 ...
STOCKLAND TRUST MANAGEMENT LTD USD SER C GTD SR NT
087738-AL-2 .ee. [ eeveriiiiiiiiirce e [ e | G| L 1GFE e 5,000,000 |...87.3500 |.....ennnnnenn 4,367,500 [oeuueeeeennnnn 5,000,000 |-eevvunnannnn 5,000,000 0 fooeereeemnieed0 o0 0 e 3.340 |...... 3.340 [FA oo foeeeiniies 58,914 |.oeoveeenns 167,050 |....08/24/2016 ...|[....08/24/2031 ...
R2284#-AJ-9 ..... STATNETT SF SRNTS .oiiiiiiiiiiivinineeecveiineeeeees oo e | Covns | s .. 1.F FE ..|... 2,000,000 |...85.9450 |... .2,000,000 |.. ....2,000,000 0. IR | N AR | B RN 2.790 |...... 2.790 . 55,800 |....09/12/2016 ...|....09/12/2031 ...
U1065P-AA-9 ..... BRASKEM AMERICA FINANCE CO .. |- 8.AFE ... .. 497,725 |...84.3780 |... ..430,000 |.. O e (2,225) |0 o0 e 71425 |...... 5.777 . 30,638 |....04/12/2021 ...|....07/22/2041 ...
U4327B-AA-8 ..... HIKMA FINANCE USA LLC ... .. 2.CFE ..|... .. 654,008 |...98.5940 |... . 630,000 |.. O [ (5,833 [0 [0 3.250 |...... 2.297 . 20,475 |....04/16/2021 ...|....07/09/2025 ...
UB277R-AB-2 ..... SK BATTERY AMERICA INC . .. 2.CFE .. 532,732 |...96.1830 |. ..535,000 .0 L. 497 | 2125 |......2.222 . 11,369 |....06/09/2021 .. 01/26/2026
V3855G-AB-6 ..... GREENKO SOLAR (MAURITIUS) LTD . .3.BFE .. 499,643 |. 101.2500 |. ..465,000 .0 (6,916) . .5.960 |......4.413 . 27,668 |....04/12/2021 .. 07/29/2026 ...
V6560A-AD-4 ..... OCP SA eeeeeeeiiiinnns .. 3.AFE .. 191,200 |...97.0960 |. . 200,000 191,429 |.. .0 226 | ......6.875 |......7.292 . 13,750 |....12/27/2023 .. 04/25/2044 ...
V96177-AB-2 ..... UPL CORPORATION LTD |- 3.BFE ... ..647,716 |...92.3670 |... . 650,000 |.. ....644,650 0. 0 e 4.500 |...... 4.760 . 29,250 |....07/19/2023 ...|....03/08/2028 ...
W2710@-AC-4 ..... ELLEVIO AB (PUBL) SEK GTD SR SEC NTS SER 4 .........foeer|Buceiis] coiieeens L 2BFE | 5,000,000 |...93.6250 |.............. 3,578,143 |.............. 3,821,766 [.....coeennnnt 3,821,766 [...cccvvuuiieees 0 [0 oo (U (375,115) |....... 3.190 |...... 3.190 130,667 |....10/26/2016 ...[....10/27/2031 ...
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W2710@-AF-7 ..... ELLEVIO AB (PUBL) USD GTD SR SEC NTS SER 7 .........een ... [ [T L 2BFE | 3,000,000 |...87.8270 |.........uneen 2,634,810 [oeeeennnnn 3,000,000 |.eevvunnienns 3,000,000 |.eeveuniiirennnnn (O R | R PN | I AR | B RN 3.440 |...... 345 |FA o [ 35,260 | 103,200 |....10/25/2016 ...|....10/27/2031 ...
Y0889V-AC-4 ..... BHARTI| AIRTEL LTD .. L LS. (Dl |1,2 o .. 2.CFE ..|... .. 817,838 |...88.2340 |... . . 870,000 |.. ....828,506 0 e 5,188 |0 o0 e 3.250 |...... 4.091 . 28,275 |....01/29/2024 ...|....06/03/2031 ...
Y27187-AE-6 ..... GLP PTE LTD .......... ..3.BFE .. 674,509 |...96.4750 |. ..645,000 .648,169 |.. .0 .3.875 |......2.698 . 24,994 |....04/13/2021 .. 06/04/2025 ...
Y30041-AC-6 ..... GMR HYDERABAD INTERNATIONAL AIRPORT LTD .. 3.BFE .. 213,818 |...98.4000 |. ..215,000 214,712 .. .0 4.750 |......4.878 . 10,213 |....04/13/2021 .. 02/02/2026 ...
Y44709-AG-1 ..... NK KAZMUNAYGAZ AQ ..... ..2.BFE .. ...92.8750 |. ..585,000 .755,086 |.. .0 .6.375 |......4.394 . 37,294 |....06/24/2021 .. 10/24/2048 ...
Y44709-AH-9 . NK KAZMUNAYGAZ AO .. .2.BFE .. ...82.7840 |. . 785,000 .655,625 |.. .0 .3.500 |......6.061 . 27,475 |....01/25/2024 .. 04/14/2033
Y47606-AH-4 . KIA CORP ........ .. 1.G FE .. ...96.2330 |. .187,238 |.. .0 ......3.500 |......6.000 .. 7,000 |....11/20/2022 .. 10/25/2027 ...
Y52758-AD-4 ..... LG CHEM LTD .... - 2.AFE ... ...93.7970 |... ....656,656 0 [ (6,946) |ovneeeeeeen0 o0 e 3.625 |...... 2.375 . 22,656 |....04/13/2021 ...|....04/15/2029 ...
Y6080G-AB-3 ..... MISC CAPITAL TWO (LABUAN) LTD . |- 2.BFE ... ...97.2530 |... 568,929 |.... ....559,313 LU R (1< A N | N RN | ) AN 3.750 |...... 5.853 (A0 ...... . 21,938 |....07/07/2023 ...|....04/06/2027 ...
Y62579-AE-0 ..... NAVER CORP .. 1.G FE ..|... ...95.7920 |... 431,063 |.... ...440,556 O e 7,861 |0 o0 e 1.500 |...... 3.241 ....08/22/2022 ...|....03/29/2026 ...
Y6421X-CX-4 ..... NTPC LTD .. .. 2.CFE ..|... ...98.0220 |... 343,076 |.... ....368,044 O e (5,304) |0 o0 e 4.500 |...... 2.810 ....06/24/2021 ...|....03/19/2028 ...
Y70720-AA-1 ... PLDT INC .. |--2.BFE ... ...69.3870 |... 416,324 |.... ....604,158 JLO N U ( (123 FOURRRPRRt | B IEUPRRPRRTRIN | B AU 3.450 |...... 3.409 ...04/14/2021 ...|....06/23/2050 ...
Y708HT-AB-5 ..... PSA TREASURY PTE LTD .. 1.B FE ..|... ...89.0790 |... 556,746 |.... ....625,191 LU R (¢ AU | I RPN | ) AN 2125 |..... 2.118 ....04/13/2021 ...|....09/05/2029 ...
Y71238-BC-1 ..... BANK MANDIRI (PERSERO) TBK PT . .. 2.BFE ..|... ...95.7990 |... 383,194 |.... ....399,795 O e 185 |0 o0 e 2.000 |...... 2.040 ....05/26/2021 ...|....04/19/2026 ...
Y71260-AA-4 ... INDOFOOD CBP SUKSES MAKMUR TBK PT .. 2.CFE ..|... ...88.6360 |... ....607,264 JLOJ PR (N1 6N N | I RPN | ) AN 3.398 |...... 3.173 ...07/14/2021 ...|....06/09/2031 ...
Y71260-AB-2 ..... INDOFOOD CBP SUKSES MAKMUR TBK PT .. .2.CFE .. ...81.7310 |. . 377,563 |.. .0 .4.745 |......6.589 ....07/19/2023 .. 06/09/2051 ...
Y71260-AC-0 ..... INDOFOOD CBP SUKSES MAKMUR TBK PT ..... .2.CFE .. ...82.1690 |. . 620,000 .507,484 |.. .0 .4.805 |......6.186 ....12/02/2024 .. 04/27/2052 ...
Y71400-AG-3 ..... INDONESIA ASAHAN ALUMINIUM (PERSERO) PT .2.CFE .. 659,555 |...93.2170 |. . 730,000 661,116 |.. .0 ......5.800 |......6.569 ....07/19/2023 .. 05/15/2050 ...
Y7151P-AB-5 ..... PTT TREASURY CENTER CO LTD |- 2.AFE L .. 385,130 |...85.1450 |... ....381,024 LU SRR ( (1[0 DN N | I RPN | ) AN 4.500 |...... 3.810 ....06/24/2021 ...|....10/25/2042 ...
Y7996P-AL-2 ..... SINGTEL GROUP TREASURY PTE LTD ... .. 1.F FE ..|... .. 630,246 |...96.8190 |... ....594,858 O e (9,79 |0 o0 e 3.875 |...... 1.977 ....04/13/2021 ...|....08/28/2028 ...
Y8085F-BD-1 ..... SK HYNIX INC .. 2.BFE ..|... .. 822,600 |...83.7880 |... ....843,847 O e 12,718 o0 [0 e 2.375 |...... 4.263 ....01/26/2024 ...|....01/19/2031 ...
Y88460-AG-1 ..... TOWER BERSAMA INFRASTRUCTURE TBK PT .. D...... 1 .. 2.CFE ..|... .. 660,525 |...99.8000 |... 623,750 |.... ....625,000 O e (7,013) o0 o0 e 4.250 |...... 4.250 ....04/16/2021 ...|....01/21/2025 ...
Y8850A-AA-2 ..... TNB GLOBAL VENTURES CAPITAL BHD D...... coveennees | LG FE L. .. 484,736 |...97.0690 |... 436,808 |.... ...461,930 0. . (6,490) [0 0, 3.244 |...... 1.739 ...06/25/2021 ... |....10/19/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 3,716,524,008 | XXX 3,251,652,064 3,777,416,671 3,702,988,450 0 778,244 153,759 (4,754,804) [ XXX XXX XXX XXX
00039%K-AC-4 ..... ADMT 2024-NQM5 A1 - RVBS N 1.A .. 1,362,896 |. 100.1025 |.............. 1,364,293 |.... ....1,362,8% J I N | I FORRRRRt | B ISP | B AU 5.699 |...... 5.640 ....11/04/2024 ...|....11/25/2069 ...
07336N-AG-4 ..... BVINV 2022-INV2 A7 - RMBS ... I L 1.4 .. 1,739,551 |...66.4053 |.............. 1,660,133 |.... ... 1,753,125 O e 18574 |0 [0 e 3.000 |...... 5.556 ....06/08/2024 ...|....12/26/2051 ...
07336N-AH-2 ..... BVINV 2022-INV2 A8 - CMO/RVBS . .. CF.. N ...63.9945 |.............. 6,175,472 |.... ....6,168,863 O e 71,270 |0 o0 e 2.500 |...... 5.632 ....04/15/2024 ...|....12/26/2051 ...
10084L-AA-9 ..... BOLD 2022-1 A - RVBS I L ...90.7594 |... ....1,901,280 O e 6,498 |0 fiil0 e 2.282 |...... 3.003 ....01/27/2022 ...|....02/27/2062 ...
12062B-AA-3 ... BHLD 193 A1 - CMO/RMBS .... N ...98.6129 |... O e 5,917 0 e l0 e 2.724 |...... 2.673 ....11/26/2019 ...|....11/25/2059 ...
12558R-AE-1 ..... CIM 2019-R5 M1 - CMO/RMBS . 4 ...93.0880 |. . .0 .3.000 |......3.093 ....06/21/2020 .. 09/25/2059 ...
12566P-AL-9 ..... CIM 2021-INV1 A11 - CMO/RMBS 4 ...65.2659 |. .6,400,000 . 4,986,490 |.. .0 .2.500 |......4.424 ....06/24/2022 .. 07/25/2051 ...
12652C-AR-0 ..... CSMC 2017-HL2 A12 - RVBS ..... 4 ...88.2218 |. . 2,152,809 .2,129,012 |.. .0 ......3.500 |......3.627 ....10/26/2017 .. 10/25/2047 ...
12653T-AA-9 ..... CSMC 2018-J1 A1 - CMO/RUBS .. N ...89.4079 |... . 1,851,505 |.. .... 1,884,442 0 e (652) |0 o0 e 3.500 |...... 3.222 ....02/26/2021 ...|....02/25/2048 ...
204012-AE-8 ..... CPLT 87A A5 - CMBS/CMO I L ...99.7626 |... e 9,200 i 9,150 O i o0 [0 4.500 |...... 5.448 ....10/12/2005 ...|....04/01/2029 ...
33851P-AN-5 ... FSMT 2021-5INV A12 - CMO/RMBS ... .. CF.. N ...65.6497 |... .3,500,000 |.. ....2,298,483 0 foeeeeen 39,477 0 o0 e 2.500 |...... 5.627 ....11/07/2022 ...|....07/25/2051 ...
33853G-AN-3 ... FSMT 2021-12 A12 - CMO/RMBS .......cevvniiviinnnnninns foun e I L ...64.0473 |... ...12,000,000 |.. ....7,703,231 LU SRR /11 O | I RPN | B IO 2.500 |...... 5.544 . ....06/08/2024 ...|....11/27/2051 ...
36186X-AB-3 ..... GMACN 2005A-2 A2 - CMO N L ...79.9492 |... 7,994,922 |.... .. 10,000,000 |.. ...10,091,794 0 e (2,879) |0 o0 e 5.254 |...... 5.176 .. 525,400 |....06/17/2005 ...|....07/11/2050 ...
36188A-AB-1 ..... GMACN 2010-FTLS A - CMBS/CMO .. I L ...95.9727 |... 2,138,798 |.... .2,228,550 |.. ... 2,397,307 LU SRR (8- ') N N I RPN | ) A 6.363 |...... 5.601 .. 141,803 [....11/02/2011 ...|....02/10/2047 ...
46591L-AC-5 ..... JPMMT 19INV3 A3 - CMO/RVBS N ...88.1243 |... 1,351,543 |.... .1,533,678 |.. .... 1,543,973 JO I PR (1<) APPSRt | B IEUPRRPRRPIN | B FOU 3.500 |...... 3.368 ... 53,679 |....12/16/2019 ...|....05/25/2050 ...
46591L-AJ-0 ..... JPMMT 19INV3 A5 - CMO/RMBS .. I L ...88.1243 |... 3,694,146 |.... . 4,191,973 |.. .... 4,200,328 JLUJN RN € 511 N N | I RPN | ) AN 3.500 |...... 3.441 .. 146,719 |....12/16/2019 ...|....06/25/2050 ...
465921-AJ-5 ... JPMMT 2112 A5 - CMO/RVBS .. 4 ...65.6030 |. ..2,214,101 |. .3,375,000 2,211,935 |.. .0 .2.500 |......5.499 . 49,219 |....05/09/2024 .. 02/25/2052
46653T-AJ-8 ..... JPMMT 2021-1NV2 A5 - RMBS . 4 ...66.1372 |. L2,T77,744 | . 4,199,972 .2,684,679 |.. .0 .2.500 |......5.720 . 61,250 |....06/02/2024 .. 12/26/2051 ...
46654K-AJ-6 ..... JPMMT 2021-11 A5 - CMO/RMBS . 4 ...65.3146 |. ..5,976,283 |. .9, 150,000 5,999,936 |.. .0 .2.500 |......5.451 114,375 |....06/07/2024 .. 01/25/2052 ...
58549K-AC-5 ..... [MELLO 2021-INV1 A3 - CMO/RMBS ........coevvvveviiivinnsfoen oue .14 ...80.1583 |. 1,647,722 |. . 1,930,832 .1,670,079 |.. .0 .2.500 |......4.119 . 48,271 ....07/08/2022 .. 06/26/2051 ...
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59980M-AG-6 ..... MCMLT 2018-2 M1 = CMO/RMBS ......oviiviiiniiiiiiiinnnns ...97.3907 |..ooiiininnnns 9,724,399 |.....cceennnn 9,984,937 |...oennnnnnnn 10,103,083 |..evvenneennnd 0 fooeeeeen (53,049) |evvnineeeennn0 [0 | 3.750 |...... 3.053 [MON ..... |eeeeveeneennnn 31,208 [onieennnnnnnns 374,435 |....12/09/2019 ... |....05/28/2058 ...
59980V-AG-6 ..... MCMLT 2018-1 M2 - CMO/RMBS ...91.5499 |............. 8,943,194 |.... ....9,784,390 0 foeeeennn(10,800) Joveeeeeeeeen0 [0 e 3.250 |...... 3.179 [MON ..... .. 317,481 |....12/09/2019 ...|....05/25/2062 ...
59981T-AG-0 ..... MCMLT 2019-GS2 M1 - CMO/RMBS .. ...90.7804 |......ounnnnns 6,354,629 |.... ....6,972,051 O 9,889 |0 0 3.000 |...... 3. 173 [MON ..... ..210,000 |....12/10/2019 ...|....08/25/2089 ...
6295501-AA-2 ..... NZES 21FNT2 A - RVBS ...96.9347 |... ....734,300 0 e 19,189 |0 o0 e 3.228 |...... 7.488 | MON ..... . 24,915 |....09/01/2022 ...|....05/25/2026 ...
64828E-AA-3 ..... NRZT 19NQM4 A1 - CMO/RMBS . ...93.7722 |... ....505,861 LU R <. N | I RPN | ) AN 2.492 |...... 2.448 [MON ..... . 12,606 |....09/09/2019 ...|....09/25/2059 ...
648281-BB-2 ..... NRZT 2017-3 B2 - CMO/RMBS ...97.6459 |.............. 2,417,565 |.... ... 2,567,532 0 [ (13,298) |0 [0 e 4.750 |...... 3.388 [MON ..... .. 117,603 |....07/21/2020 ... |....04/25/2057 ...
64828X-AB-9 ..... NRZT 2020-RPL1 A2 - CMO/RVBS .. ...88.9464 |.............. 2,668,393 |.... .... 3,024,888 JLU SRR (781t N N | N RPN | ) A 3.000 |...... 2.788 | MON ..... ... 90,000 |[....02/05/2020 ... |....11/25/2089 ...
64830D-AV-5 ..... NRZT 2019-2 B2 - CMO/RMBS ... ...95.0607 |...ccvvnnnnnns 3,745,454 |.... . ....3,981,537 0 e (8,709) |0 [0 e 4.250 |...... 3.850 [MON ..... .. 167,453 |....05/18/2020 ... |....12/26/2057 ...
64830K-AR-8 ..... NRZT 2018-3 B1 - CMO/RMBS ...95.8435 |. ..2,181,228 |. .2,275,822 .2,358,092 |.. .0 .4.250 |......3.051 ....01/07/2020 .. 05/27/2058
67118K-AA-1 ..... [OBX 24NOM3 A1 - RWBS .... . 100.6862 |. .. 1,607,950 |. . 1,596,992 1,597,933 |.. .0 .6.129 |......6.122 ...02/14/2024 .. 12/26/2063
693350-AJ-2 ..... |PHHMC 2006-2 A7 - CMO/RMBS . 104.1259 |. 79,199 ..69,786 |.. .0 ......4.927 |......8.204 ...05/17/2006 .. 07/18/2036 ...
69335Y-AN-6 ..... PHHNC 2006-4 A8 - CMO/RVBS ...98.9384 |... ....833 [.. O 0 0 [0 e 6.2%6 |...... 0.000 ....11/01/2006 ...|....12/18/2036 ...
69336R-CB-4 ... PHHNC 2005-5 A5 - CMO/RMBS .. ...95. 7417 |... ..474,565 |.. 462,432 O 842 |0 [0 4.719 |...... 5.305 ...06/16/2005 ...|....08/18/2035 ...
69381U-AA-5 ..... PRPM 24NQM4 A1 - RMBS ...99.9350 |... .2,000,000 |.. .... 1,984,682 JO N U '[N POt | B IR | ) AU 5.674 |...... 6.002 ....12/13/2024 ...|....12/25/2069 ...
74938D-AS-2 ... RCKT 213 A17 - RMBS ...65.6824 |... 10,000,000 |.. ....6,757,695 LU SRR | 2011 N N | I RPN | ) AN 2.500 |...... 5.287 ....06/24/2024 ...|....07/25/2051 ...
81746L-AA-0 ..... SEMT 2015-3 A1 - CMO/RMBS ... ...89.9949 |... ....879,974 |.. O [ 18,447 |0 [0 e 3.500 |...... 2.989 ...02/26/2021 ...|....07/25/2045 ...
817460-AA-9 ..... SEMT 182 A1 - CMO/RMBS . ...88.07% |... ..104,470 |.. O [ (1,388) [0 [0 3.500 |...... 2.613 ....02/26/2021 ...|....02/25/2048 ...
89178B-AC-8 ..... TPMT 2019-4 M1 - RMBS ... ...86.5197 |... .2,000,000 |.. .... 2,008,344 O e (5,181) |0 o0 e 3.500 |...... 3.245 ...11/04/2019 ...|....10/27/2059 ...
90354T-AE-9 ..... UWM 2021-INV2 A5 - CMO/RVBS . ...64.7916 |... 647,916 |.... s 773,116 O e 8,989 |0 [0 e 2.500 |...... 4.455 ....08/16/2022 ...|....09/25/2051 ...
92261B-AA-4 ..... [VCC 246 A - RMBS ............... . ...99.5119 |. ..2,984,056 |. 2,998,691 .2,987,042 |.. .0 .. (11,430) | ......5.810 |......5.882 ....12/05/2024 .. 12/28/2054 ...
95003N-AF-3 ..... WFMBS 2022-INV1 A6 — CMO/RMBS ........ovvvvvivennnnnnns [T LA L ,868, ...69.9312 [.....uennnns 5,244,837 |.... .7,500,000 |.. ... 5,945,437 0. 28,610 [0 o0 s 3.000 |...... 4.610 ...08/15/2024 ... |....03/25/2052 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Un

Residential Mortgage-Backed Securities XXX 125,971,283 157,167,420 135,472,407 0 375,552 XXX XXX XXX 384,925 4,255,893 XXX XXX
065410-BK-0 ..... BANK 2022-BNK43 B - CMBS .. N ...91.3457 |... ..1,826,914 |.... .2,000,000 |.. .... 2,049,490 0 [ (1,863) |0 o0 e 5.326 |...... 4.953 104,785 |....08/08/2022 ...|....08/17/2055 ...
081630-BN-7 ..... BMARK 2022-B36 B - CMBS 4 ...80.0458 |. ..890,458 |. .1,000,000 .999,610 |.. .0 (174) | .4.870 |......4.893 . 48,695 |....08/09/2022 .. 07/16/2055
21872V-AF-9 ..... CAFL 2020-2 D - CMBS . 4 ...91.0090 |. ..389,519 |. ..428,000 .405,197 |.. .0 ..3,312 |. .4.607 |......5.949 . 16,692 |....02/08/2024 .. 05/17/2052
21873A-AJ-6 ..... CAFL 2020-4 C - CMBS . |4 ...88.0799 |. .. 440,400 |. . 500,000 494,551 |.. .0 . 1,448 |, .2.250 |......2.661 . 11,250 |....03/26/2021 .. 12/17/2052 ...
36185P-AA-3 ..... GMACN 2003A CTF - CMBS . |4 ...91.7734 |. .. 4,604,275 |. .5,017,001 .5,017,001 |.. .0 0] ......5.550 |......5.615 . 278,444 |....05/08/2003 .. 08/10/2038 ...
36185T-AA-5 ..... GMACN 02A A - CMBS I L . 103.8750 |.....cevnnnnns 5,609,857 |.... .5,400,585 |.. .... 5,427,571 O [ (1,893) [0 [0 7.120 |...... 7.129 [MON ..... .. 384,522 |....08/27/2002 ...|....04/10/2037 ...
36186E-AA-7 ..... GMACN 2003A CTF - ABS ... N ...95.6563 |.......eunnnns 3,737,582 |.... ... 3,924,983 JO I U ( I <5 ARt | B IR | ) AU 6.240 |...... 6.232 [MON ..... .. 243,816 |....09/18/2003 ...|....10/10/2041 ...
38011W-AA-4 ..... GMACN 2002A CTF - ABS ... I L . 1021133 | 5,473,190 |.... .... 5,373,567 LU SR (<0 N N | I RN | ) AN 6.845 |...... 6.894 [MON ..... .. 367,581 |....04/24/2002 ...|....05/10/2037 ...
38011X-AA-2 ..... GMACN 2003A CTF - CMBS . N L..97.0273 |.oeeieiinnns 4,587,345 |.... ....4,800,121 0 [ (18,640) |eeeeeeeeeen0 [0 e 6.285 |...... 6.068 ....04/09/2003 ...|....09/10/2036 ...
38381H-RX-1 ..... GNR 2022-157 ZG - CMBS .. I L ... 42.9266 |.......oennnns 1,173,730 |.... ... 1,233,764 LU SRR 18 1oXc T N | I RPN | ) AN 2.500 |...... 5.597 ... 11/14/2023 ... |....03/16/2064 ...
437301-AD-6 ..... HPA 2020-2 D - CMBS ... N . . ...86.4927 |... 311,540 |.... . ....360,020 0 . e (48) [0 0 [ 2.381 |...... 2.378 ....10/30/2020 ...|....01/17/2041 ...
437301-AE-4 HPA 2020-2 E - CMBS 4 2.BFE. .. 360,174 |...86.4052 |. ..311,226 | ..360, 193 .369,977 |.. .0 . (63) | .3.079 |......3.078 ....10/30/2020 .. 01/17/2041 ...
47232X-AA-6 ..... [ JMHT 2010-A A - ABS .. 4 1.G FE . . 11,356,999 |...97.2344 |. 10,912,664 |. 11,223,051 11,331,293 |.. .0 (1,583) | .6.730 |......6.730 ....05/26/2010 .. 06/10/2055
743330-AJ-4 ..... |PROG 21SFR9 E1 - CMBS 4 2.BFE 499,993 |...89.7077 |. ..448,539 |. . 500,000 .499,730 |.. .0 .206 |. .2.811 |......2.808 ...10/14/2021 .. 11/26/2040
743330-AL-9 . PROG 21SFR9 E2 - CMBS 4 2.C FE 249,994 |...89.5899 |. ..223,975 | ..250,000 .249,855 |.. .0 112 . .3.010 |......3.008 ....10/14/2021 .. 11/26/2040
89613J-AJ-9 . TAH 2020-SFR2 E1 - CMBS 4 2.BFE .. 2,749,886 |...91.1668 |. ..2,507,088 |. .2,750,000 .2,748,066 |.. .0 (460) |. .....2.730 |......2.727 ....10/27/2020 .. 11/18/2039 ...
89613J-AL4 ..... TAH 2020-SFR2 E2 - CMBS ... coveene |4 i |- 2.CFE ... .. 749,992 |...91.5795 |... 686,847 |.... ... 750,000 |.. 750,004 0 .. 438 0 0 ) 3.079 |...... 3.048 ...10/27/2020 ...|....11/18/2039 ...

1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 46,187,231 | XXX 44,135,148 47,268,409 46,024,801 0 32,658 XXX XXX XXX 188,811 2,715,077 XXX XXX
00038R-AA-4 ..... AASET 2019-2 A - ABS .... o |- 2.CFE ... .. 1,097,978 |...96.0070 |... .. 1,054,146 |.... 1,102,310 [0 e 1,907 |oovvviiiiiien0 o0 e 3.376 |...... 72 11/ FO 1,545 |... . 37,068 |....10/08/2019 ...|....10/16/2039 ...
03235T-AA-5 ... ACEF 2014-1 A - ABS e |4 B F .. 1,512,767 |...11.2500 |... 731,984 |.... . . JU IO (381,627) [-eeeeeeeennnna oo l0 e 8.000 |...... 0.000 |MON ..... ... 15,905 |... .. 489,984 |....12/10/2014 ...|....12/20/2025 ...
033296-AG-9 ..... ANCHE 1R AR = CD0 ...uviiiivrinniiiiiiiiiiieiiiiiieeees LAFE 5,033,226 |...93.1450 |.............. 4,657,250 |....ccounnnnns 5,000,000 |..ceeunnnnnnns 5,012,131 |.ovvvvvrinnnnnns 0. (2,106) f..vveveeeriinnnn0 o0 o 3.900 |...... 3.758 [JJ coviins i 82,875 [..ooiivinnnnn 195,000 [....02/26/2021 ...|....07/28/2037 ...
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03329L-AS-0 ..... ANCHE 2R AR = D0 .evvvnniiiinnnneiecenniineeevenineens oo ven | s 4 s LLAFE e 4,000,000 |...92.3660 |.............. 3,694,628 |.............. 4,000,000 |.eeevunnnnnns 4,000,000 |.eeveuniernnnnnn (O R | R PN | I AR | B RN 3.928 |...... 3.926 [AO ... |eviinnnnnnnn.. 28,805 [oiiinnnnnnnns 157,120 |....01/17/2020 ...|....04/26/2038 ...
03331X-AA-9 ..... ANCHF 8 A - CDO (V- Tons .. 1.AFE ..|... .. 5,000,000 |...93.4850 |.............. 4,674,265 |.... ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 4.430 |...... 4428 ....... ..221,500 |....05/02/2019 ...|....07/25/2037 ...
09261M-AA-4 ..... BLKMM VI A - CDO ... [CRR—. 45 ... .. 1.AFE ..|... .. 1,000,000 |. 100.7600 |.............. 1,007,596 [.... ....1,000,000 O 0 o0 [0 6.579 |...... 6.605 | JAJO ... 74,392 |....02/08/2021 ...|....04/20/2033 ...
09261M-AC-0 ..... BLKMM VI B - CDO (V- 45 ... .. 1.CFE ..|... 1,500,000 |. 100.7960 |... .... 1,500,000 J I N | I FORRRRRt | B ISP | B AU 6.929 |...... 6.960 | JAJO .. 116,940 |....02/08/2021 ... |....04/20/2033 ...
14686M-AE-3 ... CRVNA 2022-P3 B = ABS .....cevvvvvnnniniinnninneenninnnns foen ven | s 4 s .. 1.B FE ..|... .. 499,925 |...99.5520 |... I R [+ N | N RN | B SN 5.040 |...... 5.007 ... 25,200 |....08/30/2022 ...|....10/10/2028 ...
14856G-AA-8 ..... CLAST 2021-1 A - ABS .... |- 1.GFE L. .. 146,208 |...96.0950 |... 140,508 |.... ....146,624 O [ 821 |0 [0 e 3.474 |...... 3.532 ...5,079 |....01/20/2021 ...|....01/15/2046 ...
14856G-AB-6 ..... CLAST 2021-1 B - ABS .... |- 2.CFE ... .. 119,286 |...97.0810 |... 115,808 |.... ....119,329 O o 10 0 [0 6.656 |...... 6.720 ....01/20/2021 ...|....01/15/2046 ...
227927-AC4 ... XROAD 2024-A B = ABS ....eeeeeiieeeeeeni e eeenn e [ e .. 1.CFE ..|... .. 249,993 |. 101.2780 |... JLU N U (<) FORRURRRR | B IR | B FOT 5.940 |...... 6.016 ....06/18/2024 ...|....08/20/2030 ...
25162E-AA-8 ..... DEUTSCHE POST-BURNHAM-B&B  2021-17 2.962 08/05/34 J1GPRL L. ...83.4450 |. .0 .2.962 |......2.973 ....03/18/2021 .. 08/05/2036
26827E-AA-3 ..... ECAF | A1 - ABS .. .5.BFE .. ...73.7520 |. . 1,493,205 .0 .3.473 |......7.097 . 51,859 |....08/11/2020 .. 06/15/2040
36269H-AF-9 ..... GCAR 241 D - ABS . .2.BFE .. . 101.0600 |. ..250,000 .0 ......5.950 |......6.029 . 12,437 |....02/00/2024 .. 12/17/2029 ...
380140-AE-6 ..... GCAR 2022-3 D - ABS |--2.BFE ... . 101.3370 |... .2,000,000 |.. ....1,99,910 JLO I O 1 I FORRPRt | B IR | ) AU 6.420 |...... 6.661 .. 128,400 |....09/09/2022 ...|....06/15/2028 ...
38080L-AA-4 ..... GOLDEN BEAR 2015-1 LLC FUNDING NTS CL A - ABS ... .. T.APL .. f... ...86.3830 |... . 1,565,422 |.. ... 1,555,422 LU RN | N | RN | B SN 4.290 |...... 4.288 .66,728 |....09/01/2015 ...|....09/20/2046 ...
38080L-AB-2 ..... GOLDEN BEAR 2015-1 LLC FUNDING NTS CL A - ABS ... .. 1.APL ..|... ...85.3940 |... O [0 0 [0 e 4.220 |...... 4.218 . 87,977 |....11/06/2015 ...|....09/20/2046 ...
46617T-AA-2 ..... HENDR 2014-1 A - ABS .... .. 1.AFE ..|... . ...91.1280 |... O i 88 o0 [0 e 3.960 |...... 4.000 . 67,85 |....02/10/2014 ...|....03/15/2063 ...
46618A-AA-2 ... HENDR 2014-2 A - ABS .... .. 1.AFE ..|... ..1,787,613 |...88.3280 |... O i 82 o0 [0 e 3.610 |...... 3.645 . 64,575 |....07/16/2014 ...|....01/17/2073 ...
4665IN-AA-2 ..... JOLAR 2019-1 A = ABS ..iivviiiiiiiiiiin e feen e .. 1.G FE ..|... ...2,380,510 |...97.8560 |... 2,293,634 |.... O [ (16,949) |0 o0 e 3.967 |...... 3.638 ... 92,982 [....12/05/2019 ... |....04/15/2044 ...
46655B-AA-4 ..... J G WENTWORTH L LLC - ABS ... .. 1.F FE ..|... .. 8,811,809 |...76.1320 |cceuennnneens 6,709,231 |.... ....8,811,867 JLU N Y A AR | B ISP | B AT 3.210 |...... 3.233 .. 283,671 |....02/04/2022 ...|....02/15/2079 ...
46655X-AA-6 ..... HENDR 21A2 A - ABS .... .. 1.F FE ..|... ...86.1050 |.......oennnns 7,972,115 |.... .... 9,256,417 LU Y~ T N | I RPN | ) AN 4.550 |...... 4.597 .. 422,437 |....11/07/2022 ...|....02/18/2070 ...
501689-AF-0 ..... LADAR 241 C - ABS .. 1.FFE .. . 100.9460 |. .. 1,514,197 |. 1,499,883 |.. .0 . ......5.710 . 70,735 |....02/06/2024 .. 06/15/2029
53948P-AA-6 . LPSLT 2021-1 A - ABS . .1.DFE .. ...78.9110 |. .. 1,113,338 |. 1,410,884 1,432,014 |.. .0 .2.29 |......2.072 . 32,309 |....02/23/2021 .. 01/21/2048
553427-AA-3 . MP 2023-1 A - ABS .. 1.FFE .. ...93.5550 |. .30,522,854 |. 32,625,572 32,625,150 |.. .0 7167 |......7.274 2,338,275 |....05/16/2023 .. 05/15/2063
61947B-AA-1 ..... MSAIC 242 A - ABS .. .1.DFE .. ...97.8850 |. ..917,973 .894,781 |.. .0 .5.600 |......6.194 . 26,846 |....06/06/2024 .. 04/22/2052 ...
639358-AB-9 . NAVSL 2020-H B - ABS . .1.BFE .. ...82.4600 |. .1,500,000 1,499,852 |.. .0 .....2.780 |......2.799 . 41,700 |....11/03/2020 .. 01/15/2069 ...
63942J-AB-3 ... NAVSL 21C B - ABS .. 1.CFE ..|... ...72.3350 |... 999,914 O o B8 0 [0 e 2.300 |...... 2.312 . 23,000 |....05/18/2021 ...|....10/15/2069 ...
67571F-AD-6 ..... OCTL 241 C - ABS . .. 1.F FE ..|... .100.7710 |... O e 19 0 [0 e 5.820 |...... 5.899 ...02/16/2024 ...|....05/22/2030 ...
TATA0T-AJ-7 ... PCG 24A A3 - ABS . .. 1.AFE ..|... ...99.2320 |... . O e 1,738 o0 [0 e 5.529 |...... 5.518 ....07/24/2024 ...|....06/01/2051 ...
83406T-AC-6 ..... SOFI 2020-A BX - ABS .... . .. 1.BFE ..|... ...84.0210 |... ....6,497,987 JLO I Y[+ I APt | B ISP | B AU 3.120 |...... 3.150 ....01/13/2020 ...|....05/15/2046 ...
87268R-AB-0 ..... TFINS 192 A2 - CDO .14, .. 1.F FE ..|... ...99.0630 |... ....5,000,000 I RN | N | RPN | B AN 7.626 |...... 7.772 ....12/18/2019 ...|....02/28/2039 ...
87404L-AA-0 ..... TLWND 2019-1 A - ABS .... .2 .. .. 2.AFE ..|... ...95.0090 |...ccevnunnnns 1,846,323 |.... ... 1,043,312 O e T4 0 [0 e 3.967 |...... 4.000 1172272019 ... 12/15/2044 ...
88240T-AC-5 ..... ERCOTT 2022 A3 - ABS . 4 1AFE .. ...93.4580 |. ..2,336,447 |. .2,546,438 |.. .0 .5.057 |......4.907 ....06/08/2022 .. 08/01/2048 ...
89657A-AB-2 ..... TRL 181 A2 - ABS ... 4 1.FFE .. ...96.9240 |. .12,600,110 |. 13,011,354 |.. .0 .4.620 |......4.637 ...06/26/2018 .. 06/17/2048
903521i-AD-6 . STEAM 2021-1 A - ABS . 4 1FFE .. ...90.8730 |. ..377,004 |. .433,662 |.. .0 .2.250 |......3.275 ...01/16/2021 .. 02/28/2051
92873R-AA-9 . VFIN 241 A - ABS . .. |4 .1.CFE .. . 100.1940 |. ..973,837 |. 972,564 |.. .0 .5.935 |[......5.980 ....12/19/2024 .. 06/15/2037
98955R-AF-6 . OR 2R ALR - CDO ..... e |2, 1AFE .. . 100.4380 |. .. 7,532,873 |. .7,500,000 |.. .0 ......06.429 |......6.455 ....03/10/2021 .. 04/20/2033 ...
G4301U-AF-1 ..... Harbour Aircraft Investments Ltd 2017-1 Class A - |[... ... (V- 4 s .. 3.BFE ..|... ...95.0000 |...ccevnunnnns 1,834,698 |.... . .... 1,927,998 O e 3717 0 o0 e 4.000 |...... 4.213 ...11/15/2017 ...|....11/15/2037 ...
G7256K-AB-0 ..... PROP 2017-1 LIMITED 2017-1 A = ABS .....oevvvvvvnnnnes foun oee C...... 4. L2BFE | 1,834,367 |.. 78.0000 |.............. 1,431,661 |.............. 1,835,463 |.............. 1,834,786 |...covvnnnnnnns L N (0 OO | I FOUUOUUPTRRTN (N RN 5.300 |...... 5.377 ...03/03/2017 ...|....03/15/2042 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 148,515,144 | XXX 135,738,418 163,537,283 147,168,560 0 (240,884) 0 0 XXX XXX XXX 947,717 7,498,345 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,046,689,905 [ XXX 3,557,496,912 4,135,389,783 4,031,654,217 0 945,570 153,759 (4,754,804) | XXX XXX XXX 43,756,082 175,043,200 XXX XXX
00440F-AA-2 ..... ACE CAPITAL TRUST |1 U .. 2.AFE ..|... 3,885,910 [. 119.3297 |... ..3,102,572 |.... .2,600,000 |.. . 3,185,584 0. 0] 9.700 |...... 4.790 A0 ...... . 63,050 |... 252,200 |....09/22/2017 ...|....04/01/2030 ...
026874-BS-5 ..... AMERICAN INTERNATIONAL GROUP INC |- 2.CFE ..|... .. 734,250 |. 114.3504 |... ... 600,000 |.. 680,542 0 e (6,088) [oeeeeeeeeeen0 o0 el 80175 | 6.432 [MN ..ot oeeiiniieieeens 6,268 |... ... 49,050 |....07/09/2013 ...|....05/15/2068 ...
026874-DM-6 ..... AMERICAN INTERNATIONAL GROUP INC .. 2.CFE ..|... 1,483,033 |...99.3487 |... .... 1,484,983 LU . 1[I N N RPN | ) AN T £ 1 I AN 5.830 (A0 ...... ... 21,563 |[... . 86,250 |....07/13/2018 ...|....04/01/2048 ...
060505-EU-4 ..... BANK OF AMERICA CORP .. 2.BFE ..|... .. 872,000 |. 100.5573 |... . s .. JLOJ U I U ) ARt | R AU | I SO o <41 I AU 4.754 [MS ...... ... 15,540 |... . 50,400 |....04/11/2019 ...|....12/29/2049 ...
064058-AF-7 ..... BANK OF NEW YORK MELLON CORP .........cccooverieevnnnnn. o L2AFE L 6,223,000 [...97.6340 |[.............. 5,858,039 |........eunnns 6,000,000 |..ccounnnnnnns 6,022,895 |.....iiiiiinnnd 0 fooeeenn (42,843) |.cevvveneeeennnl0 o0 ] 40625 .l 3.878MS s eveiiiiiiiins 77,854 [.oooiiiinnnnns 277,500 |....12/12/2019 ...|....12/29/2049 ...
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
064058-AH-3 ..... BANK OF NEW YORK MELLON CORP ........cevvuvvvrrvrnnnnnns foon von ] unnnns 2 i L 2AFE L 2,000,000 |...99.0509 |.............. 1,981,017 |ooovivnnnnnnns 2,000,000 |.eeevenninnns 2,000,000 |.evveuniirrinnnn (VN R | N R | I R | B SO 3 (1 1 I RN 4.700 ....06/12/2020 ...|....12/31/2049 ...
172967-MK-4 ... CITIGROUP INC .eeeeeeeeenieeeeeemeieeeeemeeeeeeeennnes [ ven | e [2,5 il .. 3.AFE ..|... ...99.3707 |... .6,300,000 |.. ....6,302,103 O e (26,317) [0 e l0 el 40700 |- 4.267 ....02/04/2020 ...|....12/31/2049 ...
190750-AC-6 ..... COBANK ACB ....eevvvvnniiiiiiniinieeviniineenceniineeenns foee ven | eeeeenn [2,5 i .. 2.BFE ..|... ...99.6011 |... ... 200,000 |.. O 0 0 [0 0000062250 |l 6.250 ....04/05/2016 ...|....12/29/2049 ...
21869M-AA-5 ..... CORESTATES CAPITAL T11 eeeeeeeeeeeeeeeeeeeeeeeeeeee [ e e |25 i .. 2.BFE ..|... ...98.6528 |... 789,223 |.... ... 800,000 |.. 784,778 O e 7,189 [0 0 0l 5.355 | 6.3% ...03/05/2019 ...|....02/15/2027 ...
316773-CM-0 ..... FIFTH THIRD BANCORP L3.AFE .. ...99.7481 .. 4,987,408 |. .5,000,000 .5,000,000 |.. .0 L7.733 ...01/29/2020 .. 12/29/2049 ...
404280-CN-7 . HSBC HOLDINGS PLC .. .2.CFE .. 1,500,000 |...88.3562 |. 1,325,344 |. .1,500,000 .1,500,000 |.. .0 .4.600 ....12/10/2020 .. 12/29/2049 ...
404280-C0-0 . HSBC HOLDINGS PLC .. ..LS.. .2.CFE .. 6,000,000 |...88.1148 |. ..5,286,887 |. .6,000,000 .6,000,000 |.. .0 ......4.700 ...03/02/2021 .. 12/29/2049 ...
416515-BC-7 ..... HARTFORD FINANCIAL SERVICES GROUP INC LS. 2,5 .. .. 2.BFE ..|... . 10,256,346 |...91.9871 |... 9,842,625 |.... .. 10,700,000 |.. ...10,338,440 O e 2,200 [0 feeeiiiieel0 62910 | 7.267 ...02/20/2020 ...|....02/12/2067 ...
48128B-AG-6 ..... JPMORGAN CHASE & €O ovvvvnveveiniineeeeciiiinececviniins oo e e 2,5 i .. 2.BFE ..|... ...99.5536 |... 9,955,361 |.... .. 10,000,000 |.. ...10,001,571 JLUI I (18,395) |. 4.409 ....01/27/2020 ...|....12/31/2049 ...
493267-AK-4 ..... KEYCORP ....... .3.BFE .. ...96.8091 ..5,187,032 |. .5,358,000 .5,469,285 |.. .0 ..(62,184) |. .3.735 ....02/04/2020 .. 12/29/2049 ...
55261F-AL-8 ..... M&T BANK CORP .. .2.CFE .. ...99.3671 .. 6,955,696 |. .7,000,000 .7,000,000 |.. .0 .. (53,913) |. .7.203 ....01/09/2020 .. 12/31/2049 ...
570535-All-4 ..... MARKEL GROUP INC . L3.AFE .. ...99.8128 |. .. 4,990,641 |. .5,000,000 .5,000,000 |.. .0 .6.000 ...05/21/2020 .. 12/31/2049 ...
585270-AA-9 ... NEIJI YASUDA LIFE INSURANCE CO .G FE .. ...99.7590 |- ..399,036 |- . 400,000 400,000 |.. 0 .5.199 ...10/15/2015 .. ... 10/20/2045 ...
585270-AC-5 ..... MEIJI YASUDA LIFE INSURANCE CO . 1.GFE .. ,200,000 |...98.9956 |. ..1,187,948 |. .1,200,000 .1,200,000 |.. .0 ......5.099 ...04/19/2018 .. 04/26/2048 ...
591560-AA-5 ..... METLIFE CAPITAL TRUST IV .|..2.BFE ..|... ...1,842,750 |. 109.0686 |... 1,526,960 |.... .1,400,000 |.. ....1,610,862 JLO SR (/131 N N N RPN | I S (74 T8 AN 5.223 .. 110,250 |....03/04/2015 ... |....12/15/2067 ...
654579-AE-1 ..... NIPPON LIFE INSURANCE CO .. 1.G FE ..|... .. 558,750 |...99.5798 |... . 500,000 |.. ....512,973 0 [ (12,067) [oveeeeeeeeen0 o0 el 40700 |- 2.192 . 23,500 |....01/29/2021 ...|....01/20/2046 ...
654579-AH-4 ... NIPPON LIFE INSURANCE CO .1.GFE .. 498,650 |...84.3660 |. ..421,830 |. . 500,000 498,771 |.. .0 .2.763 . 13,750 |....01/29/2021 .. 01/21/2061 ...
665859-A0-7 ..... NORTHERN TRUST CORP ... L2.AFE .. 1,397,600 |...97.8946 |. .. 1,370,524 |. . 1,400,000 1,397,888 |.. .0 .4.610 . 64,400 |....03/16/2018 .. 12/29/2049 ...
69352P-AC-7 . PPL CAPITAL FUNDING INC .2.BFE .. 1,445,625 |. 100.0470 |. ..1,500,705 |. .1,500,000 . 1,454,698 |.. .0 oeeenn 7.591 155,018 |....10/20/2011 .. 03/30/2067 ...
744320-BJ-0 ..... PRUDENTIAL FINANCIAL INC .. .. 2.BFE ..|... 1,500,000 |...95.1622 |... 1,427,434 |.... .1,500,000 |.. .... 1,500,000 O 0 0 [0 el 50125 | 5.125 ... 16,875 |....02/23/2022 ...|....03/01/2052 ...
808513-BJ-3 ..... CHARLES SCHIAB CORP |- 2.CFE ... .. 1,500,000 |...86.3301 |... 1,294,952 |.... .1,500,000 |.. .... 1,500,000 O 0 0 [0 00004.000 |- 4.000 .60,000 |....12/08/2020 ...|....12/29/2049 ...
87089IN-AA-8 ..... SWISS RE FINANCE LUXEMBOURG SA ... |- 1LFFE L .. 1,400,000 |...99.1715 |... 1,388,401 |.... .1,400,000 |.. .... 1,400,000 O 0 0 [ l0 002225000 |- 4.99 . 70,000 |....03/26/2019 ...|....04/02/2049 ...
89356B-AB-4 ..... TRANSCANADA TRUST ...vvveivviinnnnirniinnieeeevennneens [ B0 e 12,5 .. 2.CFE ..|... .. 1,898,750 |...98.6673 |... 1,874,679 |.... .1,900,000 |.. ....1,898,877 O e 2 o0 [0 0000.5.875 | 5.879 .. 111,625 |....03/06/2019 ...|....08/15/2076 ...
898320-AD-1 . TRUIST FINANCIAL CORP .2.CFE .. 2,800,000 |...99.4580 |. ..2,784,825 |. .2,800,000 .2,800,000 |.. .0 .6.632 134,400 |....07/22/2019 .. 12/29/2049 ...
898320-AE-9 . TRUIST FINANCIAL CORP .2.CFE .. 3,000,000 |...99.1136 |. ..2,973,407 |. .3,000,000 .3,000,000 |.. .0 . 4.950 148,500 [....05/27/2020 .. 12/31/2049 ...
898320-AF-6 ..... TRUIST FINANCIAL CORP .2.CFE .. 5,000,000 |...96.6564 |. ..4,832,820 |. .5,000,000 .5,000,000 |.. .0 ......5.100 255,000 |....06/16/2020 .. 12/31/2049 ...
902613-AD-0 ..... UBS GROUP AG |- 2.CFE ... . ...85.7620 |... 428,810 |.... ... 500,000 |.. O 0 0 [0l 4375 | 4.375 ... 21,875 [....02/01/2021 ... |....12/29/2049 ...
90330S-AA-8 USFBG CAPITAL 11T ceeeeeeeeeeeeeeeeeee e eeeeneeeee oo cen e | s .. 2.AFE ..|... . 104.4316 |... 3,132,947 |.... ....3,621,951 0 e (13,024) |0 o0 el 80312 | 6.507 ....01/01/2009 ...|....07/01/2046 ...
903312-AA-4 . USB REALTY CORP .. .2.BFE .. ...79.9489 |. .2,612,658 |.. .0 .1.217 ....03/28/2017 .. 12/29/2049 ...
949746-RN-3 ..... [WELLS FARGO & CO ... .2.BFE .. ...99.8189 |. 1,507,492 |.. .0 ..(16,052) |. .4.743 ....09/24/2018 .. 12/29/2049 ...
M7301Z-AA-7 ..... [NBK TIER 1 FINANCING (2) LTD e .2.CFE .. ...98.3750 |. .302,444 |.. .0 (3,633) | .3.237 ....06/24/2021 .. 12/29/2049 ...
M73020-AA-3 ..... NBK TIER 2 LTD ... .|D. 2 L2.AFE .. ...96.4510 |. . 710,000 .698,132 |.. .0 11,706 |. .....2.710 ...01/30/2024 .. 11/24/2030 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 107,591,822 | XXX 104,368,000 105,201,087 0 (357,863) XXX XXX 1,451,882 6,172,250 XXX XXX
1309999999. Total - Hybrid Securities 107,591,822 | XXX 101,621,039 104,368,000 105,201,037 0 (357,863) XXX XXX 1,451,882 6,172,250 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 XXX XXX 0 0 XXX XXX
921937-81-9 ..... |VANGUARD INT-T B ETF ieeeiieeeeeiniie e ceenie e | ...... | ....... | .......... | 1.6 YE | 3,797,881 ...74.7300 |...eeuunnneens 3,651,457 |.oeverniiiaiieiiiinnns [ T 3,651,457 |......... (T7,197) foeeiiiiiiies 0 Jooeeeeeeeeennnn0 o0 ].....0.000 |...... 0.000 [N/A tove oeemmanneemnnniaees [ 133,753 |....10/04/2024 ... |.cevvvens coriiens
1619999999. Subtotal - Bonds - SVO Identified Funds - Exchange Traded Funds -
as Identified by the SVO 3,797,881 [ XXX 3,651,457 0 3,651,457 (77,197) 0 0 0 XXX XXX XXX 0 133,753 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 4,524,875,225 | XXX 3,961,216,056 4,791,467,405 4,512,975,567 (8,395) 2,238,181 153,759 (4,754,804) | XXX XXX XXX 50,058,372 186,060,119 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 429,797,322 | XXX 396,910,675 521,401,772 433,805,403 0 2,830,89% 0 0 [ XXX XXX XXX 1,402,986 14,852,601 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 281,953,871 [ XXX 273,219,866 328,006,059 289,228,715 0 1,125,427 0 0 XXX XXX XXX 1,107,759 12,683,568 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 148,515,144 | XXX 135,738,418 153,537,283 147,168,560 0 (240,884) 0 0 [ XXX XXX XXX 7,717 7,498,345 XXX XXX
2459999999. Total - SVO Identified Funds 3,797,881 [ XXX 3,651,457 0 3,651,457 (77,197) 0 0 0 XXX XXX XXX 0 133,753 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
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2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0] XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 5,388,939,443 | XXX 4,770,736,472 5,794,412,518 5,386,829,702 (85,592) 5,953,619 153,759 (4,754,804) [ XXX XXX XXX 53,516,835 221,228,386 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS L 1,189,996,915 1B..$........... 69,465,595 1C..$......... 119,192,063 1D ..$.......... 211,960,943 1E..$......... 205,918,996 1F ..$.......... 706,880,887 1G..$.......... 733,218,728
1B 2A..$.. 717,457,316 2B ..$ .. ..896,748,823 .
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fication Description Code |eign Shares Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
000000-00-0 .. [Spot Insurance Inc. ......oooovvvreenennnns [ [l 2,393,867.000 |...........25.00 |....... 1.876 oo 3,293,961 76 [ 3,203,961 .. 0 . .. .0).. .0/....6. * ...[..07/14/2021 ..

000000-00-0 .. |Spot Insurance Inc. 2,180,519.000 |.. 1.376 |... . 3,000,394 .0 .6, % ...|.05/11/2022 ..
190750-86-2 ... |COBANK ACB .............. JUR IOV ORI e 8,000.000 |......... 100.00 [....... 0.000 [.evvenerenns 800,000 49,600 ... .. 2.B FE ..|..04/20/2015 ..
FIRST CITIZENS BANCSHARES INC (DELAWARE)
319626-30-5 ... | veveveeriiinnne 200,000.000 |... 22,280 ... . 4,456,000 268,750 .. 3.A FE ..|..03/05/2020 ..
7446011-66-9 .. |PUBLIC STORAGE .. 1,800.000 |.. 0.000 |... .. 38,862 . .2,2713 .. 2.A FE ..]..01/25/2018 ..
785008-40-3 .. |SVB FINANCIAL TRUST .. [SURN IURUIRRINN PUTRR S .60,000.000 |...........25.00 |....... 0.000 |-+ 0 e O 1T 0] weee O 0. ....6. * ...|..05/06/2021 ..
929089-20-9 ... |VOYA FINANCIAL INC .ovvvvveveeiciiiiiinns | e | v o 21,900.000{...........25.00 |....... 0.000 | 505,890 |...... 28100 | 505,890 [ 548,056 [..ovovcececeieiennnns 0 .. 2.C FE ..|..06/27/2019 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 12,095,107 | XXX 11,286,310 12,400 349,914 XXX XXX

008252-85-0 ... | AFFILIATED MANAGERS GROUP INC ...oveveveves | vvrereneen .3,286.000 |-.......er.25.00 ... 0.000 , . ....72,818|.. .84,213 ... 6,033 ... .. 2.C FE ..]..07/01/2019 ..

.. 2.C FE ..|..01/03/2013 ..
.. 1.F FE ..|.. 11/17/2022 ..
.. 1.F FE ..|.. 11/21/2016 ..

0.000 |...
0.000 |...

.38,000.000 |..
.71,429.000 |..

020002-30-9 ... | ALLSTATE CORP ...
18469P-G*-5 ... | CLEARBRIDGE CEM .

20364D-10-0 ... [ENTERGY ARKANSAS LLC .... U [P .56,706.000 |...........25.00 [....... 0.000 |............. 1,235,662 |...... .
373334-44-0 ... [GEORGIA POWER CO ....evvvvvvvvnnnnnnnnnnnnnnnns [ evvveennnns [ s 39,906.000 |...........25.00 |....... 0.000 |.cceeeeeeennns 997,650 |...... A IRT( ) . 860,772 |.....ccceeeenn. 997,650 .. 2.A FE ..|..09/18/2017 ..
Kayne Anderson Energy Infrastructure Fnd

486606-8%-0 .. [..ooiiiiiiiiiiiiiiii [ [ e 60,805.000 |........... 25.00)....... 0.000)............. 1,520,125 |...... 24.273 | 1,475,920 ... 1,520,125 . [0 R 51,380 |eeeeiiiiiiiiiiiies [0 [\ A [ A [} [V 0f.. 1.E FE ..|.. 02/11/2020 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable

Preferred 7,285,602 XXX 7,174,247 7,312,956 32,003 439,025 0 0 947 0 947 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 19,380,709 | XXX 19,269,354 18,599,266 44,493 788,939 0 445,031 w7 0 445,978 0] XXX XXX

0 0 0 0 0 0 XXX XXX

4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0

4509999999 - Total Preferred Stocks 19,380,709 XXX 19,269,354 18,599, 266 44,493 788,939 0 445,031 947 0 445,978 0] XXX XXX

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

Number
1A 1B .. 8.
1B .1,036,512 2B .. 8.
1C .4,456,000 3B .. 8.
1D 8.
1E 8.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
313390-00-7 ... [FHLBANKS OFFICE OF FINANCE 2/ N R, 5,000.000 |.... 500,000 |........ 100.000 ... 500,000 ....500,000 |.. 0. L0 .. ...0|.. 12/13/2024 ..
313390-10-6 ... [FEDERAL HOME LOAN BANK OF TOPEKA .. ...122,212.000 |.... 012,221,200 |........ 100.000 12,221,200 12,141,143 |.. L0 .. 0] 0] .. 80,057 |... .0 . . ...0|.. 12/30/2024 ..
536208-10-7 ... [LION INDUSTRIAL TRUST ..........ceevvnnnennnnnnnnnnnnnnns [onnnnnnnnns [evveeeecfiniiiiiiiiiiiinnns 7,926.218 |.....ouueneenes 20,196,542 |..... 3,683.540 |.............. 20,196,542 |...oovvvvennnnnnns 6,826,252 469,328 |....ooiiiiiiiiiiiiins [ PP (2,501,198)...ccceeeeiiniiinenns [ PP (2,501,198) |..ovvveiiiiiiiiiinnens 0].. 02/15/2016 ..{...... ......
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 41,917,743 XXX 41,917,743 19,467,395 0 469,328 0 (2,421,140) (2,421,140) 0 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 41,917,743 XXX 41,917,743 19,467,395 0 469,328 0 (2,421,140) (2,421,140) 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 XXX

921909-76-8 ... | VANGUARD TOT | § ETF ... LS.. ...114,223.000 |.... .. 6,731,161 |......... 58.930 ..6,731,161 , .0 . .0 L 110,411 | 110,411 ...0|.. 04/03/2024 ..
922908-62-9 .... | VANGUARD MD-CP | ETF .42,557.000 |. . 11,240,580 |. 264.130 |.. 11,240,580 |.. 8,977,523 .0 .0 ..1,302,919 1,302,919 0|.. 10/04/2024 ..
922908-63-7 ... | VANGUARD LG-CP | ETF .65,315.000 |. . 17,615,456 |. .269.700 |.. 17,615,456 |.. 10,715,837 .0 .0 ..3,327,954 3,327,954 0].. 07/08/2024 ..
922908-75-1 ... | VANGUARD S-C ID ETF ... [ | SRR ....44,769.000 |.... . 10,757,005 |........ 240.280 .. 10,757,005 ..6,850,420 |.. .0 .. .. 0. . 1,186,907 |... ...1,186,907 |... ...0 .. 10/04/2024 ..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 46,344,293 XXX 46,344,293 32,457,167 0 0 5,928,191 5,928,191 0 XXX
62836*-10-0 ... [MUTUAL OF OMAHA HOLDINGS, INC. .. 100,000.000 |.... . 50,256,557 |. .502.566 .50,256,557 . 101,785,323 |.. .0 . .0 ... 451,445 (... ...451,445 |... ...0 .. 03/27/1997 ..
62837*-10-9 ... [MUTUAL MEDICARE ADVANTAGE CO . 1,500,000.000 |. 1.717 |.. ..2,576,063 |.. ..2,576,063 .0 .0 53,469,151 ... 45,215 0.. 09/22/2017 ..
68166#-10-3 ... [OMAHA FINANCIAL HOLDINGS, INC. 100,000.000 |. ......2,422.253 |.. . 242,225,262 |.. . 185,998,839 .0 .0 . (22,863,444) .(22,863,444) 0|.. 09/28/2006 ..
68172*-10-9 ... [OMAHA HEALTH INSURANCE CO ....50,000.000 |.... ..171,480,959 |..... 3,429.619 . 171,480,959 . 345,871,303 |.. .0 . .0 .. (1,343,568)|... (1,343,568) ... ...0.. 09/30/2016 ..
68203*-10-2 ... [OMAHA SUPPLEMENTAL INSURANCE COMPANY ...2,500,000.000 |.... ... 31,029,008 |......... 12.412 .. 31,029,098 49,300,000 |.. .0 . 0. .0 .. (4,653, 186)|... 0. (4,653,186) |... ...0 .. 02/19/2019 ..
91115*-10-1 ... [UNITED OF OMAHA LIFE INSURANCE COMPANY ... e e 900,000.000 |.... 2,653,143,97 |..... 2,947.938 2,653, 143,967 . 1,002,658,184 |.. .0 .. 0 .0 .271,380,170 |... .0, ... 271,380,170 |... ...0].. 08/09/1984 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 3,150,711,906 XXX 3,150,711,906 1,688, 189,712 0 30,000,000 0 296,440,568 53,423,937 243,016,631 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 3,150,711,906 XXX 3,150, 711,906 1,688,189,712 0 30,000,000 0 296,440,568 53,423,937 243,016,631 0 XXX
5989999999 - Total Common Stocks 3,238,973, 941 XXX 3,238,973,941 1,740,114,274 0 31,209,113 0 200,947,618 53,423,937 246,523,682 0 XXX
5999999999 - Total Preferred and Common Stocks 3,258,354,650 XXX 3,258,243,295 1,758,713,540 44,493 31,998,052 0 300,392,649 53,423,937 246,969,659 0 XXX
1.

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

1A 1A ... 0 1B..$ 0 1C..% DS e, 0 1E.S i, 0 1F.S e, 0 1G.8 i, 0

1B 2A ... 0 2B..$ 0 2C..%

1C 3A ... 0 3B..% 0 3C..%

1D 4A 0 4B..$ 0 4C..%

1E 5A ..0 5B..$ 0 5C..%

1F 6. 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
38373M-X6-2 ......... GNR 2008-052 Z - CMBS .. .|....12/01/2024 ... [Direct ... ....894,277 |.. ....894,277 |..
38376G-5U-0 ......... GNR 2011-142 Z - CMBS .. .|--..12/01/2024 ... |Direct ... ....518,681 |.. ....518,681 |..
38376G-7F-1 ......... GNR 2011-144 Z - CMBS .. ...11/01/2024 ... |Direct ... .... 365,984 |.. .... 365,984 |..
38378N-JE-4 ......... GNR 2013-178 Z - CMBS .. .|Direct ... ....687,431 |.. ....0687,431 |..
3837K-EC-8 ......... GNR 2015-029 Z - CMBS .. 4,640,293 |.. ... 5,749,428 |..
3837N-MH-2 . .. | GNR 2015-082 EZ - CMO/RMBS 12/01/2024 ... |Stephens Inc - Public . .. 52,892 .. 52,892
38379V-WT-7 . ..| GNR 2016-038 DZ - CMO/RVBS 12/01/2024 ... | JPMorgan . . 140,420 140,420
38380T-R9-9 . ..|GNR 2017-121 YZ - CMO/RMBS 12/01/2024 ... |Various .. . 329,683 . 329,683
38381E-TU-2 ......... GNR 2022-003 B - CMBS .|....10/02/2024 ... |FC Stone International ... ...108,000 |.. ....200,000 |..
38381H-W-0 ......... GNR 2022-147 C - CMBS ... veer|....02/14/2024 ... [FC Stone International ... .... 1,583,470 |..
38381H-PII-5 ......... GNR 2022-141 BC - CMBS . ..|....06/07/2024 ... |BANK OF MONTREAL .... 3,000,000 |..
38381J-LX-3 ......... GNR 2023-104 Z - CMBS .. .|--..12/01/2024 ... |Wells Fargo .. ..
38381J-WZ-6 ......... GNR 2023-162 Z - CMBS .. .|-...12/01/2024 ... |FC Stone International .. 9,480,395 |.. ...12,010,897 |..
38381K-AX-2 ......... GNR 2024-037 B - CMBS .. . |--..04/17/2024 ... | NOMURA 993,945 |.. .... 1,303,000 |..
38381L-MQ-2 ......... GNR 2024-123 C - CMBS ... .|....08/15/2024 ... |Stephens Inc - Public .... 1,102,351 |.. .... 1,499,000 |..
38381L-2P-0 ......... GNR 2024-176 ZA - CMBS ...12/01/2024 ... |NOMURA ... .. 12,620,135 |.. ... 19,635,324 |..
38381Y-LL-6 . ..|GNR 2019-111 PZ - CMO/RMBS . | JPMorgan . . 73,112 . 73,112
38382V-MT-3 . .| GNR 2021-121 ZT - CMO/RMBS .|Bank of America Securities . 298,058 . 298,058
38383A-6E-9 . ..| GNR 2021-161 ZQ - CMO/RVBS Mizuho ............ . 182,208 . 182,208
38383A-HX-5 ......... GNR 2021-155 ZT - CMO/RWBS .. . |--..12/01/2024 ... |Bank of America ... 361,174 |.. ... 361,174 |..
38383D-PU-6 ......... GNR 2021-197 BZ - CMO/RVBS .. .|-...12/01/2024 ... Bank of America ...
38383D-Pi-2 ......... GNR 2021-197 ZB - CMO/RVBS .. .|----12/01/2024 ... |Bank of America ...
38383D-0A-9 ......... GNR 2021-197 ZQ - CMO/RWBS .. .|....12/01/2024 ... |Goldman Sachs
383830-V7-0 ......... GNR 2021-209 ZL - CMO/RMBS .. . |--..12/01/2024 ... | KeyBanc . .. . ..
38383D-Y2-8 ......... GNR 2021-215 ZG - CMO/RWBS .. .|-...12/01/2024 ... |Bank of America ... 331,243 |.. ... 331,243 |..
38383F-CA-9 ......... GNR 2021-214 CZ - CMO/RMBS .. .|--..12/01/2024 ... |Direct ... 283,731 |.. ... 283,731 |..
38383F-UD-3 GNR 2021-225 GZ - CMO/RMBS .. ...12/01/2024 ... |Bank of America ... ,106,860 |.. ,660,295 |..
38383F-T-6 . ..| GNR 2021-225 Z - CMO/RMBS ... 12/01/2024 ... |Bank of America . 253,379 . 253,379
38383G-6C-0 . ..| GNR 2022-025 ZC - CMO/RMBS .. 12/01/2024 ... |Goldman Sachs . 184,494 . 184,494
38383G-JT-9 . .. | GNR 2022-006 PZ - CMO/RMBS .. 12/01/2024 ... |Goldman Sachs 112,170 112,170
38383P-R4-5 .. .. | GNR 2022-064 CZ - CMO/RMBS .. 12/01/2024 ... |KeyBanc .. . 150,801 150,801
38383T-EB-5 . .| GNR 2022-103 ZD - CMO/RMBS .. 12/01/2024 ... | JPMorgan . . 127,257 127,257

38383X-03-1 .........
38383Y-FC-1 .........
38383Y-FT-4 .........
38383Y-R-1 .........
38384H-6Y-9 .........
38384H-B6-4 .
38384J-0P-2 ..
38384K-WG-2 .
38384M-RB-5 .
38384U-6H-7 .
38384-C3-7 . .
912810-8P-4 .........

..| GNR 2024-004 JZ - CMO/RMBS ..
.. | GNR 2024-030 JZ - CMO/RVBS ..
..| GNR 2024-051 HZ - CMO/RMBS ..
..| GNR 2024-064 MZ - CMO/RMBS ..
..| GNR 2024-131 NZ - CMO/RMBS ..
.| GNR 2024-149 Z - CMO/RWBS

GNR 2023-056 ZA - CMO/RMBS ..
GNR 2022-152 JZ - CMO/RMBS ..
GNR 2022-153 Z - CMO/RMBS ...
GNR 2022-154 JZ - CMO/RMBS ..
GNR 2024-001 QZ - CMO/RMBS ..

UNITED STATES TREASURY
UNITED STATES TREASURY ....uiiiiiiiiittiiteiiiittt ettt ettt ettt e e e

.|....12/01/2024 ...
.|-...12/01/2024 ...
.|....12/01/2024 ...
.|-...12/01/2024 ...
.|....12/01/2024 ...

...12/01/2024 ...
12/01/2024 ...
.| BANK OF MONTREAL
.| BANK OF MONTREAL
. [Bank of America
. [Bank of America
o|-...11/06/2024 ...

...10/09/2024 ...

BANK OF MONTREAL ..
Stephens Inc - Public .
JPMorgan
KeyBanc ..
JPMorgan .
BANK OF MONTREAL ..
BANK OF MONTREAL

BMOCM/BONDS

. 5,637,757

,506,983
,240,871
,182,239
,258,336

.... 148,034 |..
...928,569 |..

... 407,583 |..
,492,413 |..

,917,383 |..

. 6,719,946
12,411,128
. 8,986,074
..3,529,258

.......................... 220,000

.... 148,034 |..
,079,156 |..

....516,278 |..
.... 2,055,698 |..

912820-LN-9 ......... [UNITED STATES TREASURY ... iiuuuuniiiiiuuunniiiiiuuusniisiiissuniesiiuuuneesressnsssesressnnsseresnnnnssssessnnnsseseees | oeesessnnneeenees Bank of America 216,253

0109999999. Subtotal - Bonds - U.S. Governments 766,305 392,914,202
00830Y-AD-3 AFRICA FINANCE CORP . [C... ....01/30/2024 ... | LOOM-END ... .... 175,400 |..

06237M-AA-1 . ..| BANK GOSPODARSTWA KRAJOWEGO . C ....01/26/2024 ... | LOOM-EMD .498,000

06237M-AC-7 . .| BANK GOSPODARSTWA KRAJOWEGO . C ....07/01/2024 ... | MET-EMD . 346,364

06237M-AD-5 BANK GOSPODARSTWA KRAJOWEGO ... . [C... ....07/01/2024 ... |MET-EMD .. ....992,760 |..

105756-CJ-7 BRAZIL, FEDERATIVE REPUBLIC OF (GOVERNME . . |C... ....01/22/2024 ... |CITIGROUP GLOBAL MARKETS INC. .. .... 334,018 |..

168863-EA-2 . ..|CHILE, REPUBLIC OF (GOVERNMENT) ....... C ....01/29/2024 ... |LOOM-END ... . 192,622

195325-EQ-4 .. .. | COLOMBIA, REPUBLIC OF (GOVERNMENT) C ....10/28/2024 ... | MET-EMD . 295,950

445545-AN-6 .. .. | HUNGARY (GOVERNMENT) C... ....02/15/2024 ... |MET-EMD .. ....686,675 |..

445545-AU-0 .. .. | HUNGARY (GOVERNMENT) C... ....01/03/2024 ... |MET-EMD .. ... 758,593 |..

455780-DS-2 . .| INDONESIA, REPUBLIC OF (GOVERNMENT) C ....02/15/2024 ... |MET-EMD .. . 785,308 .
455780-DV-5 INDONESIA, REPUBLIC OF (GOVERNMENT) .. ...01/03/2024 ... [LOOM-EMD ... ... 246,203 |.. ...250,000 |..
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RED During Current Year

Showing All Long-Term Bonds and Stocks ACQUI
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
715638-DT-6 . ..| PERU, REPUBLIC OF (GOVERNMENT) C ....01/25/2024 ... | LOOM-EMD .. 85,186 120,000
74730D-AD-5 . .. | QATARENERGY ...evveeeeeeeeiieeeees C ....01/26/2024 ... | LOOM-EMD . 291,537 425,000
760942-BD-3 . .. |URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN . C ....02/13/2024 ... | LOOM-EMD . 541,620 590,000
80413T-BG-3 . ..| SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .. C ....01/08/2024 ... | MET-EMD .890,937 .900,000
836205-BF-0 . ..| SOUTH AFRICA, REPUBLIC OF (GOVERNMENT) . C ....11/12/2024 ... | MET-EMD . 1,000,000 . 1,000,000
836205-BG-8 . ..| SOUTH AFRICA, REPUBLIC OF (GOVERNMENT) . C ....11/12/2024 ... |Various . 1,700,000 ,700,000
84302L-AA-0 . ..| JANUB GAZ DAHLIZI GSJ ........ C ....01/16/2024 ... |MET-EMD .. 771,324 760,000
1lOR08Q-AG-6 . ..| AFRICAN EXPORT IMPORT BANK .. D ....01/25/2024 ... | LOOM-EMD . 168,900 200,000
M75242-BP-7 . .| OMAN, SULTANATE OF (GOVERNMENT) . D ....01/26/2024 ... | LOOM-EMD . 325,152 320,000
P7808B-AB-3 . ..| PETROLEOS DEL PERU PETROPERU SA ... D ....01/26/2024 ... |MET-EMD .. .201,600 320,000
V09578-AC-1 . ..| BANQUE QUEST AFRICAINE DE DEVELOPPEMENT D ....01/26/2024 ... | LOOM-EMD .170,000 200,000
X7360W-AV-4 . ..| ROMANIA (GOVERNMENT) .eeeeeeeniieeeens D ....01/25/2024 ... | LOOM-EMD .628,125 . 750,000
YB972H-LP-9 ......... PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . . |C... ....01/29/2024 ... | LOOM-END ... ... 168,736 |.. ...200,000 |..
Y722RC-DS-2 ......... REC L IMITED . eeituiseeeinuu e e e eeeeee s s e eeees s s s e e s e s eeenns e e seeenesaseeenenssseeernnssseeeernnnaaseennnnnnns [T ...02/15/2024 ... [MET-EMD 276,291 300,000
0309999999. Subtotal - Bonds - All Other Governments 12,531,301 13,555,000
74514L-3F-2 ......... PUERTO RICO COMWLTH . |--..11/01/2024 ... |EXCHANGE ...
74514L-3G-0 ......... PUERTO RICO COMWLTH . |-...11/01/2024 ... |EXCHANGE ...
74514-3J-4 PUERTO RICO COMWLTH ...11/01/2024 ... |EXCHANGE ...
74514L-3K-1 . ..| PUERTO RICO COMWLTH .. 11/01/2024 ... | EXCHANGE
74514L-3.-9 . .. | PUERTO RICO COMWLTH .. 11/01/2024 ... | EXCHANGE
74514L-3M-7 . ..| PUERTO RICO COMWLTH .. 11/01/2024 ... | EXCHANGE
74514L-3N-5 . .| PUERTO RICO COMWLTH .. 11/01/2024 ... | EXCHANGE
74514L-3P-0 . .. [PUERTO RICO COMWLTH .. T I . |....11/01/2024 ... | EXCHANGE ...
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions
3136AC-FJ-5 .........[FNR 2013-4 GZ - CMO/RMBS .... ...12/01/2024 ... |Direct
3136AT-J2-1 . ..|FNR 2016-72 AZ - CMO/RVBS .| Stephens Inc - Public .
3136AX-K2-0 . ..|FNR 2017-67 KZ - CMO/RMBS .[JPMorgan ...............
3136B5-UL-7 ......... FNR 2019-44 UZ - CMO/RMBS ... . |--..12/01/2024 ... |Stephens Inc - Public . ..
3136BA-S2-1 ......... FNR 2020-47 GZ - CMO/RMBS ... . |....12/01/2024 ... | Mizuho ... 3,679,311 |.. . .
3136BD-CY-2 ......... FNR 2020-88 Z - CMO/RMBS .... veee |2.12/0172024 ... [FC Stone International .........cooeeeiiieiimiiii i e e e e e e e e een e e e ee e e e e eennnns |enne e e e eren e e e ennn e e eennn e e e e [ 7 T 9,552 ..
3136BJ-H3-2 ......... FNR 2021-73 CZ - CMO/RMBS ... DO O 1 I o ) ) FO N 2,295,945 |.. ... 4,004,494 |..
3136BJ-H7-3 ......... FNR 2021-73 JZ - CMO/RMBS ... . |--..12/01/2024 ... | PIPER JAFFRAY ... .... 1,602,973 |.. .... 2,660,116 |..
3136BK-50-0 ......... FNR 2021-93 WZ - CMO/RMBS ... B 1 0 TS R RN 2,424,426 |.. ... 3,895,287 |..
3136BK-AU-6 ......... FNR 2021-81 Z - CMO/RMBS .... .| PIPER JAFFRAY ... 1,388,582 |.. .. 2,290,145 |..
3136BK-YR-7 ......... FNR 2021-86 ZT - CMO/RMBS ... . .| CANTOR FITGERALD
3136BM-TQ-1 . .| FNR 2022-24 VZ - CMO/RMBS 12/01/2024 ... |Stephens Inc - Public . . 1,332,141 . 1,668,549
3136BM-TU-2 . ..| FAR 2022-24 JZ - CMO/RMBS 12/01/2024 ... |Stephens Inc - Public . .870,316 . 1,112,366
3136BS-EL-5 . ..| FNR 2024-33 EZ - CMO/RMBS 12/01/2024 ... | JPMorgan ...... . 2,059,053 . 4,352,685
3137B0-GK-7 ......... FHR 4593 MZ - CMO/RNBS .|....12/01/2024 ... |Wells Fargo ..
3137B0-Y9-2 ......... FHR 4603 MZ - CMO/RMBS .... . |--..12/01/2024 ... | Various
3137BU-5E-4 ......... FHR 4647 MZ - CMO/RMBS .... .|....12/01/2024 ... | Stephens Inc - Public ....
3137FF-7D-3 ......... FHR 5075 PZ - CMO/RMBS ... . |--..12/01/2024 ... |Stephens Inc - Public . .. ..
S137FN-2V-5 ......... FHR 4922 NL - CMO/RMBS ... . |-...05/02/2024 ... [ JPMorgan ....877,308 |.. .... 1,181,000 |..
3137FY-FH-4 ......... FHR 5098 CZ - CMO/RMBS ... . |--..12/01/2024 ... |PIPER JAFFRAY ... 2,448,405 |.. .... 3,978,853 |..
3137H2-BB-9 ......... FHR 5139 DZ - CMO/RMBS ... .|....12/01/2024 ... .... 1,102,660 |.. .... 1,809,296 |..
3137H2-BM-5 ......... FHR 5139 EZ - CMO/RMBS ... ...12/01/2024 ... ....933,861 |.. .... 1,565,498 |..
3137H3-2X-9 . .. |FHR 5150 ZN - CMO/RMBS . 12/01/2024 ... | KeyBanc . 938,243 . 1,541,386
3137H3-PN-6 . ..|FHR 5166 ZN - CMO/RMBS . 12/01/2024 ... |KeyBanc . 1,866,476 . 2,975,627
3137HA-LQ-7 . .| FHR 5333 Z - CMO/RMBS ... 12/01/2024 ... |Direct ... . 331,790 . 331,790
3137HF-KI-4 FHR 5451 BZ - CMO/RNBS . . |--..12/01/2024 ... |Bank of America ... 1,696,529 |.. . 2,291,471 |..
35563P-54-3 .. .. | SCRT 2021-3 MBU - CMO/RMBS .. .|....04/18/2024 ... [CitiGroup .. 1,239,479 |.. ... 2,015,884 |..
35563P-HJ-1 .. .| SCRT 2018-4 MZ - CMO/RMBS ... .|--..12/01/2024 ... |Wells Fargo .. 426,057 |.. 426,057 |..
35563P-LL-1 SCRT 2019-3 MZ - CMO/RVBS ...12/01/2024 ... |Direct ... 155,638 |.. 155,638 |..
55977Y-AA-6 . ..|MAGYAR EXPORT IMPORT BANK ZRT . 02/15/2024 ... |MET-EMD .. . 1,006,500 . 1,000,000
574205-JJ-0 . .| MARYLAND ST ECONOMIC DEV CORP REV . 08/16/2024 ... |VWells Fargo ..... .5,000,000 .5,000,000
92812X-EF-5 .........[VIRGINIA HOUSING DEVELOPMENT AUTHORITY . ...12/12/2024 ... [SAMUEL A . RAMIREZ & CO. INC. .. ... 3,029,250 |.. .... 3,000,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 38,570,457 54,982,718
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00039K-AC-4 ADMT 24NQM5 A1 - RWBS .. ...11/04/2024 ... {Mizuho ... .. 1,374,197 |.. .. 1,374,197 |..
00111V-AA-5 . ..| AES ANDES SA ....03/06/2024 ... |MET-EMD .. 299,721 .300,000
00206R-LJ-9 . .| AT&T INC .. ...08/05/2024 ... [Wells Fargo . 2,473,905
00654U-AA-0 . .| ADANI" INTERNA ....01/26/2024 ... | LOOM-EMD . 170,633
007866-AE-6 . ..| AEROPUERTOS DOMINICANOS SIGLO XXI SA . ....06/27/2024 ... |MET-END .... .350,000
03028P-N*-3 ......... AMER TRANS CO .|--..07/15/2024 ... |BANK OF AMERICA ... .... 4,250,000 |..
03217K-AB-4 ......... SITIOS LATINOAMERICA SAB DE CV .. ....01/25/2024 ... | LOOM-END ... .... 369,205 |..
034863-BF-6 . ..| ANGLO AMERICAN CAPITAL PLC .. ....04/03/2024 ... |LOOM-EMD . 394,468
03718N-AC-0 . ..| ANTOFAGASTA PLC ............. ...04/29/2024 ... [Various .. .825,136
04316J-AP-4 . ..|ARTHUR J. GALLAGHER & CO. ... 12/10/2024 ... |Bank of America . 1,987,520
05890M-AC-7 . ..| BANCO DE CREDITO E INVERSIONES ... 02/01/2024 ... |MET-EMD .. . 235,569
05969B-AF-0 . ..| BANCO SANTDR MX SA INSTITUCIN DE BANCA M . ....12/04/2024 ... | MET-EMD .200,000
05974E-AA-8 . ..| BANCO ACTINVER SA INSTITUCION DE BANCA M . ...09/10/2024 ... MET-EMD .510,000
07336N-AG-4 . .| BVINV 2022-1NV2 A7 - RUBS ...... 05/08/2024 ... |BAIRD .... . 1,739,551
07336N-AH-2 ......... BVINV 2022-INV2 A8 - CMO/RVBS . .|-...04/15/2024 ... BANCO SANTANDER ... ... 6,007,504 |.. .... 9,650,000 |..
073952-AB-9 ......... BEACON FUNDING TRUST . . |----10/29/2024 ... | Toronto Dominion PUB .... 3,000,000 |.. .... 3,000,000 |..
125523-Cli-8 ......... CIGNA GROUP .|-...10/15/2024 ... |U.S. Bank 4,024,800 |.. .... 4,000,000 |..
143076-AA-T ......... Carlyle Credit Opportunity Fund Class A .. .|--..12/09/2024 ... [DIRECT ... .. 1,382,426 |.. ... 1,382,426 |..
143138-AA-9 ......... CARLYLE CREDIT 0 2.500 11/24/32 .|-...12/19/2024 ... [DIRECT ... .. ..
143136-AB-7 CARLYLE CREDIT 0 3.500 11/24/32 ... ...08/27/2024 ... |DIRECT ... ... 719,457 |.. 719,457 |..
14745X-AA-6 . ..| CASE WESTERN RESERVE UNIVERSITY . 01/24/2024 ... | SEAPORT .. .952,870 . 1,000,000
15132H-AJ-0 ......... CENCOSUD SA ....06/14/2024 ... |BARCLAYS CAPITAL BBPLC LONDON BRANCH .. ....396,146 |.. 395,000 |..
18586*-AH-7 ......... CLEVELAND BROTHR .|-...08/15/2024 ... |BANK OF AMERICA ... 1,250,000 |.. .... 1,250,000 |..
195869-A0-5 ......... COLONIAL PIPELINE CO .... . |--..10/03/2024 ... .. 1,274,550 |.. .... 1,500,000 |..
207796-B#-9 ......... CT WATER CO .... .|....01/22/2024 ... 3,750,000 |.. .... 3,750,000 |..
207796-C*-2 ......... CT WATER CO .... .|--..08/16/2024 ... |ROYAL BANK OF CANADA .. 1,000,000 |.. .... 1,000,000 |..
20826F-BN-5 ......... CONOCOPHILLIPS CO .|....11/25/2024 ... | Toronto Dominion PUB .. 1,999,160 |.. .... 2,000,000 |..
209111-GN-7 ......... CONSOL IDATED EDISON COMPANY OF NEW YORK ... 1171472024 .. 2,479,425 |.. .... 2,500,000 |..
21872V-AF-9 ......... CAFL 2020-2 D - CMBS ...02/08/2024 ... |BANCO SANTANDER ... ....401,885 |.. ....428,000 |..
21987B-BH-0 . .| CORPORACION NACIONAL DEL COBRE DE CHILE ....01/23/2024 ... |Various .. . 754,448 .
21987B-BK-3 . ..| CORPORACION NACIONAL DEL COBRE DE CHILE ....01/23/2024 ... | MET-EMD . 599,652
22112E-AE-8 . ..| COSAN LUXEMBOURG SA .. ....01/23/2024 ... |MET-EMD .. .2783,086
225401-AU-2 . ..|UBS GROUP AG ... ...11/20/2024 ... {UBS Public . . 4,522,988
227927-AC-4 . .. | XROAD 24A B - ABS 06/18/2024 ... |Bank of America . 249,993 . 250,000
23338V-AR-7 . ..|DTE ELECTRIC CO . 12/09/2024 ... |Wells Fargo .. . 6,233,520 . 8,000,000
250847-EK-2 . .| DTE ELECTRIC CO .. 12/09/2024 ... [ SUSQUEHANNA . 2,855,401 . 3,414,000
266228-G#-6 DUQUESNE LGHT CO ... .|....03/12/2024 ... | KeyBanc 2,500,000 |.. .... 2,500,000 |..
266228-G0-8 DUQUESNE LGHT CO ...08/12/2024 ... |KeyBanc 1,250,000 |.. .... 1,250,000 |..
268317-BB-9 . ..|ELECTRICITE DE FRANCE SA . 04/15/2024 ... |Bank of America . 3,679,120 . 4,000,000
26875P-All-1 . ..| EOG RESOURCES INC .. 11/18/2024 ... | JPMorgan . . 2,485,275 . 2,500,000
27616#-AK-1 . .| EASTERLY GOV PRO ... 08/14/2024 ... |CitiGroup .. .500,000 .500,000
27636A-AA-0 EASTERN ENERGY GAS HOLDINGS LLC . .|----10/07/2024 ... |Bank of America ... 2,997,810 |.. .... 3,000,000 |..
28249N-AB-7 EIG PEARL HOLDINGS SARL ... ....02/15/2024 ... | MET-EMD 387,500 |.. 500,000 ..
283677-G*-7 . .| EL PASO ELECTRIC ...02/15/2024 ... [WELLS FARGO . 1,250,000 . 1,250,000
29135E-AA-4 EMIRATES SEMB CORP WATER AND PONER COMPA ... ....04/23/2024 ... | MET-EMD
29287T-AB-5 .........|ENGIE ENERGIA CHILE SA ...04/10/2024 ... [LOOM-END ...
29379V-CH-4 .. .. | ENTERPRISE PRODUCTS OPERATING LLC 08/01/2024 ... |Mizuho ... . 2,740,733 . 2,750,000
30231G-BM-3 . ..| EXXON MOBIL CORP ... 12/10/2024 ... |Bank of America ..2,229,540 . 3,000,000
30260L-AA-3 . ..| TIERRA MOJADA LUXEMB ....06/28/2024 ... |MET-EMD .. . 236,560 . 257,831
33853G-AN-3 . .. |FSMT 2021-12 A12 - CMO/RMBS ...... ...05/08/2024 ... [ JPMorgan . . 7,625,625 12,000,000
344419-AC-0 . .. | FOMENTO ECONOMICO MEXICANO SAB DE CV ....02/21/2024 ... | LOOM-EMD . 298,234 .
345409-AC-0 . ..|FORD OTOMOTIV SANAYI AS ... ....04/18/2024 ... |MET-EMD .. .210,000
358070-AB-6 . ..| FRESNILLO PLC ....... ....08/19/2024 ... |LOOM-END ... .311,300
36269H-AF-9 ......... GCAR 241 D - ABS ... . |--..02/09/2024 ... |BANK OF MONTREAL .. .... 249,962 |..
36321P-AC-4 GALAXY PIPELINE ASSETS BIDCO LTD ...04/23/2024 ... MET-EMD 127,838 |..
375558-CE-1 . ..|GILEAD SCIENCES INC ........ 11/13/2024 ... |Bank of America . 5,957,400
38381H-RX-1 . ..| GNR 2022-157 ZG - CMBS .... 12/01/2024 ... .. 67,440
39541E-AE-3 . .| GREENSAIF PIPELINES BIDCO S ....07/17/2024 ... .300,000
400131-AJ-7 GRUMA SAB DE CV ...12/04/2024 ... [LOOM-EMD ... .... 365,000 |..
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40052V-AE-4 . .| GRUPO BINMBO SAB DE CV C ....01/25/2024 ... | LOOM-EMD . 189,69 .220,000 ..2,269
404121-AL-9 . L |HCA INC ............ ...08/07/2024 ... |CitiGroup .. . 1,748,863 . 1,750,000
404350-AC4 ........ HTA GROUP LTD .... ....06/22/2024 ... |Bank of America Securities ... 512,363 |.. 515,000 |..
40500#-AK-3 ......... HEB GROCERY CO ... .|--..03/20/2024 ... | JPMorgan ... .... 1,250,000 |.. .... 1,250,000 |..
40500#-AL-1 ......... HEB GROCERY CO ... .|-...03/20/2024 ... | JPMorgan ... .... 2,000,000 |.. .... 2,000,000 |..
40500#-AM-9 ......... HEB GROCERY CO ... ...08/20/2024 ... [ JPMorgan ... .... 4,000,000 |.. .... 4,000,000 |..
40500#-AN-7 . ..|HEB GROCERY CO ... 03/20/2024 ... | JPMorgan . . 4,000,000 . 4,000,000
42824C-BI-8 . .. |HEWLETT PACKARD ENTERPRISE CO . 11/06/2024 ... |Various .. . 4,844,120 .5,000,000
450636-F#-7 . .| ITR CONCESSION .....cvvvnnnnnnns 09/25/2024 ... NATL AUSTRALIA BANK 15,000,000 15,000,000
455434-Bli-9 ......... [ INDIANAPOLIS POWER & LIGHT CO . . |--..03/07/2024 ... [PNC BANK .... 2,991,360 |.. .... 3,000,000 |..
458140-BJ-8 ......... INTEL CORP .|....10/16/2024 ... |CitiGroup .. ... 2,813,330 |.. .... 4,250,000 |..
46128\1-AT-8 ......... INVERSIONES CMPC SA .. ....02/21/2024 ... |LOOM-END ... 582,929 |.. 585,000 |..
465921-Ad-5 ......... JPMMT 2112 A5 - CMO/RVBS ... ...06/09/2024 ... [ JPMorgan ... ... 2,189,531 |.. .... 3,375,000 |..
46653T-AJ-8 . .| JPMNT 2021-1NV2 A5 - RWBS 05/02/2024 ... | JPMorgan . . 2,654,514 . 4,199,972
46654K-AJ-6 . ..| JPMNMT 2021-11 A5 - CMO/RMBS 06/07/2024 ... | JPMorgan ... . 5,947,500 . 9,150,000
470320-BC-4 . ..|J CAMPBELL CO ....... 09/26/2024 ... BANK OF AMERICA . 750,000 750,000
48126P-AA-0 . .| NK KAZMUNAYGAZ AO ....02/15/2024 ... |MET-EMD .. . 163,338 .200,000
486670-AP-0 ......... NK KAZMUNAYGAZ AO .. C... ....07/30/2024 ... |Various .. ... 565,132 |.. ...660,000 |..
494386-AD-7 ......... KIMBERLY-CLARK DE MEXICO SAB DE CV ... ....01/25/2024 ... | LOOM-END ... 374,880 |.. 440,000 |..
501689-AF-0 ......... LADAR 241 C - ABS ...02/06/2024 ... [CitiGroup .. .. 1,499,843 |.. .... 1,500,000 |..
50196@-AA-5 ......... LCN Capital Partners I11-D, L.P Class A .. ...10/23/2024 ... |DIRECT 788,681 |.. 788,681 |..
538390-AG-9 . .[LIVING SPACES ............. 07/03/2024 ... | PRUDENTIAL . . 3,000,000 . 3,000,000
539439-BA-6 LLOYDS BANKING GROUP PLC .. ....11/19/2024 ... |Lloyds 2,900,000 |.. .... 2,900,000 |..
539830-CE-7 ......... LOCKHEED MARTIN CORP ... .|--..01/25/2024 ... |Morgan Stanley . 996,790 |.. .... 1,000,000 |..
557497-M@-0 ......... MADISON GAS & EL . |-...12/04/2024 ... [ JPMorgan 5,000,000 .. .... 5,000,000 |..
55903V-BF-9 WARNERVEDIA HOLDINGS INC .. ...01/24/2024 ... |CitiGroup 2,089,875 |.. .... 2,500,000 |..
570535-AX-2 . .. | MARKEL GROUP INC ... 10/21/2024 ... |Vells Fargo . 5,695,100 . 8,386,000
570535-AY-0 . .. | MARKEL GROUP INC ... 10/17/2024 ... | MARKET AXESS . . 1,295,120 . 1,250,000
573284-8B-1 . .| MARTIN MARIETTA MATERIALS INC . 10/31/2024 ... | DEUTSCHE BANK . 4,410,270 . 4,500,000
59284B-AG-3 ORBIA ADVANCE CORPORATION SAB DE CV .. ....01/30/2024 ... | LOOM-EMD 172,567 |.. 205,000 |..
605417-C*-3 MISSISSIPPI PR ...06/27/2024 ... |MIZUHO 5,800,000 |.. .... 5,800,000 |..
606822-BR-4 . .|MITSUBISHI UFJ FINANCIAL GROUP INC ....12/05/2024 ... | SMBC NIKKO SECURITIES .... . 3,602,000 . 4,000,000
61947B-AA-1 MSAIC 242 A - ABS .|....06/06/2024 ... |MUFG SECURITIES AMERICAS INC. .... 1,000,000 |..
63890C-AB-0 NAVOIYSKIY GORNO-METALLURGICHESKIY KOMBI . ....10/10/2024 ... | LOOM-EMD
65345Y-AA-0 . .|NIAGARA ENERGY SAC ....00/27/2024 ... |Various .. . 1,010,825 . 1,010,000
665501-AN-2 NORTHERN NATURAL GAS CO ... veer|....01/29/2024 ... |Bank of America ... 999,850 |.. .... 1,000,000 |..
666807-CM-2 NORTHROP GRUMMAN CORP .|-...01/30/2024 ... [ JPMorgan 496,790 |.. 500,000 ..
66706*-AA-6 . ..[Northstar Mezzanine Partners VII LP (Bon . 12/31/2024 ... |FLEET/NORTHSTAR SEC INC . . 1,438,949 . 1,438,949
67091T-AG-0 . ..|OCP SA .. ...04/24/2024 ... [LOOM-EMD . . 306,375 .315,000
67118K-AA-1 . ..| OBX 24NQM3 A1 - RMBS . 02/14/2024 ... |BNP-PUB .. . 1,999,982 . 2,000,000
674599-CY-9 ......... OCCIDENTAL PETROLEUM CORP .|....10/08/2024 ... TRUIST ... .... 1,000,000 |..
67571F-AD-6 ......... OCTL 241 C - ABS ... . |--..02/16/2024 ... ..
68389X-CV-5 ......... ORACLE CORP .|-...09/25/2024 ... |Bank of America .. 8,965,350 |.. ..
68964*-Al-1 OTTER TAIL POWER ...08/28/2024 ... |KeyBanc .. 2,000,000 .. .... 2,000,000 |..
69381U-AA-5 . ..| PRPM 24NQM4 A1 - RMBS 12/13/2024 ... |BARCLAYS . 1,999,998 . 2,000,000
716743-AL-3 . ..| PETRONAS CAPITAL LTD . ....01/29/2024 ... | LOOM-END . . 242,668 .275,000
TAT10T-AJ-7 . ..|PCG 24A A3 - ABS ...... ...07/24/2024 ... |Goldman Sachs ..9,999,623 10,000,000
T2941K-AA-4 . .| PLUSPETROL CAMISEA SA ... ....06/27/2024 ... |MET-END .... . 244,814 . 245,000
T4445P-AG-7 INDONESIA ASAHAN ALUMINIUM (PERSERO) PT ....01/26/2024 ... |LOOM-END ... .... 185,900 |.. ....200,000 |..
74938D-AS-2 RCKT 213 A17 - RMBS ...06/24/2024 ... | JPMorgan ... 6,721,094 |.. ...10,000,000 |..
767201-AT-3 . ..|RIO TINTO FINANCE (USA) LTD 12/10/2024 ... | JPMorgan . . 6,486,900 10,000,000
78478E-AC-2 . ..| ST MARYS CEMENT INC CANADA 03/27/2024 ... |LOOM-END ... . 370,909 . 375,000
79466L-AL-8 . ..| SALESFORCE INC ... 12/10/2024 ... |Vells Fargo . 3,399,800 .5,000,000
79575@-AP-2 . .. [SALTCHK ..... 07/08/2024 ... | JPMorgan . . 1,000,000 . 1,000,000
798237-M#-7 . .| SAN JOSE WATER ... 07/31/2024 ... |ROYAL BANK OF CANADA . 3,500,000 . 3,500,000
82983P-AA-1 SITIOS LATINOAMERICA SAB DE CV .. oo |--.. 1172072024 ... | MET-EMD 249,148 |.. 250,000 |..
83007C-AG-7 ......... 6297782 LLC ..|....08/14/2024 ... [ JPMorgan . ... 1,999,800 |.. .... 2,000,000 |..
833636-AP-8 ......... SOCIEDAD QUIMICA Y MINERA DE CHILE SA .. ...09/05/2024 ... [MET-EMD .. 491,773 |.. 495,000 |..
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83368R-BY-7 .........| SOCIETE GENERALE SA ..... ....01/11/2024 ... | SOCIETE GENERALE 750,000
85513L-AB-0 .........| STAR ENERGY GEOTHERMAL D ....01/26/2024 ... | LOOM-EMD 278,614
858119-BP-4 .........| STEEL DYNAMICS INC .oveverevennnne ...01/05/2024 ... | KeyBanc .. .621,221
86608C-AA-6 -........| SMIT DIGITEL INFRASTRUCTURE LTD . ....01/26/2024 ... | LOOM-EMD . 193,988
86964-AK-8 .........| SUZANO AUSTRIA GNBH .. ....06/26/2024 ... [MET-END .. . 162,300
87264A-CH-3 .........| T-MOBILE USA INC ...... ...08/05/2024 ... |Bank of America Securities . 1,536,195
88087A-AA-6 ......... TERMOCANDELARIA PONER SA .. ....00/09/2024 ... [ MET-END
88323A-AB-8 THAIOIL TREASURY CENTER CO LTD .. ....01/26/2024 ... | LOOM-EMD , ,
89157X-AC-5 .........| TOTALENERGIES CAPITAL SA ....... ....04/02/2024 ... Bank of America . 4,000,000 . 4,000,000
89388A-AA-0 .........| TRANSPORTADORA DE GAS DEL PERU SA ....06/25/2024 ... [MET-END .. .309,120 .320,000
89834J-AA-1 ..o IRREVOCABLE TRUST NO F1401 ....02/07/2024 ... |MET-END .. ....700,000 |.. ....700,000 |..
90011Q-AD-2 ......... | TURK TELEKOMUNIKASYON AS . ....05/13/2024 ... | LOOM-EMD 460,000 |.. 460,000 |..
902494-BH-5 ........ | TYSON FOODS INC ...10/15/2024 ... |Bank of America . 4,683,600 5,000,000
903742-AB-0 .........| ULKER BISKUVI SANAYI AS ....07/01/2024 ... | LOOM-EMD 200,000 |.. 200,000 |..
906548-CZ-3 ......... UNION ELECTRIC €O . |--..09/30/2024 ... | PMorgan ... .. 1,498,215 |.. ... 1,500,000 |..
907818-FL7 ......... UNION PACIFIC CORP ... |+ 11707/2024 ... | SUSQUEHANNA 1,777,425 |.. ... 2,500,000 |..
907818-FV-5 UNION PACIFIC CORP . ...11/07/2024 ... | MUFG SECURITIES AMERICAS INC. .. 2,109,060 |.. ... 3,000,000 |..
913260-C8-2 . L[UNITIL ENRGY SYS ... 08/21/2024 .... | TORONTO DOMINION .. .6,250,000 .6,250,000
91911T-AS-2 VALE QVERSEAS LTD .. ....06/25/2024 ... [MET-END 198,470 |.. 200,000 |..
92061B-AA-4 VCC 246 A - RIBS ... ...12/05/2024 ... |CitiGroup 2,999,780 |.. ... 3,000,000 |..
925296-AE-7 ......... | VERSANT POIIER .... 11/14/2024 ... |ROYAL BANK OF CANADA . 5,500,000 . 5,500,000
92857W-CB~4 ......... | VODAFONE GROUP PLC . ....06/25/2024 ... [Bank of America . 8,924,580 .9,000,000
92873R-AA-9 . L|VFIN 241 A - 8BS ... ....12/19/2024 ... [BNP-PUB .. . 972,564 .971,95
929160-BD-0 VULCAN MATERIALS €O .. e 1171872024 | TRUIST .. ... 2,486,050 |.. ... 2,500,000 |..
931142-FE-8 WALMART  INC |- 1270972024 ... |Bank of America Securities ...10,180,060 |.. ... 11,000,000 |..
94106L-CF-4 WASTE MANAGENENT INC . ...12/10/2024 ... | Various .... 8,067,820 |.. ... 8,000,000 |..
95003N-AF-3 IIFMBS 2022-INV1 A6 - CHO/RUBS . ...08/15/2024 ... |BAIRD ... ... 1,818,585 |.. ... 2,500,000 |..
98105T-AA=2 ......... [ WOORT BANK ..oveveveereeninne ....07/17/2024 ... |MET-END 615,000 615,000
98584X-AA-3 .........| YINSON BORONIA PRODUCTION BV ...05/28/2024 ... | MET-EMD .. .230,000 .230,000
987184-F8-2 .........| YORK WATER CO .... 02/27/2024 ... | PNC BANK . 3,500,000 . 3,500,000
BS1372-84-3 .........| 101 INVESTMENT (L) BHD . ....07/30/2024 ... | LOOM-EMD . 196,988 . 225,000
620038-AA-6 .........| CENTRAL AVERICA BOTTLING CORP . ....01/25/2024 ... | LOOM-EMD 186,840 200,000
(622424-AF-0 .........| COATS GRP FIN CO ......... ....12/04/2024 ... [CitiGroup . 3,500,000 500,000
62440J-AG-0 .........|GTL TRADE FINANCE INC ....01/25/2024 ... [ LOOM-END . .216,900 200,000
(73348-BE-2 .........| ROLLS-ROYCE & PF ... ....12/04/2024 ... |BANK OF AWER 7,000,000 ,000,000
L67359-AB-2 .........| NEXA RESOURCES SA .. ....06/26/2024 ... [MET-END .. .202,358 .200,000
18237R-AK-0 . .| SAUDI ARABIAN OIL CO . ....02/15/2024 ... [Various 401,966 .600,000
N57445-AB-9 MINEJESA CAPITAL BV ....06/27/2024 ... [MET-END .. 1o 254,450 |.. ....280,000 |..
P5626N-AA-3 INTERCONNECT [ON ELECTRIC SA ESP ... ....04/29/2024 ... [ LOOM-END ... ....265,360 |.. ...310,000 [..
PBO4OK-AB-3 .........| KALLPA GENERACION SA . ....08/19/2024 ... | LOOM-EMD .138,600
Y0B89V-AC-4 .........|BHARTI AIRTEL LTD .. ....01/29/2024 ... | LOOM-EMD .201,409 . 230,
Y44709-AH-O ......... NK KAZMUNAYGAZ AO .. ....01/25/2024 ... [ LOO-END ... ....644,681 |.. ....785,000 |..
Y71260-AC0 ......... INDOFOOD CBP SUKSES MAKMUR TBK PT ....12/02/2024 ... [ LOO-END ... ....315,002 |.. ...370,000 [..
Y8085F-BD-1 .........| SK HYNIX_INC ...01/26/2024 ... | LOOM-END ... .... 196,630 |.. .240,000 ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 328,764,523 367,970,489
M73020-AA-3 ......... JNBK TIER 2 LTD |7 I T = | T PO [N 200,000
1309999999. Subtotal - Bonds - Hybrid Securities 188,000 200,000
921937-81-9 ......... [ N L [, | L | X i 0 fooeeeeeeeeeseeeiesresresean 0
1619999999. Subtotal - Bonds - SVO Identified Funds 390,008 0 0
2509999997. Total - Bonds - Part 3 604,210,504 829,622,409 2,374,887
2509999998. Total - Bonds - Part 5 78,744,236 78,175,000 283,391
2509999999. Total - Bonds 682,954,830 907,797,409 2,658,278
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0
4509999999. Total - Preferred Stocks 0 XXX 0
313390-00-7 ......... FHLBANKS OFFICE OF FINANCE ....veveueeveuseteseseseseesessesessesesseseseesesessesessesessessssensssesessesessesassesenens ‘ ................ ‘....12/19/2024 1o | CORPORATE. ACTION ..uvieeeteeeetesteteseeeeseeteseseeseseeseseese e eseseeseseesesessesessesessesessesassasansesansesenseses [oressennssensssesnnsans 9,487.000 |-vvveveeereiereeenes 948,700 [..vververeiereriererieieeieieines [oereerene e 0
313390106 ......... FEDERAL HOME LOAN BANK OF TOPEKA ..veutseseuseseessenssueneseenesuenessenessanennsnensssennssensssensssanesssnensnnes | coesresenneenns [oons 12/30/2024 ... |Federal Home Loan Bank 0f TOPEKA ....e.ervesessesersesensesensssensssensstenessenessesessenennasensanensasensasenssnenes |oessenensesennesennas 131,009.000 [oveviieiiiiiinne, 13,089,843 |.1.veviieiiiieiiieiniieniienes |oenisiene i 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 14,038,543 XXX 0
921909-768 ........ I L [ | I T LT s —— Lo, X T A 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - PART 3

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

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
922908-62-9 ......... VANGUARD MD-CP | ETF ....10/04/2024 ... |Various ... 3,236.000 790,024 |...
922908-63-7 ......... VANGUARD LG-CP | ETF ....07/08/2024 ... |Mischler Financial Group . ... 2,628.000 669,982 |...
922908-75-1 ......... VANGUARD S-C 1D ETF ...10/04/2024 ... [Mischler Financial GrOUP .......iiiiiessssiiiiiuuuusiniiissssereiiusussseeressnasseseessnnsessesssnnssesressnnssesnenes |oonnnsseeseesnnnneneees 3,658.000 |...oiiiiiiininiiiiiinnnn 799,979
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 2,269,992
68166#-10-3 ......... OMAHA FINANCIAL HOLDINGS, INC. ..euuiiiiirrunniiiiiiiiiiineiiniie e sceaii e e s ersnis s s s eesnna s s e s snnansssesennnnnnes | ennnnneeeeennnn [oon B0 V4T R RSP 0.000 [ouuurieriiinnnnnnnes 90,000,000
68172%-10-9 ......... OMAHA HEALTH INSURANCE CO e 1172672024 .. [UNKNOWN <.t e et e e e e e e e e e e e e e e e e e e e e e e e e eesnn e e e eennna e e e e ennnnnneeeeennnnnes |oennnaeeeeennn e e eeennnan 0.000 110,000,000 |...
68203*-10-2 ......... OMAHA SUPPLENENTAL INSURANCE COMPANY ... ... 12/23/2024 ... [Direct PlAaCeMENt ... iiuuuuiiiiiiieiii it it ittt e s et erut e e s s eesui e s e e eeaa e e s s eesni e e e s eesnnn e e e reennnes |seennnneesrerra e e e eeeraas 0.000 16,000,000 |...
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 216,000,000
5989999997. Total - Common Stocks - Part 3 232,308,534
5989999998. Total - Common Stocks - Part 5 188,262,297
5989999999. Total - Common Stocks 420,570,832
5999999999. Total - Preferred and Common Stocks 420,570,832

6009999999 - Totals

1,103,525, 662

2,658,278
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
36182V-4E-2 .. | G2 AJ1721 - RUBS .... ..12/01/2024 . [Paydown ... L0 .. (8)]... 2,446 ... L0 0. ..08/20/2044 .
36225C-YD-2 ...| G2 080707 - RMBS . ..12/01/2024 . [Paydown . L0 5,770 |. 0 .0 ..07/20/2033 .
38373M-HI-5 .. | GNR 2003-83 Z - CMBS ..12/01/2024 . [Paydown . L0 0 .0 ..09/16/2044 .
38373M-JR-2 ...| GNR 2003-96 Z - CMBS .. ..12/01/2024 . [Paydown . L0 0 .0 ..01/16/2047 .
38373M-KL-3 .. | GNR 2003-109 Z - CMBS ... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..11/16/2043 .
38373M-KV-1 .. | GNR 2004-010 Z - CMBS ... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..01/16/2044 .
38373M-MV-9 .. | GNR 2005-002 ZB - CMBS .. ..12/01/2024 . [Paydown ... L0 L0 .0 . ..07/16/2044 .
38373M-NN-6 .. | GNR 2005-012 Z - CMBS ... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..01/16/2045 .
38373M-QN-3 ...| GNR 2005-042 ZB - CMBS .. ..12/01/2024 . [Paydown ... L0 L0 .0 . ..01/16/2045 .
38373M-RP-7 .. | GNR 2005-089 Z - CMBS ... ..12/01/2024 . [Paydown ... . 0. L0 .0 . ..06/16/2045 .
38373M-RY-8 .. | GNR 2005-087 ZA - CMBS .. ..12/01/2024 . [Paydown ... . . . 1,446,966 |.. L0 L0 .0 . ..03/16/2046 .
38373M-S6-8 .. | GNR 2008-028 Z - CMBS ... ..12/01/2024 . [Paydown ... ...50,240 |... .. 55,601 [.. 0. L0 .0 . ..10/16/2049 .
38373M-SL-5 .. | GNR 2006-003 Z - CMBS ..12/01/2024 . [Paydown . .306, 100 L0 0 .0 ..01/16/2046 .
38373M-TG-5 .. | GNR 2006-009 Z - CMBS ..12/01/2024 . [Paydown . . 242,925 L0 0 .0 ..01/16/2046 .
38373M-U5-7 .. | GNR 2008-022 Z - CMBS ..12/01/2024 . [Paydown . 88,580 L0 0 .0 ..02/16/2050 .
38373M-V7-2 .. | GNR 2008-045 Z - CMBS ... ..12/01/2024 . [Paydown ... .. 39,024 |.. 0. L0 .0 . ..02/16/2048 .
38373M-26-0 .. | GNR 2008-059 Z - CMBS ... ..12/01/2024 . [Paydown ... L0 L0 .0 . .. 11/16/2047 .
383738-B8-9 .. |GNR 2003-17 Z - CMBS ....ccoeeeeeeieiieieeeeeeeen [ oo .12/01/2024 . [Paydown ... 0. L0 .0 . ..03/16/2043 .
38373X-7Y-6 .. |GNR 2002-62 Z - CMBS ......ccoeevviiiiiiiiiiiiinn [ eeeeen ..12/01/2024 . [Paydown ... L0 L0 .0 . ..08/16/2042 .
38374B-6R-9 .. |GNR 2003-73 Z — CMBS .......evvvennnnniniiniininns [ eeeens ..12/01/2024 . [Paydown ... . . . . 0. L0 .0 . ..08/16/2043 .
38374B-QR-7 .. |GNR 2003-72 Z = CMBS ......unnnnnnnniiiinn [ eeeeens ..12/01/2024 . [Paydown ... 200,727 |... ..200,727 | 177,723 .... 197,851 |.. L0 L0 .0 . ..11/16/2045 .
38374E-WU-7 .. | GNR 2003-97 NZ - CMO/RMBS .... ..12/01/2024 . [Paydown ... . 1,271,880 |.. 0. . ,314,604 L0 .0 . ..11/16/2033 .
38374F-DU-5 ...|GNR 2004-012 Z - CMBS ... ..12/01/2024 . [Paydown ... .. 20,234 |.. L0 ...20,404 |.... L0 .0 . ..03/16/2046 .
38374F-GS-7 .. | GNR 2004-009 Z - CMBS ..12/01/2024 . [Paydown . . 236,999 L0 0 .0 ..09/16/2044 .
38374G-CG-5 .. | GNR 2004-023 Z - CMBS ..12/01/2024 . [Paydown . . 161,992 L0 0 .0 ..03/16/2044 .
38374H-C4-0 ...| GNR 2004-060 ZB - CMBS ..12/01/2024 . [Paydown . 78,254 L0 0 .0 ..06/16/2045 .
38374H-UH-1 ...| GNR 2004-067 Z - CMBS ..12/01/2024 . [Paydown . . 147,158 L0 0 .0 ..07/16/2044 .
38374J-F6-8 .. | GNR 2004-097 Z - CMBS ..12/01/2024 . [Paydown . L0 0 .0 ..10/16/2044 .
38374L-05-3 ...|GNR 2005-067 Z - OMBS .....cooeveeeeeeeieeeieeeens [ oo .12/01/2024 . [Paydown ... L0 L0 .0 . ..08/16/2045 .
38376G-7F-1 .. |GNR 2011-144 Z — CMBS .......evvvmmmmnnnnnnnnnnnnn [ eeeens ..12/01/2024 . [Paydown ... 0. L0 .0 . ..08/16/2053 .
38376G-7L-8 .. |GNR 2011-149 Z - CMBS ........evvvvmmmmnnnnnnninnn [ eeeeens ..12/01/2024 . [Paydown ... L0 L0 .0 . ..10/16/2063 .
38376G-DV-9 .. |GNR 2010-022 Z ~ CMBS .......evvvvmvmnnnnnnnnnnnnn [ eeeens ..12/01/2024 . [Paydown ... 0. L0 .0 . ..03/16/2052 .
38376G-FH-8 .. |GNR 2010-013 Z - OMBS ..o [ oo ..12/01/2024 . [Paydown ... L0 L0 .0 . .. 11/16/2051 .
38378N-6W-8 .. |GNR 2014-089 B ~ CMBS ........eevvrmmmmmmmnnnnnnnn [ eeeeens ..12/01/2024 . [Paydown ... 0. . L0 .0 . ..01/16/2057 .
383781-A9-4 .. |GNR 2013-115 ZD - CMO/RMBS ..12/01/2024 . [Paydown . ..1,129,976 |.. . 1,016,837 |.. . 1,095,670 L0 ..1,129,976 |. 0 .0 ..08/20/2043 .
38380B-FG-5 .. | GNR 2016-134 MZ - CMO/RMBS ..12/01/2024 . [Paydown . 117,961 .. 115,194 |.. . 116,463 L0 . 117,91 0 .0 ..10/20/2046 .
38380C-KB-8 .. | GNR 2017-013 PZ - CMO/RMBS ..12/01/2024 . [Paydown . 232,789 |.. . 236,738 |.. . 234,338 L0 0 .0 ..01/20/2047 .
38380U-PW-7 .. | GNR 2018-008 VZ - CMO/RMBS .. ..12/01/2024 . [Paydown . ...53,137 .. ..53,121 |.. 53,142 L0 0 .0 ..03/20/2047 .
38380V-AL-5 .. | GNR 2018-024 HZ - CMO/RMBS .. ..12/01/2024 . | Paydown ... ...33,589 .. 33,549 .33,556 .. 0. Ol 0. ..02/20/2048 .
0109999999. Subtotal - Bonds - U. S Governments 7,137 397 7,137,398 6,737,276 7,020,268 0 117,130 0 0 XXX
05968C-AC-6 .. |FOREIGN TRADE BANK OF LATIN AMERICA INC ..... Covvvnn |- 11713/2024 . | MET-END .... ... 341,002 ... ... 350,000 .... 358,540 . 363,349 |.. L0 ..(1,787)... L0 ...(9,569)[.... ..09/14/2025 .
20246B-AF-5 .. | EMPRESAS PUBLICAS DE MEDELLIN ESP .. C. ..11/13/2024 . [MET-EMD . 190,688 . 225,000 |.. .219,884 |.. . 221,048 L0 0 . (30,776)|. ..02/15/2031 .
30216J-AA-3 .. |EXPORT IMPORT BANK OF INDIA ....... C. ..09/27/2024 . [MET-END . 196,49 .200,000 |.. .214,304 |.. . 207,332 L0 0 .(8,761)|. ..08/05/2026 .
37443G-AL-5 .. | GHANA, REPUBLIC OF (GOVERNMENT) .. C. ..09/11/2024 . | LOOM-END ... 208,500 . 400,000 |.. .138,000 |.. . 138,000 L0 0 .70,500 |. ..04/07/2029 .
68205L-AT-0 .. | OMAN, SULTANATE OF (GOVERNMENT) .. C. ..06/21/2024 . 211,302 .200,000 |.. .203,340 |.. . 203,266 L0 0 ..8,067 | ..01/25/2051 .
698299-BT-0 .. | PANAMA, REPUBLIC OF (GOVERNMENT) C. ..02/00/2024 . 595,530 .650,000 |.. . 643,149 |.. . 643,497 L0 0 . (48,014)]. ..02/14/2035 .
698299-BI-3 .. | PANAMA, REPUBLIC OF (GOVERNMENT) C. ..02/09/2024 . [MET-END . 234,675 .250,000 |.. . 247,968 |.. . 247,969 L0 0 . (13,298)]. ..01/31/2036 .
M75242-BB-8 .. | OMAN, SULTANATE OF (GOVERNMENT) .. D. ..01/08/2024 . [MET-EMD . 200, 120 .200,000 |.. .210,480 |.. . 206,091 L0 0 .(5,927)|. ..03/08/2027 .
X5424X-BQ-0 .. [RUSSIA, FEDERATION OF (GOVERNMENT) . D. ..03/20/2024 . [MET-END . 222,000 . 400,000 |.. L0 0 . 133,000 |. ..06/23/2047 .
Y7133M-AC-3 .. [PELABUHAN INDONESIA (PERSERO) PT .... .|D......[..01/09/2024 . |MET-EMD .... ...663,255 ... ... 675,000 0. 0. . (33,898) ..05/05/2025 .
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Y7177R-AN-5 .. | AZERBAIJAN, REPUBLIC OF (GOVERNMENT) ......... C...... ..04/12/2024 |MET-EMD .....oooveveeeennns v e 144194 | 150,000 ............ 141,568 |............ 141,881 [, [V oo, CK [V o, 33 | 0 i, 142,234 [innnnnnnns 0 eeeeennns 1,960 |..ooveeenes 1,960 |..oooeeeenns 4,805 [..09/01/2029 .
0309999999. Subtotal - Bonds - All Other Governments 3,208,751 3,700,000 3,206,229 3,149,043 0 (3,565) 0 (3,565) 3,145,478 0 63,273 63,273 83,032 XXX
01179P-E4-5 .. |ALASKA MUN BD BK ALASKA MUN BD BK AUTH ...... | ....... |..11/06/2024 .|Unknown ..1,932,158 |.......... 1,815,000 |......... 1,769,625 |......... 1,784,107 |.. 0. 1,079 |vveevveeeeeen O o 1,079 |... ..1,785,186 |.... Ol . 146,973 |......... 146,973 |... .. 140,344 |..02/01/2039 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,932, 158 1,815,000 1,769,625 1,784,107 0 1,079 1,785,186 0 146,973 146,973 XXX
414019-BT-5 .. |HARRIS CNTY TEX FLOOD CTL DIST ..11/06/2024 . [Unknown . 1,612,945 . 1,500,000 |.. . 1,461,600 |.. 1,462,822 L0 ..1,463,591 |. 0 .49,354 |. ..10/01/2047 .
649660-C7-3 .. |NEW YORK CITY ........ ..11/06/2024 . [Unknown . L0 ..2,038,857 |. 0 . 115,413 | ..05/01/2049 .
74514L-3F-2 .. | PUERTO RICO COMWLTH .|Call @ 100.00 L0 ...27,060 |. 0 (580)]. ..07/01/2025 .
74514L-30-8 .. | PUERTO RICO COMWLTH N .|Various .... L0 7,697 |. 0 .0 ..07/01/2024 .
74514L-3T-2 .. | PUERTO RICO COMWLTH . ..11/01/2024 . | Paydown ... , 0. ... 13,942 ... Ol 0. 0. ..11/01/2043 .
0709999999. Subtotal - Bonds U.S. Political Subdiwswns of States, Territories and Po ions 4, 615 334 4 548 119 4,440,079 0 4,451,146 0 164,187 164,187 XXX
130330i-3Y-7 .. | CALIFORNIA INFRASTRUCTURE & ECONOMIC DEV ....|....... .. 11/06/2024 . [Unknown .......cevvvvvveeens|vnnnnnnnnnninnnnnnns |oeeeee... 6,460,146 |l 5,900,000 |......... 6,233,763 L0 ..(4,786)]... ..6,222,049 |.... L0 L 237,197 ... 237,197 |... ..05/15/2049 .
30297P-AJ-2 ...|FRESB 2018-SB55 A1F - CMBS .. ..12/01/2024 . [Paydown . . 344,328 |.. . 341,926 |.. L0 1,885 0 .0 ..09/25/2028 .
30308L-AD-1 .. | FRESB 2018-SB57 A1F - CMBS .. ..12/01/2024 . [Paydown ... ... 208,330 ....208,198 L0 L33 L0 .0 . ..07/25/2028 .
3132L9-NS-0 ...|FH V84001 - RMBS ..12/01/2024 . [Paydown ... .. 281,113 ...301,673 0. .(28,292)]... L0 .0 . ..03/01/2048 .
3132XE-AH-4 .. | FH WIN0007 - CMBS/RMBS ..12/01/2024 . [Paydown ... L0 ... (467)]... L0 .0 . ..10/01/2033 .
3132YA-$3-3 ...|FH WE5038 - CMBS/RMBS ... ..12/01/2024 . [Paydown ... 0. .. 1,204 |... L0 .0 . ..01/01/2040 .
3132YB-XB-7 .. |FH WE6074 - CMBS/RMBS ... ..12/01/2024 . [Paydown ... L0 L0 .0 . ..01/01/2038 .
3132YB-XC-5 .. | FH WE6075 - CMBS/RMBS ... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..01/01/2043 .
3132YB-XD-3 .. | FH WE6076 - CMBS/RNBS ..12/01/2024 . [Paydown . L0 0 .0 ..07/01/2041 .
3132YB-XG-6 .. |FH WE6079 - CMBS/RNMBS ..12/01/2024 . [Paydown . L0 0 .0 ..03/01/2040 .
3132YB-XH-4 .. |FH WE6080 - CMBS/RNBS ..12/01/2024 . [Paydown . L0 0 .0 ..03/01/2040 .
3132YB-XN-1 .. | FH WE6085 - CMBS/RNMBS ..12/01/2024 . [Paydown . L0 0 .0 ..08/01/2040 .
31339G-JU-6 ...|FHR 2367G ZK - CMO/RMBS . ..12/01/2024 . [Paydown . L0 0 .0 ..10/15/2031 .
31339W-TF-3 .. | FHR 2435F ZQ - CMO/RMBS .... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..04/15/2032 .
313378-U7-0 .. |FHR 1927 ZA - CMO/RMBS .. ..12/01/2024 . [Paydown ... L0 L0 .0 . ..01/15/2027 .
3133TJ-WM-1 .. |FHR 2135A JZ - CMO/RMBS . ..12/01/2024 . [Paydown ... 0. L0 .0 . ..03/15/2029 .
313588-68-5 ...|FNA 2001-M01 D - CMBS .......cooeeeeeeeneennenn [ oo ..12/01/2024 . [Paydown ... L0 L0 .0 . ..02/25/2031 .
3136A3-5Y-3 .. |FNR 2012-21 PA - CMO/RMBS .... ..12/01/2024 . [Paydown ... 0. L0 .0 . ..03/25/2041 .
3136B1-6C-3 .. |FNR 2018-37 BD - CMO/RWBS .... ..12/01/2024 . [Paydown ... L0 L0 .0 . .. 12/25/2047 .
3136B3-38-4 .. |FNR 2019-9 ZA - CMO/RVBS ..12/01/2024 . [Paydown ... 0. L0 .0 . ..09/25/2048 .
31371L-Q8-5 .. | FN 255279 - RMBS ..12/01/2024 . [Paydown ... . L0 L0 .0 . ..05/01/2034 .
3137B7-3Y-3 .. |FHR 4295 Z - CMO/RVBS ..12/01/2024 . [Paydown . . 632,372 .. . 523,344 |.. .581 647 L0 0 .0 ..01/15/2044 .
3137BQ-GG-6 .. |FHR 4593 MP - CMO/RMBS ..12/01/2024 . [Paydown . 677,041 .. .683,812 |.. .680,377 L0 .(3,33%) 0 .0 ..04/15/2054 .
3137HA-MK-9 .. | FRETE ML-17 A - CMBS . ..12/01/2024 . [Paydown . 15,058 L0 .. 3,940 0 .0 ..04/25/2043 .
3138XJ-X3-6 .. |FN AV6997 - RVBS ..12/01/2024 . [Paydown ... L 12,313 | L0 L0 .0 . ..05/01/2044 .
31302J-AP-4 ...|FNl 2003-#2 2A8 - CMO/RMBS ..........ccoeeeeeees [ oeeins ..12/01/2024 . [Paydown ... 0. L0 .0 . ..07/25/2042 .
31393D-TX-9 ...|FNW 2003-W10 A4 - CMO/RMBS .............cooeeees [eeeeen |0 12/01/2024 . | Paydown .... L0 . L0 .0 . ..06/25/2043 .
31393E-BN-8 .. |FNR 0374F ZJ - CMO/RWBS ......ccoovveeeeeeeeennns oo ..12/01/2024 . [Paydown ... .... 187,109 .... 180,535 0. . 187,109 |.... L0 .0 . ..05/25/2033 .
31393X-V8-7 .. |FNR 2004-35 AZ - CMO/RMBS .......cooeveveeeeeenna [ oo ..12/01/2024 . [Paydown ... ... 150,587 ... 125,740 L0 ..150,587 |.... L0 .0 . ..05/25/2034 .
31393Y-GZ-2 .. | FNR 2004-33 AZ - CMO/RMBS ......cooeeeveieiiinens [ oo ..12/01/2024 . [Paydown ... .... 800,699 ....672,230 0. ..800,699 |.... L0 .0 . ..05/25/2034 .
31394C-BD-3 ...|FNR 053A PZ - CMO/RMBS .......covvvvvvereieeeeenns [ e ..12/01/2024 . [Paydown ... .... 390,588 ....385,100 L0 ..390,588 |.... L0 .0 . ..02/25/2035 .
31394U-N3-2 ...|FNR 2005-106 UK - CMO/RMBS ........ccooeeveeeens [eeeeen |t 12/01/2024 . | Paydown .... ... 749,489 ....124,8% . 0. ..749,489 |.... L0 .0 . .. 12/25/2035 .
31395E-D7-9 ...|FHR 2850 ZM - CMO/RMBS .. ..12/01/2024 . [Paydown . 107,748 |.. 107,277 |.. . 107,384 L0 . 107,748 |. 0 .0 ..08/15/2034 .
31395E-RK-5 ...|FHR 2840 ZH - CMO/RVBS .. ..12/01/2024 . [Paydown . 109,717 |.. .100,689 |.. . 106, 159 L0 . 109,717 |. 0 .0 ..08/15/2034 .
31396H-X3-9 ...|FHR 2887 AZ - CMO/RMBS .. ..12/01/2024 . [Paydown . .100,008 |.. 95,753 L0 . 100,008 |. 0 .0 ..11/15/2034 .
31395K-RE-5 ...|FHR 2901A E - CMO/RMBS .. ..11/01/2024 . [Paydown ... .. 23,584 |.. 0. ...23,670 |.... L0 .0 . ..12/15/2034 .
31396K-T3-7 .. |FHR 2901E UC - CMO/RMBS . ..12/01/2024 . [ Paydown ... . 140,122 |.. 0 142,419 ... L0 .0 . .. 12/15/2034 .
31395R-DF-2 ...|FHR 2960 MZ ~ CMO/RMBS .........oovvvvvvvveveenncs [ eeeeen e 12/01/2024 .| Paydown .... 0. L0 0. ..04/15/2035 .
31396T-RP-1 ...|FHR 2962 TM - CMO/RMBS ..........oevvvvvvveeeenenifoeeens ..12/01/2024 . [ Paydown O 14 0 124 0] 87,388 [ oy 0 ..03/15/2035 .
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31396J-LG-8 .. |FHR 3122 OH - CMO/RMBS ..12/15/2024 . [Paydown ... .. 17,537 |.. 2,020 |... ..19,857 |.... L0 0. 0 ..03/15/2036 .
31397E-DE-2 .. |FHR 3249 BZ - CMO/RWBS .. ..12/01/2024 . [Paydown . 13,331 0 .0 0 ..12/15/2036 .
31397U-GC-7 .. |FNR 2011-55 BZ - CMO/RWBS . ..12/01/2024 . [Paydown . 0 .0 0 ..06/25/2041 .
31400P-E2-7 .. | FN 693253 - RIBS ....... ..12/01/2024 . [Paydown . 0 .0 .0 ..03/01/2033 .
3140LD-Z8-1 .. | FN BS3452 - CMBS/RWBS ... . ..12/01/2024 . [Paydown ... L0 .0 . L0 f.. ..10/01/2051 .
35563P-5A-3 ...| SCRT 2021-3 MBU - CMO/RMBS .........eevvvememunne|eeeeens ..05/28/2024 . [Paydown ... .. L0 .0 . 0 ..03/25/2061 .
356563P-HF-9 ...| SCRT 2018-4 MA - CMO/RMBS .............coeeeeeiis [ oeeens ..12/01/2024 . [Paydown ... ... 729,085 ... 714,039 . 713,699 |.. L0 .0 . 0 ..03/25/2058 .
35563P-LK-3 ...| SCRT 2019-3 MV - CMO/RMBS ......ccoeveevieiiieens [ oo ..12/01/2024 . [Paydown ... .... 134,886 .... 143,676 141,402 |.. L0 0. 0 ..10/25/2058 .
35563P-MK-2 ...| SCRT 2019-4 MT - CMO/RMBS .......cooeeeeereeienns [ oo ..12/02/2024 . [Paydown ... ... 248,334 ... 252,777 . 263,579 |.. . L0 RV L0 f.. ..02/25/2059 .
70868Y-AX-7 .. | PENNSYLVANIA ECONOMIC DEVELOPMENT FINANC ....[....... ..11/06/2024 . [Unknown ... . .... 1,000,000 |............ 986, 950 ....987,108 |.. 987,232 |.... L0 27 048 e 27,048 .. ..12/31/2057 .
764464-AJ-2 .. |RICHVOND CALIF PENSION FDG ......ccovvvvvvreennns | veeens ..11/06/2024 . [Unknown . .. 1,237,580 |........... 1,250,000 |......... 1,217,613 ..1,222,151 |.. 1,224,094 |.... L0 .12,566 |........... 12,556 |... ..01/15/2031 .
CORPORATE
79625G-DG-5 .. | SAN ANTONIO TEX ELEC & GAS REV ....cccooveiiin [ oeeens ..06/25/2024 . | REORGANIZATIONS ... ...947,613 |...........1,250,000 |......... 1,250,000 L0 ..0[....... 1,250,000 |[.... L0 (302,388) ..02/01/2048 .
911760-RP-3 .. | VENDE 2002-1B 2J - CMO/RMBS .........cccccoeeen [oeenns ..12/01/2024 . [ Paydown ....62,503)...............62,503 |............. 62,503 0. .0 ...62,503 |.... 0. ..08/15/2031 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 17,924,021 17,500, 386 0 248,554 0 17,949,607 0 XXX
00116@-AA-7 .. | AEP FINANCIAL SVCS SW IV LLC SEC NTS . ..05/01/2024 . [Maturity @ 100.00 . 409,856 0. 2,044 |... L0 L0 ..05/01/2024 .
G8569A-BL-9 .. | SUNAC CHINA HOLDINGS LTD ..01/25/2024 . [LOOM-EMD .......ovvvvmnnnnn |ovnnnnnnnininniinnns Joeveeeeenn 9,013 fnnininnnnnnn 81,565 funininnnnnns 7,749 ...264 |... .0 L0 ..09/30/2027 .
G8569A-BN-5 .. | SUNAC CHINA HOLDINGS LTD .. ..01/25/2024 . | LOOM-END ... ... 9,176 . 195 | L0 L0 ..09/30/2028 .
GB569A-BX-3 .. | SUNAC CHINA HOLDINGS LTD ..01/25/2024 . | LOOM-EMD .5,008 |.. 491 .0 0 ..09/30/2026 .
GB569A-BT-2 .. | SUNAC CHINA HOLDINGS LTD ..01/25/2024 . | LOOM-EMD 3,736 |.. .31 L0 0 K ..09/30/2030 .
G8569A-BU-9 .. | SUNAC CHINA HOLDINGS LTD .. ..01/25/2024 . | LOOM-EMD ... ....6,302 .0 L0 (4 229)].... ..09/30/2032 .
G8569A-BJ-4 .. | SUNAC CHINA HOLDINGS LTD .. ..01/25/2024 . [LOOM-EMD ......ovvvmmnnnnnn |ooveneniiiiiiiininnns foeeeeeee 4,894 [l 40,782 | 4,486 , L0 L0 (183)].... ..09/30/2027 .
00038R-AA-4 .. | AASET 2019-2 A - ABS .... ..12/16/2024 . [Paydown . . 249,620 |.. .250,171 .0 0 .0 ..10/16/2039 .
00039K-AC-4 .. | ADMT 2024-NQM5 A1 - RUBS ..... . ..12/01/2024 . [Paydown . 11,301 ....0 L0 0 .0 ..11/25/2069 .
00109A-AB-3 .. | AES PANAMA GENERATION HOLDING: . X ..11/20/2024 . [Paydown . e . .. 21,288 |.. 73 .0 0 .0 ..05/31/2030 .
00131L-AJ-4 .. | AIA GROUP LTD ..... X ..01/23/2024 . [MET-END . .350 000 |.. 378 739 |.. . 370,666 L0 0 (49,527)|. ..04/07/2030 .
00131L-AP-0 .. | AIA GROUP LTD .. ..01/25/2024 . | LOOM-EMD .200,000 |.. .200,736 |.. .200,716 .0 . N 0 .(2,288)|. ..04/04/2033 .
00131M-AF-0 .. | AIA GROUP LTD . ..01/25/2024 . [Various . . 765,000 |.. .812,963 |.. . 792,307 L0 791 767 |. 0 . (55,276)|. ..04/06/2028 .
00161A-AA-0 .. | ACMAT 232 A - ABS . ..03/27/2024 . [Paydown . ,132,810 .6,102,191 |.. . 6,101,002 |.. . 6,101,426 .0 f.......6,102,122 |. 0 .30,688 |. ..06/20/2030 .
00182Y-AA-3 .. | ANZ BANK NEW ZEALAND L .. ..11/06/2024 . [Unknown ... ...1,511,389 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 |.. L0 L0 11,389 |.... ..08/11/2032 .
00392#-AA-0 .. | Abteen Ventures LC Sr Notes ..12/15/2024 . [Paydown ... ...426,421 ... .. 426,421 ... 426,421 .0 L0 .0 ..08/15/2039 .
00652X-AB~4 .. | ADANI TRANSMISSION STEP-ONE LTD .. ..11/21/2024 . [ Paydown ... ...27,000 |... 27,000 L0 L0 0. ..05/21/2036 .
ADANI INTERNATIONAL CONTAINER TERMINAL PVT
00654U-AA-0 .. |LTD .oooviiiiiiiiii [V ..09/30/2024 . [Paydown .........ccevvvvvins|oeriiiiiiiiininninnns Joeeenn 50,318 [, 50,313 ...t 46,710 (VN (1 O 0 ..02/16/2031 .
008513-AD-5 .. | AGREE LP ..11/06/2024 . [Unknown ... ....500,000 .... 495,855 . L0 . ..10/01/2032 .
00928Q-AU-5 .. | AIRCASTLE LTD .. ..11/06/2024 . [Unknown . .500,000 |.. .409,110 |.. . 428,335 0 L2177 ..01/26/2028 .
016091/-AR-3 .. | ALIBABA GROUP HOLDING LTD . ..01/25/2024 . | LOOM-EMD .640,000 |.. . 730,950 |.. . 715,102 0 . (117,664) ..11/28/2034 .
0160911-AX-0 .. | ALIBABA GROUP HOLDING LTD . ..01/23/2024 . [MET-EMD . . 400,000 |.. .387,372 |.. . 390,470 0 .. (60,550) ..02/09/2031 .
016091/-AZ-5 .. | ALIBABA GROUP HOLDING LTD . ..01/23/2024 . [MET-END . . 400,000 |.. .380,084 |.. . 381,154 0 . (126,821) ..02/09/2051 .
02401L-AA-2 .. | AMERICAN ASSETS TRUST LP ..11/06/2024 . [Unknown ... ... 500,000 ...501,490 .501,065 |.. 0] (64,25)... (64,255) ..02/01/2031 .
03235T-AA-5 .. | ACEF 2014-1 A - ABS ..10/20/2024 . [ Paydown ... (12)].. L0 .. 12/20/2025 .
046211i-AE-0 .. | ASSURED GUARANTY US HOLDINGS INC . ..12/00/2024 . | BANCO SANTANDER ... .... 750,000 . 748,69 |.. L0 (203,808) ..09/15/2051 .
04686J-AC-5 .. | ATHENE HOLDING LTD . . ..11/06/2024 . [Unknown ... .... 1,500,000 L0 (121,673) ..01/15/2031 .
049560-AY-1 .. | ATMOS ENERGY CORP ... N ..06/11/2024 . [CitiGroup .. .... 2,000,000 L0 ...53,360 ..10/15/2052 .
05237*-AE-4 .. | AUSTIN POWDER HOLDINGS CO SER E SR NTS ...... ..09/09/2024 . Paydown ... .. 4,000,000 |......... 4,000,000 L0 ..01/15/2025 .
059597-AE-4 .. | BANCO GENERAL SA .... ..11/06/2024 . [MET-EMD . .200,000 |.. .218,460 |.. 0 ..08/07/2027 .
05964H-AN-5 ...| BANCO SANTANDER SA . ..11/06/2024 . [Unknown ... ..1,000,000 |......... 1,000,000 L0 ..09/14/2027 .
BANCO SANTDR MX SA INSTITUCIN DE BANCA
05969B-AD-5 .. |MULTIPLE GR C......|..01/08/2024 . |MET-END .... 398,124 |... 400,000 |...evvvenees 453,360 ....418,107 |.. ... 417,766 |.... L0 . (19,642)|......... (19,642) (... ..04/17/2025 .
05971K-AG-4 .. | BANCO SANTANDER SA . ..11/06/2024 . [Unknown . 1,501,019 . 1,750,000 |.. . 1,624,525 |.. . 1,647,314 ..1 658,380 |. 0 (157,360)|. . (157,360) ..12/03/2030 .
06034L-AB-6 .. | BANISTMO SA ..02/09/2024 . [MET-END .... 285,556 |... .. 306,024 |.. 305,991 L0 ..(20,435)].....e (20,435))... ..07/31/2027 .
06368B-GS-1 .. | BANK OF MONTREAL ... ..11/06/2024 . [Unknown ... ...3,579,676 |........... 3,750,000 |......... 3,837,338 0]l (205,708)) ... (205,708)|... ..12/15/2032 .
06738E-BS-3 .. | BARCLAYS PLC ..12/09/2024 . | BARCLAYS ... ...2,020,700)........... 2,500,000]......... 2,500,000 0 ........ (479,300)]........ (479,300)]... ..03/10/2042 .
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067930-AA-5 .. |BPCC 231 A1 = CDO ooovvveeeiiiieiiieeieeeeeeees Cevenn ..03/12/2024 . [Paydown ........ccevvvvviiii]eneinniiiiininnnnns | 15,044,041 |......... 15,000,000 |........ 15,000,000 |........ 15,000,000 |......ovvvnnnnnee 0 e O e O e 0 0 e, 15,000,000 |...evvvvrrrnnnns (VN 4,041 | 4,041 |..ooennens 652,037 |..07/15/2031 .
09659-2R-4 ...|BNP PARIBAS SA ... . [C......|..11706/2024 .| Unknown .... ...673,085 |... .... 750,000 .... 750,000 . 750,000 |.. 0. . 750,000 |.... L0 . (76,945)]......... (76,945)... .. 18,486 [..09/15/2029 .
09681L-AK-6 .. |BOC AVIATION LTD . C. ..01/23/2024 . [MET-END . 358,176 . 400,000 |.. .404,800 |.. . 403,373 L0 403,336 0 . (45,160)]. .. (45,160) ..09/11/2029 .
09681M-AK-4 .. | BOC AVIATION LTD . D. ..01/25/2024 . | LOOM-END ... 505,805 . 565,000 |.. . 555,632 |.. . 558,394 L0 558,475 0 . (52,670)]. .. (52,670) ..09/11/2029 .
097023-CV-5 .. |BOEING CO . ..11/05/2024 . [Morgan Stanley . 722,250 .750,000 |.. . 745,043 |.. . 745,198 L0 745,352 |. 0 . (23,102)[. (23,102) ..05/01/2040 .
10084L-AA-9 .. | BOLD 2022-1 A - ABS ..01/25/2024 . [Paydown ... ..899 ...8%91.. ... 887 |.. L0 ...899 |. 0 ..02/27/2062 .
10084L-AA-9 .. | BOLD 2022-1 A - RMBS ..12/25/2024 . [Paydown . . 16,314 16,314 |.. 16,110 |.. L0 16,314 0 ..02/27/2062 .
12062B-AA-3 .. | BHLD 193 A1 - CMO/RMBS .. ..12/01/2024 . [Paydown . 528,210 .528,210 |.. .528,201 |.. L0 ..528,210 |. 0 .. 11/25/2059 .
12117#-AA-9 .. | BUREAU VERITAS HOLDINGS INC GTD SR NT ....... |..cce. .12/13/2024 . [Paydown ... 4,000,000 |.......... 4,000,000 |......... 4,000,000 L0 ..4,000,000 |.... L0 ..09/01/2027 .
122014-AJ-2 .. | BURLINGTON RESOURCES LLC ..11/06/2024 . [Unknown ... 4,104,730 |.......... 4,000,000 |......... 4,630,120 0. ..4,062,3% |.... L0 ..02/15/2026 .
12505#-AA-9 .. | CCHV PROPERTY HOLDINGS LP - ABS .. ..12/31/2024 . [Paydown ... 240,838 |... 240,838 |............ 240,838 L0 240,838 |.... L0 ..12/31/2031 .
125491-AN-0 .. | CI FINANCIAL CORP ..11/06/2024 . [Unknown ... .. 1,484,707 |... . 1,750,000 |......... 1,760,778 0. .. 1,756,967 |.... L0 (272,260)........ (272,260)]... ..12/17/2030 .
1256501-AB~7 .. | CK HUTCHISON INTERNATIONAL (21) LTD ..01/25/2024 . | LOOM-EMD 349,679 . 415,000 |.. 410,464 |.. L0 411,613 |. 0 . (61,934)[. .. (61,934) ..04/15/2031 .
12642K-AB-0 .. | CSN INOVA VENTURES ..11/13/2024 . [MET-END .... ...288,411 ... ... 300,000 .... 329,625 0. . 306,108 |.... L0 . (17,697) (17,697)|.... ..01/28/2028 .
12652C-AR-0 .. | CSMC 2017-HL2 A12 - RMBS ..12/01/2024 . [Paydown ... ... 175,863 |... .... 175,863 .... 173,936 L0 L0 ..10/25/2047 .
12653T-AA-9 .. | CSMC 2018-J1 A1 - CMO/RVBS .. ..12/01/2024 . [Paydown ... ...162,975 |... ... 169,362 ... 162,752 0. L0 ..02/25/2048 .
13466*-AA-8 .. | CAMPUSPARC LP SR SEC NTS ... ..10/11/2024 . [Paydown ... .. 4,923,617 |........... 4,666,640 |......... 4,666,640 L0 L0 .. 12/31/2043 .
137576-A*-5 .. | CANFOR CORPORATION SR NTS . ..10/02/2024 . [Paydown . 2,333,333 ..2,333,331 .. . 2,336,831 [.. L0 0 ..10/02/2025 .
14307@-AA-7 .. | Carlyle Credit Opportunity Fund Class A ..12/09/2024 .| Direct 7,516,271 ..7,516,271|.. . 7,516,271 |.. L0 0 ..11/30/2035 .
143138-AA-9 .. | CARLYLE CREDIT 0 2.500 11/24/32 .. ..12/19/2024 .| Direct 4,498,803 ..4,498,803 |.. . 4,498,803 |.. L0 0 .. 11/24/2032 .
143138-AB-7 .. | CARLYLE CREDIT 0 3.500 11/24/32 .. ..03/28/2024 . [Direct ... 193,127 ) 193,127 L0 L0 .. 11/24/2032 .
144141-CY-2 .. | DUKE ENERGY PROGRESS LLC ......ccoeveeeveeeeenens | e ..11/06/2024 . [Unknown ... .. 2,000,000 |......... 2,082,580 0. ..2,055,033 |.... L0 ..04/01/2038 .
14856G-AA-8 .. | CLAST 2021-1 A - ABS ..12/15/2024 . [ Paydown ... L0 ... 78,722 |.... L0 ..01/15/2046 .
14856G-AB-6 .. | CLAST 2021-1 B - ABS ..12/15/2024 . [ Paydown . 0. ... L0 ..01/15/2046 .
151895-D*-7 .. | CENTERPOINT PROPERTIES TRUST SR NT SER D ..06/08/2024 . [Maturity @ 100.00 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 ..2,000,000 |. 0 ..06/08/2024 .
168829-AA-7 .. | CHILE ELECTRICITY LUX MPC SARL ... ..07/20/2024 . [Paydown ... .. 31,500 |.. .. 31,503 |.. 31,500 L0 ...31,500 |. 0 ..01/20/2033 .
CHUGACH ELECTRIC ASSOCIATION INC 1
171265-88-9 .. |BNDS TR C ..03/15/2024 . [ Paydown ... 350,000 |... 350,000 |..cceennnns 350,000 ... 350,000 |.. 0. L0 ..03/15/2042 .
171512-AC-0 .. | CHWML IV A2 - CDO ... ..04/26/2024 . [Paydown . ...5,000,000 |.......... 5,000,000 |......... 5,000,000 L0 . L0 ..01/23/2032 .
20030N-EF-4 .. | COMCAST CORP . ..03/05/2024 . |Bank of America .. ...2,071,419).......... 2,100,000 |......... 1,830,066 0. ..1,831,367 |.... L0 ..05/15/2053 .
20039F-AA-7 .. | COMETA ENERGIA SA DE CV . C. ..10/24/2024 . [Paydown ... ... 31,960 .. 31,960 |.. .. 33,040 |.. L0 ...31,960 |. 0 ..04/24/2035 .
202712-BL-8 .. | COMMONIEALTH BANK OF AUSTRALIA ... ..11/06/2024 . [Unknown ... .. 2,000,000 |......... 1,872,340 0. ..1,804,088 |.... L0 ..09/12/2039 .
204012-AE-8 .. | CPLT 87A A5 - CMBS/CMO .. ..10/01/2024 . [ Paydown L0 ...21,328 |.... L0 ..04/01/2029 .
205887-AR-3 .. | CONAGRA BRANDS INC ....... ..11/06/2024 . [ Adjustment ..2,500,000 |.. . 3,084,250 |.. L0 .. 2,682,565 |. 0 .(6,888)|. .(6,888) ..10/01/2028 .
220038-AM-8 .. | COPT DEFENSE PROPERTIES LP ..11/06/2024 . [Unknown . ..1,250,000 |.. . 1,236,913 |.. L0 ..1,241,285 | 0 (169,770)]. . (169,770) ..04/15/2031 .
225401-AF-5 .. |UBS GROUP AG ...... ..11/06/2024 . [Unknown ... ..3,050,000 |.. . 3,003,714 |.. L0 ..3,028,220 |. 0 . (78,880)|. .. (78,880) ..01/12/2029 .
23338V-AT-3 .. | DTE ELECTRIC CO .. ..03/06/2024 . [DEUTSCHE BANK .. .. 7,000,000 0. .. 7,147,619 |.... L0 (115,349)]........ (115,349)... ..04/01/2053 .
DENTON COUNTY ELECTRIC COOP 1ST MTG NTS SRS
248798-AA-4 .. | 2012A ..oiiiiiiiiiii [ e ..10/01/2024 . [Paydown ... 73,818 0. ...73,818 |.... ..10/01/2040 .
25048#-AA-5 .. |DesertLink, LLC Nts due 2050 ..12/31/2024 . [Paydown ... .74, 0. L0 ...74,288 |.... L0 .2, ..12/18/2050 .
254687-FY=7 .. |WALT DISNEY CO ...ovvvvvvrrnrnnininiininniininannnns ..03/07/2024 . | Goldman Sachs ............|oeeeeeeeeeeeiiiinnnns |oeeeeeens 1 229,220 |.......... 1,500,000 |......... 1,705,890 |......... 1 677,8% [...vvvvvnnnnnnnns (VN F, (1,752) [ v 0 | (1,752) |oeeeeeeeeeeenn 0l....... 1,676,144 |................ 0]........ (446,924)[........ (446,924)|............. 17,208 |..05/13/2040 .
DISTRICT ENERGY ST PAUL INC SR SEC NTS SER D
2D484%-AE-2 .. | .eriieeeiiii s | o 11/06/2024 . |Paydown .....ceeeeeeeeeeees [ s 2,167,435 |........... 2,154,433 |.......... 2,154,433 |.......... 2,154,550 [..ovvnnnnnnnnnnns [V FORRRR (M) 0 e, [QATA 0l....... 2,154,433 |l 0 115,534 [..10/01/2033 .
26078J-AE-0 .. | DUPONT DE NEMOURS INC ..11/06/2024 . [Call @ 100.00 .. 521,997 |... 500,000 |.....cce... 449,120 ... 451,442 |.. 0. 452,851 |.... L0 .... 32,916 [.. 11/15/2038 .
26442C-AB-0 .. | DUKE ENERGY CAROLINAS LLC . ..11/06/2024 . [Unknown . ..10,646,637 10,000,000 |.. . 9,930,400 |.. 9,953,39% L0 ..9,955,244 |. 0 785,000 ..01/15/2038 .
26827E-AA-3 .. |ECAF | A1 - ABS . ..12/15/2024 . [Paydown ... 357,663 |... 357,663 |............ 333,767 .. 331,250 |.. 0. 357,663 |.... 0 e 0 [l O e 4,465 |..06/15/2040 .
ENN CLEAN ENERGY INTERNATIONAL INVESTMENT
268733-AA-0 .. |LTD ..01/25/2024 . | LOOM-END ... ...500,938 |... .... 625,000 ....622,863 0. 0] (33,040) ... (33,040 4,512 ..05/12/2026 .
283695-B0-6 .. |EL PASO NATURAL GAS CO LLC ... ..11/06/2024 . [Unknown ... ....500,000 .... 499,920 0 L0 .. 21,438 [..02/15/2032 .
202766-A#-9 .. |ENERPLUS CORPORATION SR NT SRS C ... ..05/15/2024 . [Various .... .. 1,400,000 |......... 1,422,470 0. ..(1,337)]... ..1 400 000 |.... L0 ..05/15/2024 .
20278D-AA-3 .. |ENEL CHILE SA ........ ..02/23/2024 . [MET-END . .100,000 |.. .. 94,500 .. . L0 A3 ...95,505 |. 0 ..06/12/2028 .
20278N-AG-8 .. | ENERGY TRANSFER LP ... ..11/06/2024 . [ Unknown ... ...500,000]..... .. 482,555 . 485,471 |. 0. ..2,087 ... 487,508 0. ..04/15/2029 .
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204429-AG-0 ...| EQUIFAX INC ..11/06/2024 . [Unknown ... ...3,633,077 |t 3,233,000 |......... 3,957,580 0 (25,381)]... L0 (143,008) ........ (143,008)|... ...304,890 [..07/01/2037 .
30036F-AC-5 .. |EVERGY KANSAS CENTRAL INC . ..11/06/2024 . [Unknown . 1,053, 189 . 1,000,000 |.. .998,880 |.. 0 .12 0 .54,227 |. .54,227 ..11/15/2033 .
30166T-AB-9 .. |EART 2023-4 A2 - ABS .. ..03/27/2024 . [Paydown . .5,000,000 |.. ..4,999,899 |.. L0 0 ..2,067 | ..2,057 ..12/15/2025 .
30260L-AA-3 .. | TIERRA MOJADA LUXEMBOUR( ..06/01/2024 . [Paydown . . 15,815 .. 13,91 L0 0 .0 .0 ..12/01/2040 .
30260L-AA-3 .. | TIERRA MOJADA LUXEMBOURG || SARL - ABS . ..12/01/2024 . [Paydown . ....5 316 |.. ....4,693 L0 0 .0 .0 ..12/01/2040 .
31428X-BG-0 .. | FEDEX CORP ..03/15/2024 . |Wells Fargo .. .... 1,000,000 ....889,700 0 L0 . (46,135)......... (46,135)|... ..04/01/2046 .
31428X-BQ-8 .. |FEDEX CORP ......evvunnninnnniinn [ eeeees ..02/01/2024 . [U.S. Bank .. .... 2,000,000 |......... 1,687,560 0 L0 . (63,397) ..02/15/2048 .
341081-EU-7 .. |FLORIDA POWER & LIGHT CO .. ..11/06/2024 . [Unknown ... ..10,000,000 |......... 9,991,500 0 L0 . 248,672 ..09/01/2035 .
MUFG SECURITIES
341081-GM-3 .. | FLORIDA POWER & LIGHT CO .. ..06/11/2024 . [ AMERICAS INC. .. .... 2,000,000 |......... 1,990,040 0. ..(37,539) ..04/01/2053 .
341099-CB-3 ...| DUKE ENERGY FLORIDA LLC ... .. 11/06/2024 . [Unknown ......ccevvvvveeeens]eneennnnnnninnnnnnns |oeeee... 3,664,076 | 3,507,000 |......... 4,375,158 L0 (288,804) ..03/01/2033 .
361448-BF-9 .. | GATX CORP ....oooveiiiiiiiiiiiiiiii s ..11/06/2024 . [Adjustment ... ..2,140,000 ..2,135,442 0. (105,999) ..06/30/2030 .
36185P-AA-3 .. | GMACN 2003A CTF = CMBS .........evvvmmmmmmmnnnnnns|veeees ..12/10/2024 . [ Paydown .... 230,814 ....230,814 L0 ..08/10/2038 .
36185T-AA-5 .. | GMACN 024 A - CMBS .....ooovvviiiiiiiiiiiiiieeen [ e ..12/10/2024 . [Paydown ... .... 256,004 .... 259,295 . 0. ..04/10/2037 .
36186E-AA-7 .. | GMACN 2003A CTF - ABS ... ..12/10/2024 . [Paydown . . 120,947 |.. 122,034 |.. . 121,529 L0 ..10/10/2041 .
36188A-AB-1 .. | GMACN 2010-FTLS A - CMBS/CMO ... ..12/10/2024 . [Paydown . 39,505 43,752 42,600 L0 ..02/10/2047 .
36321P-AA-8 .. | GALAXY PIPELINE ASSETS BIDCO LTD ..09/30/2024 . [Paydown . 98,532 9,571 96,529 L0 ..09/30/2027 .
36321P-AE-0 .. | GALAXY PIPELINE ASSETS BIDCO LTD ..09/30/2024 . [Paydown . ..82,212 .. .. 30,465 |.. 30,520 L0 ..09/30/2040 .
373628-AD-4 .. | GA TRANS CORP .. ..09/30/2024 . [Paydown . . 116,667 |.. .116,667 |.. . 116,667 L0 ..09/30/2053 .
373628-AD-4 .. | GA TRANS CORP - ABS ..12/31/2024 . [Paydown . .. 29,167 |.. .. 29,167 |.. L0 . ..09/30/2053 .
38011S-AA-3 .. | GMACN XVI1 A1 - CMBS . ..09/10/2024 . [Various .... .... 380,127 ....412,814 L0 ..(6,708)]... ..09/10/2024 .
380111i-AA-4 .. | GMACN 2002A CTF - ABS ... ..12/10/2024 . [Paydown ... ... 256,467 ... 256,467 0. 24 ..05/10/2037 .
38011X-AA-2 .. | GMACN 2003A CTF - CMBS .. . ..12/10/2024 . [Paydown ... .. 255,234 ... 266,253 0. ..(4,906)]... ..09/10/2036 .
GOLDEN BEAR 2015-1 LLC FUNDING NTS CL A -
38080L-AA-4 .. |ABS oo [ ..09/20/2024 . [Paydown ........ccevvvvvennsfoerniniiiniininnninns Joeennnnn 228,693 [onniiiinnns 228,693 |............ 228,693 [...uvvennnes 228,693 ..o (VN [V [V O U SO [N FRRR 228,693 [....evviiinnnne s ..09/20/2046 .
38080L-AB-2 .. | ABS ..09/20/2024 . Paydown ... 132,317 132,317 L 132,317 | L0 132,317 |.... ..09/20/2046 .
38239K-AA-6 .. | GOODMAN US FINANCE FOUR LLC . ..11/06/2024 . [Unknown . . 1,000,000 |.. . 1,006,230 |.. ,004,867 L0 .. 1,004,634 |. ..10/15/2037 .
390638-AG-5 .. | GREAT LAKES GAS TRANS CO ..... ..03/25/2024 . [Paydown . .500,000 |.. .500,000 |.. L0 . 500,000 |. ..03/25/2028 .
390638-AH-3 .. | GREAT LAKES GAS TRANS CO SENIOR NOTES . ..01/20/2024 . [Paydown ... ... 300,000 ...300,000 0. .. 300,000 |.... ..01/29/2030 .
GRIFFITH LABORATORIES INTL INC SR NTS SER
30839#-AF-8 .. | 2014-A ..01/15/2024 . [Paydown ... ... 500,000 ....500,000 . 500,000 |.... ..01/15/2029 .
400666-AA-1 .. | GUARA NORTE SARL . ..12/15/2024 . [Paydown . .. 52,289 |.. ...51,745 |. ..06/15/2034 .
404280-Di-6 .. |HSBC HOLDINGS PLC ... ..09/19/2024 . [HSBC PUBLIC .. 3,500,000 ..3,500,000 |.... ..03/09/2044 .
CORPORATE
404350-AB-6 .. |HTA GROUP LTD ..06/04/2024 . | REORGANIZATIONS .... 440,000 ....406,980 0. ..420,907 |.... ..12/18/2025 .
417540-AT-8 .. |HARVEST OPERATIONS CORP . - ..04/26/2024 . [Maturity @ 100.00 .. ... 650,000 ...649,006 L0 . 650,000 |.... ..04/26/2024 .
437301-AD-6 .. |HPA 2020-2 D = CMBS .......eevmmmmmmmmnnnnnnnnnnans [ eeeeens ..12/01/2024 . [Paydown ... 0. ..01/17/2041 .
437301-AE-4 .. |HPA 2020-2 E - OMBS ... [ oo ..12/01/2024 . [Paydown ... L0 ..01/17/2041 .
449669-AK-6 .. |MOSAIC GLOBAL HOLDINGS INC ........eevmevmmumnnns]veeenns ..11/06/2024 . [Unknown ... . . 0. . ..01/15/2028 .
450319-AA-6 .. | ITC MIDIEST LLC ....evvvvrmnnnnmnnnninininiiiiiiiins [ eeeees ..11/06/2024 . [Unknown . oo |oeeeenn.. 5,505,265 |... 5,230,000 |......... 5,130,673 . . v 0 el 2,639 ... . . 20 [ L0 . PP . ..01/31/2038 .
450320-AA-3 .. | ITC GREAT PLAINS LLC 1ST MTG BNDS SER A .....[....... ..12/17/2024 . |Redemption @ 100.00 ... |.ecoeveeeriiiinniiins Joeeeennnnid 987,000 |.....cennnnn 987,000 |....cceennnn 987,000 |t 987,000 [o.vvvvvrrnnnnnnee (VN (1 PO [V [V SO (VN 987,000 |ooeeeeiiiennns , ..11/26/2044 .
INDUSTRIAL AND COMMERCIAL BANK OF CHINA LTD
45580K-AK=4 .. | (NEW Y oo [ e ..01/23/2024 . [MET-EMD 250,000 |..cceennnnn 278,725 ... 267,525 |.. 0. 267,234 |.... L0 . (26,731) [ (26,731)f... ..11/08/2027 .
458140-AK-6 .. | INTEL CORP ... ..05/02/2024 . |Bank of America . 3,000,000 |.. . 3,083,610 |[.. . 3,066,908 L0 ..3,066,060 |. 0 (398,250)). . (398,250) ..10/01/2041 .
462476-AA-2 .. | IOWA INTERSTATE RAILROAD LTD SR SEC NTS ..01/28/2024 . [Paydown ... . 333,200 |.. . 333,200 |.. L0 0 (200)]. (200) ..01/28/2028 .
46591L-AC-5 .. | JPMMT 19INV3 A3 - CMO/RMBS .. ..12/01/2024 . [Paydown . 192,514 .. .196,034 |.. L0 0 .0 .0 ..05/25/2050 .
46591L-AJ-0 .. | JPMMT 19INV3 A5 - CMO/RMBS ..12/25/2024 . [Paydown . . 526,195 |.. . 534,142 |.. L0 0 .0 ..05/25/2050 .
46617T-AA-2 .. |HENDR 2014-1 A - ABS ..12/15/2024 . [Paydown ... .... 181,999 ....181,8% 0 L0 .0 . ..03/15/2063 .
46618A-AA-2 .. |HENDR 2014-2 A - ABS .. ..12/15/2024 . [Paydown ... ... 182,835 ....182,717 . 182, 0. ..182, L0 .0 . ..01/17/2073 .
46651N-AA-2 .. | JOLAR 2019-1 A - ABS .. ..12/15/2024 . [Paydown . .286,000 |.. .290,469 |.. . 289,226 L0 . 286,000 |. 0 .0 ..04/15/2044 .
46655B-AA-4 .. | J G WENTWORTH L LLC - ABS ......cevvvvvveveennnns|eeeenns ..12/16/2024 . | Paydown ... .. 524,718 ... 524,669 . 524,672 |. 0. ..524,718 |.... 0. .0 .. ..02/15/2079 .
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46655K-AA-6 .. |HENDR 21A2 A - ABS ..12/16/2024 . [Paydown ... 489,523 .... 489,402 . 489,406 |.. 0 e .... 12,437 |..02/18/2070 .
46817M-AL-1 .. | JACKSON FINANCIAL INC ..11/06/2024 . [Unknown . ,000,000 .. . 741,050 |.. . 766,276 L0 . 29,774 (.. 11/723/2031 .
47215P-AE-6 .. | JD.COM INC ..01/25/2024 . | LOOM-EMD ... 600,000 ....619,200 .613,600 |.. 0. . L0 .. .... 10,969 [..01/14/2030 .
47232X-AA-6 .. | MHT 2010-A A = ABS ..ooevvveviiiiiiiiiiiiciiieees [ eeeens ..12/10/2024 . [ Paydown 107,137 |........eee 108,416 |............ 108,185 [....vveennnnnnee 0 Jeeeeeeee e (1,048) [ O e (1,048) |0 e 107,137 |oeeeiiiiiiiees (VN (1 O [V 3,046 |..06/10/2055 .
PLANNED INDUSTRIAL EXPANSION AUTH OF KANSAS
48503T-AA-5 . |CITY M oo [ e ..12/10/2024 . [Paydown .......ccevvvvvviiisooriiniiniiniiins e, 364,219 |t 364,217 |............ 364,217 R LZ02 VN N | I N 2 ..12/10/2032 .
485260-BJ-1 .. | EVERGY KANSAS SOUTH INC . ..11/06/2024 . [Unknown ... ...2,152,807 |.......... 2,000,000 |......... 1,883,940 ..1,020,488 |.... ..2382,319 |.... ..12/15/2037 .
48855K-AA-8 .. | KENBOURNE INVEST SA ..03/20/2024 . [MET-EMD . ...58,500 .100,000 |.. .106,350 |.. . 100,000 |. . (41,500)/. . ..11/26/2024 .
497266-AC-0 .. |KIRBY CORP ..11/06/2024 . [Unknown ... , .. 5,000,000 ,997,388 |.... L0 (140,379)........ (140,379)... ..03/01/2028 .
501550-AK-6 .. |KYNDRYL HOLDINGS INC ....covvvvvvieiiieiiieeeennns [ oo .. 11/06/2024 . [UnKnown ....ccovvvvvvniinnisenniiiniiiiieens o 914,534 |.......... 1,000,000 999,525 |ooeviiiiiiiinnns (VN A (84,991)]......... (84,991) ..10/15/2028 .
LCN Capital Partners I11-D, L.P Class A Nts
50196@-AA-5 .. | ... ..01/30/2024 . [ Adjustment .510,601 |.. 512,125 |.. .510,608 L0 . 510,601 |. 0 .. 12/31/2034 .
50201P-AA-4 .. | LLPI . ..08/04/2024 . [Paydown . .. 56,005 |.. ..61,169 |.. L0 ...56,005 |. 0 ..02/04/2039 .
511546-AB-9 .. |ENBRIDGE ENERGY PARTNERS LP .... ..11/06/2024 . [Unknown ... ..5,000,000 |......... 4,382,250 0. ..4,813,892 |.... L0 ..10/01/2028 .
538396-AG-9 .. |LIVING SPACES ..10/01/2024 . [Paydown ... .. L0 ...30,000 |.... L0 ..07/03/2038 .
539439-AX-7 ...|LLOYDS BANKING GROUP PLC ..11/06/2024 . [Unknown . . 2,000,000 |.. . 2,000,000 L0 .2,000,000 |. 0 ..03/06/2029 .
53948P-AA-6 .. |LPSLT 2021-1 A - ABS ....... ..12/20/2024 . [Paydown . . 153,409 |.. . 153,584 L0 0 ..01/21/2048 .
552921-AA-8 .. | NMC BRAZIL DOWNSTREAM TRADING SARL .. ..12/30/2024 . [Paydown ... 9326 9,326 ....9,326 |.. 0. L0 ..06/30/2031 .
553427-AA-3 ...|MP 2023-1 A - ABS ... ..12/15/2024 . [Paydown ... ,600,435 |... 1,609,429 . 1,609,419 |.. L0 ..1,609,435 |.... L0 ..05/15/2063 .
55388R-AA-4 .. | V24 CAPITAL BV ..12/01/2024 . [Paydown . . 18,991 . . .. 20,421 |.. .. 20,192 L0 ...18,991 |. 0 .0 . ..06/01/2034 .
576722-AA-0 .. |MATHER .. ..11/06/2024 . [Unknown . 1,697,519 . ,000 000 |.. .2,000,000 |.. . 2,000,000 L0 ,000,000 |. 0 (302,481)|. . (302,481) ..10/01/2031 .
58518N-2B-7 .. | MEGLOBAL ..11/14/2024 . [MET-END . 448,110 . 450,000 |.. .507,128 |.. . 470,209 L0 0 .(9,392)|. .(9,392) ..05/18/2025 .
58549K-AC-5 ...|MELLO 2021-INV1 A3 - CMO/RMBS ........cccovvinn|oeeeen |oe 12/01/2024 . | Paydown .... ...105,645 |... .. 105,645 0. L0 ..06/26/2051 .
Bank of America
595620-AY-1 .. | MIDAMERICAN ENERGY CO ..06/11/2024 . [Securities ... .1,203,600 |... .1,250,000 L0 . L0 ..09/15/2054 .
59980V-AG-6 .. | MCMLT 2018-1 M2 - CMO/RMBS .. . ..12/01/2024 . [ Paydown 0. ...59,340 |.... L0 ..05/25/2062 .
60040#-AB-8 .. | MILLENNIUM PIPELINE COMPANY LLC SR SEC NTS . ..12/30/2024 . [Paydown ... ... 144,360 .... 144,360 L0 L0 ..06/30/2032 .
602736-AA-8 .. |MINEJESA CAPITAL BV ..08/10/2024 . [Paydown . . 41,418 .. .. 43,743 |.. L0 K 0 ..08/10/2030 .
606822-BX-1 .. |MITSUBISHI UFJ FINANCIAL GROUP INC . ..11/06/2024 . [Unknown . ,000,000 .. . 1,000,000 |.. L0 ..1,000,000 |. 0 ..07/20/2032 .
60935D-AA-3 .. | MONG DUONG FINANCE HOLDINGS BV ..11/07/2024 . [Paydown ... 0. ...57,542 |.... L0 ..05/07/2029 .
61947B-AA-1 .. |MSAIC 242 A - ABS ..12/20/2024 . [Paydown ... .. L0 L0 ..04/22/2052 .
62055-AA-2 .. |NZES 21FNT2 A - ABS ... ..09/25/2024 . [Paydown ... . 120,872 |.. 0. L0 ..05/25/2026 .
629550-AA-2 .. |NZES 21FNT2 A = RMBS .....ccooviiiiiiin [ oo ..12/25/2024 . [Paydown ... ...35,554 |.. L0 L0 ..05/25/2026 .
62963#-AK-7 .. |NRP (OPERATING) LLC SR NTS SRS J . ..12/01/2024 . [Paydown . 177,784 ). . 165,117 |.. . 172,818 L0 0 ..12/01/2026 .
64132N-AA-4 .. |NETWORK 121 LTD ..04/12/2024 . [MET-END .... ... 650,000 ...632,875 L0 L0 .. 12/29/2049 .
64828E-AA-3 .. |NRZT 19NQM4 A1 - CMO/RMBS .......coovvvviiiiinina [ oeeens ..12/01/2024 . [Paydown ... 0. L0 ..09/25/2059 .
64828M-BB-2 .. |NRZT 2017-3 B2 - CMO/RMBS ...........cooeeeeeeins [ oo .12/01/2024 . [Paydown ... ... 450,025 ....474,977 L0 L0 ..04/25/2057 .
64830D-AV-5 .. |NRZT 2019-2 B2 - CMO/RMBS .......ccooeveieiieenns [ oo ..12/01/2024 . [Paydown ... ... 429,233 .... 438,086 0. L0 ..12/26/2057 .
64830K-AR-8 .. |NRZT 2018-3 B1 - CMO/RMBS ........oovvvvvrrneenns|veeens ..12/01/2024 . [Paydown ... .. 267,942 ...286,049 . L0 L0 ..05/27/2058 .
655663-E@-7 .. |NORDSON CORPORATION SER 2015 A SRNTS v [ oo ..07/28/2024 . [Paydown ... 428,571 . 428 571 |.. 0. L0 ..07/28/2025 .
665501-AG-7 .. | NORTHERN NATURAL GAS CO ........eevvummmmmmmnnnnns|vneenns ..11/06/2024 . [Unknown ... .... 4,000,000 |......... 4,586,480 ..4,409,684 |.. L0 L0 (442, 115)]........ (442,115) ... ..02/15/2037 .
665772-CV-9 .. | NORTHERN STATES POWER CO .. ..03/06/2024 . | Goldman Sachs . .. 2,000,000 |......... 1,985,580 |......... 1,986,033 |.. 0. . L0 (233,458)]........ (233,458)... ..06/01/2052 .
665772-CX-5 .. |NORTHERN STATES POWER CO .. ..03/06/2024 . |Bank of America 2,882,760 3,000,000 |.. . 2,977,620 |.. . 2,977,867 L0 ..2,977,927 |. 0 . (95,167)]. (95,167) ..05/15/2083 .
66706*-AA-6 .. |Northstar Mezzanine Partners VII LP (Bond) . ..11/26/2024 .| Direct 1,981,424 ..1,081,424|.. . 1,081,424 |.. . 1,975,051 L0 ..1,081,424 |. 0 .0 ..06/10/2034 .
67114N-AA-9 .. | ORYX FUNDING LTD ....... ..04/15/2024 . [MET-END . 297,000 .300,000 |.. .319,800 |.. . 315,384 L0 0 . (17,847 ..02/03/2031 .
67118K-AA-1 .. | OBX 24NQM3 A1 - RMBS ..12/01/2024 . [Paydown . 403,008 . 403,008 |.. 403,004 |..oeviiiiiiiiiiies L0 0 .0 ..12/26/2063 .
67624L-2A-5 .. | 0Q SAOC .... ..01/08/2024 . [MET-END . 204,150 .300,000 |.. . 304,275 |.. L0 0 .(8,679)|. .(8,679) ..05/06/2028 .
68233D-AP-2 ...| ONCOR ELECTRIC DELIVERY COMPANY LLC ..11/06/2024 . [Unknown . 2,296,552 . 2,000,000 |.. . 1,996,540 |.. L0 0 . 298,197 |. 208,197 ..01/15/2033 .
68233J-AF-1 .. | ONCOR ELECTRIC DELIVERY COMPANY LLC ... ..11/06/2024 . [Unknown ... ... 3,632,478 |.......... 3,000,000 |......... 3,044,728 0 . L0 ..599,608 |..........599,603 |... ..09/01/2038 .
68268N-AD-5 .. | ONEOK PARTNERS LP ..11/06/2024 . [ Unknown ...5,496,937 |.......... 5,000,000 |......... 6,270,000 . 0. (38,130) . 0]l (340,476))........ (340,476)]... ..10/15/2037 .
68389X-BF-1 .. | ORACLE CORP ... ..12/09/2024 . [ SUSQUEHANNA 3,301,200 . 4,000,000 |.. . 3,709,840 |.. . 3,742,711 L0 6,836 .. 3,749,547 |. 0 (448,347)). . (448,347) ..05/15/2045 .
691204-AG-6 .. |OR Il A1F - CDO ... ..04/11/2024 . | Paydown ... ...6,000,000).......... 6,000,000 |......... 6,004,000 6,001,462 |. 0. ..(1,462)]... ..6,000,000 |.... 0. ...0].. .0 ..04/20/2032 .




9'vi3

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
693304-AJ-6 .. | PECO ENERGY CO ..11/06/2024 . [Unknown ... .. 1,603,432 .......... 1,560,000 |......... 1,169,875 . 1,279,130 |.. 0 ..10,674 |... ...10,674 |... ..1,289,804 |.... L0 303,629 |.... ..03/15/2037 .
69335Y-AN-6 .. | PHHC 2006-4 A8 - CMO/RMBS ..12/01/2024 . [Paydown . 80 | 80|.. 0 e 0 i O e 0 e 0 e 80 |. 0 .0 ..12/18/2036 .
69336R-CB-4 ...| PHHMC 2005-5 A5 - CMO/RMBS ..12/01/2024 . [Paydown . . 19,593 ...19,503 |.. 0 ... 19,593 |. 0 .0 ..08/18/2035 .
695114-CD-8 .. | PACIFICORP ... ..11/06/2024 . [Unknown . ..10,248,844 10,000,000 |.. L0 ..9,725,677 |. 0 . 523,167 |. ..04/01/2037 .
695114-CG-1 .. | PACIFICORP ... ..11/06/2024 . [Unknown ... ...5,332,416 |.......... 5,000,000 0. ..5,057,954 |.... L0 ..10/15/2037 .
698900-AG-2 .. | OVINTIV INC ..11/06/2024 . [Unknown ... ...3,832,989 |........... 3,520,000 0 ..3,518,215 |.... L0 ..11/01/2031 .
708653-AA-8 .. | PENNSYLVANIA AMERICAN WATER CO ..11/06/2024 . [Unknown ... ..10,305,563 |......... 10,000,000 0 .10,091,253 |.... L0 ..09/01/2026 .
717046-B@-4 .. | PEYTO EXPLORATION & DEVELOPMNT SR NTS ..10/22/2024 . [Direct ... ...4,092,490 |........... 3,615,068 0 ..4,092,490 |.... L0 ..05/01/2025 .
718030-AZ-5 .. | AQUA PENNSYLVANIA INC ..11/06/2024 . [Unknown . .eeeee... 4,958,050 |.......... 5,000,000 0. ........ 4,996,904 |.... L0 . (38,854)[......... (38,854)|... ..05/10/2027 .
72650R-AR-3 .. |PLAINS ALL AMERICAN PIPELINE LP ......eevvvuuen | oeeenns .. 11/06/2024 . [UnKnown .....coovvvvvvvnnnisfornnniiiiieiiis e, 7,492,307 |.......... 7,000,000 0 eeeeeeen(45,583) [ceeeeeiiiiiinennn 0 oo (45,583) |0 e 7,927,504 |..oevvinnnnnnnne [V A (435,198)]........ (435,198) ..01/15/2037 .
PORT WASHINGTON GENERATING STATION LLC SR
78557%-AA-2 .. |SEC NTS ooooriiiiiiii ..12/15/2024 . [Paydown ........coovvviiiiiseniiiiiiiiii | 206,011 | 206,011 [.oeveeeeees 206,011 0 0 ..07/15/2030 .
74170*-AD-1 .. | PRIME PROPERTY FUND LLC SR NTS SER D . ..07/30/2024 . [Maturity @ 100.00 ...1,000,000 |.......... 1,000,000 |......... 1,000,000 , L0 L0 ..07/30/2024 .
74365P-AD-0 .. | PROSUS NV .. ..01/23/2024 . [MET-END .... ...214,970 .350,000 |.. . 331,625 |.. . 332,507 L0 0 (117,560)|. . (117,560) ..08/03/2050 .
T4365P-AE-8 .. | PROSUS NV ..10/02/2024 . [ PMorgan ... 1,410,000 . 2,000,000 |.. . 1,902,460 |.. . 1,906,566 L0 0 (497,992)). . (497,992) ..02/08/2051 .
74365P-AJ-7 .. |PROSUS NV .. ..09/27/2024 . [Morgan Stanley . ..1,255,785 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 |.. 0. L0 | (244,219) . (244,215)|... ..01/19/2052 .
744516-AB-1 .. | SCANA CORP ..11/06/2024 . [Unknown ... .... 2,000,000 |......... 2,339,580 |......... 2,085,381 |.. 0 fennnnnnl (28,087))... L0 . (28,430)|......... (28,430) ... ..12/15/2026 .
744533-BJ-8 ...|PUBLIC SERVICE COMPANY OF OKLAHOMA ... ..11/06/2024 . [Unknown ... .. 11,070,000 |........ 13,046,356 |........ 12,497,446 |.. .0 fe..eeee.. (60,564))... L0 (306,227)........ (306,227)]... ..11/15/2037 .
745332-BX-3 ...|PUGET SOUND ENERGY INC ....coovvveeeiiiiiiiiiienns [ oo ..11/06/2024 . [Unknown ... L0 (20,616)... L0 (230,466)........ (230,466)]... ..03/15/2037 .
747316-BX-6 .. | QUAD GRAPHICS INC SR SEC NTS TRANCHE D ...... [....... ..11/26/2024 . [Paydown ... 0. L0 ..04/10/2026 .
TAT36K-AJ-0 .. |QORVO INC .....ovvernrnrninniiniiiniiiiiiiiiiiniiiiins [ eeeees ..11/06/2024 . [ Unknown L0 L0 . (81,002) ..04/01/2031 .
756109-CE-2 .. |REALTY INCOME CORP . ..11/06/2024 . [ Adjustment L0 0 . (68,596)]. ..02/15/2032 .
760848-AA-5 .. |Republic Transmission, LLC Nts due 2050 ..12/31/2024 .| Paydown . . . L0 0 .. (2)) ..12/18/2050 .
76120H-AC-1 .. | RESORTS WORLD LAS VEGAS LLC ..........eee.e. ..11/13/2024 . [MET-EMD . 400 000 |.. 407 200 |.. . 405,557 L0 0 . (56,759)[. ..04/06/2031 .
76169#-AH-6 .. |REYES HOLDINGS LLC SER 2015A SR SEC NTS ..02/04/2024 . [Paydown . . 666,666 |.. .666,666 |.. .666,666 L0 0 ..02/04/2025 .
78319M-AA-1 .. |RUTAS 2 AND 7 FINANCE LTD . ..09/30/2024 . [Paydown . 20,409 L0 0 0|..09/30/2036 .
784860-AJ-0 .. | SVB FINANCIAL GROUP ..11/08/2024 . [Adjustment ... 0 .. 15,810 |.. L0 L0 .. 12/29/2049 .
795758-AJ-6 .. | SALTCHUK RESOURCES INC ......eevvvvvvvvvviiiinnnns [eeeeenn e 05/22/2024 . Paydown ... 934,616 |... ... 934,619 .... 934,663 |.. 0. L0 ..06/09/2026 .
79588T-AD-2 .. | SAMMONS FINANCIAL GROUP INC . ..11/06/2024 . [Unknown . 1,074,436 ..1,250,000 |.. . 1,247,150 |.. . 1,247,831 L0 0 (173,620)|. . (173,620) ..04/16/2031 .
80007R-AE-5 .. | SANDS CHINA LTD .. ..01/25/2024 . [Various . 1,012,069 ..1,035,000 |.. .974,580 |.. .977,036 L0 0 .34,314 |. .34,314 ..08/08/2028 .
80007R-AL-9 .. | SANDS CHINA LTD .. ..01/25/2024 . | LOOM-EMD 575,628 . 635,000 |.. .641,368 |.. . 635,318 L0 0 (59,659) ..06/18/2030 .
80286J-AC-9 .. | SREV 19A C - ABS . ..10/25/2024 . [Paydown . ..10,000,000 10,000,000 |.. . 9,096,711 |.. 9,999,372 L0 0 ..01/26/2032 .
81746L-AA-0 .. | SEMT 2015-3 A1 - CMO/RWBS . ..12/01/2024 . [Paydown . .66,218 L0 0 ..07/25/2045 .
817460-AA-9 .. | SEMT 182 A1 = CMO/RMBS ... e ..12/01/2024 . [Paydown ... ..6,115 ... 0. L0 ..02/25/2048 .
SOUTH INLET PART URBAN RENEWAL ZERO CPN PROM
83846#-AA-8 .. INT — Lo [ | 03/15/2024 . [Paydown ........ccevvvveeees|oorenninnninninnnnnns Joeennnn 458,129 [, 458,129 |............ 325,453 |............ 397,176 [oevveeriiininnnee 0 0 ..03/15/2029 .
8426EP-AF-5 .. | SOUTHERN COMPANY GAS CAPITAL CORP .. ..11/06/2024 . [Unknown ... .... 2,000,000 |......... 1,994,400 |.......... 1,995,002 |.. L0 . L0 ..09/15/2032 .
845331-D*-5 ...| SOUTHIEST WATER COMPANY INC. ..05/16/2024 . [ Paydown ... ... 12,000,000 |........ 12,000,000 0. .12 000,000 |.... L0 ..05/17/2048 .
845331-E#-0 .. | Southwest Water Company Nts due 2050 . ..05/17/2024 . [Paydown ... .. 2,000,000 |......... 2,000,000 L0 ..2,000,000 |.... L0 ..09/14/2050 .
84929K-AA-5 .. | AES FINANCE 3 .............. ..11/01/2024 . [Paydown . .. 40,697 |.. .. 40,697 |.. L0 ...40,697 |. 0 ..12/31/2047 .
853254-BU-3 ...| STANDARD CHARTERED PLC ..11/06/2024 . [Unknown . .500,000 |.. .500,000 |.. L0 . 500,000 |. 0 ..02/18/2036 .
853254-CU-2 ...| STANDARD CHARTERED PLC ..01/25/2024 . | LOOM-ENMD .550,000 |.. .558,107 |.. L0 ..557,808 |. 0 ..07/06/2034 .
855244-AS-8 ...| STARBUCKS CORP ............ ..08/16/2024 . [KeyBanc . , . 6,000,000 |.. . 5,540,940 |.. L0 ..5,585,258 |. 0 (316 718) ..11/15/2048 .
857006-AG-5 .. | STATE GRID OVERSEAS INVESTMENT (BVI) LTD ... ..01/23/2024 . [MET-END .... 483,590 |... , , 0. 528,998 |.... L0 (45,408)|... ..05/04/2027 .
872882-AH-8 .. | TSMC GLOBAL LTD ..01/25/2024 . | LOOM-EMD ... ...725,026 |... .... 785,000 .... 783,108 L0 L0 .. (59, 114)[... ..04/23/2026 .
872882-AK-1 .. | TSMC GLOBAL LTD .. ..01/23/2024 . [MET-END .... 251,670 .300,000 |.. . 235,131 |.. L0 K 0 , ..8,568 ..04/23/2031 .
872898-AE-1 .. | TSMC ARIZONA CORP ..01/24/2024 . [Wells Fargo 1,844,425 ..2,500,000 |.. . 2,466,450 |.. L0 . 2 467 984 |. 0 (623 559)|. . (623, 559) ..10/25/2051 .
87404L-AA-0 .. | TLUND 2019-1 A - ABS . ..12/15/2024 . [Paydown . 163,986 . 163,986 |.. . 163,985 |.. L0 ..163,986 |. 0 .0 .. 12/15/2044 .
881575-AC-8 .. | TESCO PLC .......... ..11/06/2024 . [Unknown . 1,513,206 . 1,481,000 |.. . 1,800,526 |.. 1 700,206 L0 .. 1,690,489 |. 0 (177,283). . (177, 283) ..11/15/2037 .
889175-BD-6 .. | TOLEDO EDISON CO ... ..11/06/2024 . [Unknown ... ..2,370,259 |........... 2,200,000 |......... 2,368,212 |......... 2,320,800 |.. 0. 054,758 | ..05/15/2037 .
89307#-AB-5 .. | TRANSBAY CABLE .......ccceeeviiinnnnnnnnnnnnnnnns [oeeeens .. 12/30/2024 . |Paydown ....oevvvvviiiiiiiiieiiiiiiiiiiiiieiiees e 30,596 |...vvvvvnnnnnns 30,596 |............. 30,596 [....ceeennee 30,596 |..evvvriiiinnnnns Ol Ol O 0 e 0]l 30,596 | 0 O i, .. 12/30/2052 .
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CORPORATE
89352H-AY-5 ...| TRANSCANADA PIPELINES LTD .....evvvvrvmmvnnnnnnnn [ eeeeens ..10/15/2024 . | REORGANIZATIONS ... .... 3,000,000 |......... 3,844,080 . 3,777,465 |.. 0. (17,122)|... ...(17,122) )... ..3,760,343 |.... L0 (937,133)]........ (937, 133)... ..05/15/2048 .
89352L-AG-5 .. | TRANSCANADA PIPELINES LTD .... ..11/06/2024 . [Unknown .......... . 6,000,000 |.. . 5,843,580 |.. 5,940,082 L0 ..5,047,814 |. 0 . 656,518 |. 656,518 ..06/15/2029 .
89407#-AG-3 .. | TRANSWESTERN PIPELINE COMPANY LLC SR NTS ..12/00/2024 . [Maturity @ 100.00 .5,000,000 |.. .5,000,000 |.. .5,000,000 L0 ..5,000,000 |. 0 .0 .. 12/09/2024 .
80472¢-AH-1 .. | TREK BICYCLE CORP SR SEC NTS ... ..11/01/2024 . [Paydown ... .340,000 |.. . 340,170 |.. L0 0 .0 ..05/01/2027 .
89837#-AM-0 .. | EST BERNCE BISHP ..04/13/2024 . [Paydown ... .. 312,500 .... 312,500 0. L0 .0 . 0. ..10/13/2043 .
89837#-AM-0 .. | EST BERNCE BISHP = ABS .......ccvvvvvvvvvvnniinnns [ eeeenn ..10/13/2024 . [ Paydown 312,500 |............ 312,500 0 (VN [V 0 ..10/13/2043 .
CORPORATE
90011Q-AC-4 .. | TURK TELEKOMUNIKASYON AS ..05/22/2024 . | REORGANIZATIONS .eevvvvs |oeveeieiiiiinieeeeens |, 434,838 |............. 430,000 |............ 468,937 O e () i O e (A1) |0 LXK I 0 ..02/28/2025 .
902382-A@-9 .. | TYMAN PLC SR NTS SER B .. ..08/15/2024 . [Paydown ... ...7,000,000 |.......... 7,000,000 |......... 7,000,000 0. ..7,000,000 |.... L0 ..11/19/2024 .
903520-AD-6 .. | STEAM 2021-1 A - ABS .... ..12/28/2024 . [Paydown . ....21,657 .. 21,657 .. .. 21,656 |.. L0 ...21,657 |. 0 ..02/28/2051 .
91127K-AC-6 .. |UNITED OVERSEAS BANK LTD .. ..04/10/2024 . [Call @ 100.00 .. ... 1,175,000 |.......... 1,175,000 |......... 1,159,725 0. 1,174,691 |.... L0 ..04/15/2029 .
913017-BJ-7 .. |RTX CORP ..o [ e ..12/09/2024 . [ SUSQUEHANNA .. ...6,158,580 |.......... 6,000,000 |......... 6,901,980 L0 ..6,576,008 |.... L0 ..05/01/2035 .
92261B-AA-4 .. | VCC 246 A - RWBS . R ..12/25/2024 . [ Paydown R 1,309 |, 1,309 0. K ... 1,309 |.... L0 .. 12/28/2054 .
92428F-AA-5 .. | VERMONT TRANSCO LLC FIRST MTG BONDS SRS 0 ....... ..10/01/2024 . [Paydown ........cevvvvvvviisennininiiiiiiniinnns |, 142,857 [ 142,855 O e M4 [ O 1 0 [ 142,855 |l 0 ..10/01/2036 .
CORPORATE
92857W-BD-1 .. | VODAFONE GROUP PLC .. ..07/12/2024 . | REORGANIZATIONS ... ...1,761,800 |.......... 2,000,000 |......... 2,461,192 L0 L0 ..02/19/2043 .
94949F-AG-8 .. |WELF 222 C - CDO .... ..10/21/2024 . [ Paydown ..1,500,000 |.......... 1,500,000 |......... 1,500,000 . 0. . L0 ..10/18/2035 .
95000U-20-5 ...| WELLS FARGO & CO ..06/26/2024 . [Morgan Stanley . ) .. 15,000,000 10,353,850 10 534,723 |.. L0 ...10 615,243 |.... L0 . 450,007 |... ..04/30/2041 .
95763P-EF-4 .. |WESTERN ALLIANCE BANK ..07/15/2024 . [ PMorgan ... 9,487,500 10,000,000 |.. 10,000,000 |.. 10,000,000 L0 10,000,000 |. 0 (512,500)|. . (512,500) ..06/01/2030 .
961214-EF-6 .. | WESTPAC BANKING CORP .. ..11/06/2024 . [Unknown ... 4,736,323 .. 5,000,000 |......... 5,023,700 5,015,286 |.. 0. ..5,013,168 |.... 0. (276,849) .. (276,845)]... ..07/24/2034 .
WILLIAM BLAIR & CO CTL
96928*-FV-4 .. | 2014-P ..12/15/2024 . [Paydown ... 139,109 |... 139,117 |eveeeees 139,117 ... 139,117 | L0 139,117 |.... L0 ..09/15/2044 .
976843-BE-1 .. | WISCONSIN PUBLIC SERVICE CORP ..11/06/2024 . [Unknown .. ..10,239,804 10,000,000 |.. . 9,942,100 |.. 9,963,954 L0 ..9,965,613 |. 0 ..12/01/2036 .
C1465%-AL-7 .. | CGI GROUP INC GTD SER E SR NTS ..09/12/2024 . [Maturity @ 100.00 ..10,000,000 10,000,000 |.. 10,000,000 |.. 10,000,000 L0 10,000,000 |. 0 ..09/12/2024 .
C1467#-AC-1 .. | CSL GROUP INC SR SEC NTS .....coevvvveieeeeeeenns oo ..08/13/2024 . [ Paydown ... 375,000 |.. 0. L0 ..08/13/2030 .
C4861*-AG-2 .. | IRVING OIL LTD SR NTS SRS N ..01/31/2024 . [Maturity @ 100.00 .. L0 ..3,500,000 |.... L0 ..01/31/2024 .
G11176-AA-5 .. | BIOCEANICO SOVEREIGN CERTIFICATE LTD . ..12/05/2024 . [ Paydown 0. ...30,381 L0 ..06/05/2034 .
CARIBBEAN UTILITIES CO LTD SER 2014-A SR NT
G1418#-AQ-6 .. ..11/25/2024 . [Paydown ... .... 500,000 ....500,000 .500, .... 500,000 |.... ..11/25/2029 .
G1910H-AC-6 .. | CASTLE PEAK POIER FINANCE COMPANY LTD ..01/25/2024 . | LOOM-EMD .795,000 |.. 774,306 |.. 779,941 . 780,106 |. (102,568)|. ..06/22/2030 .
G24524-BC-6 ...| COUNTRY GARDEN HOLDINGS CO LTD ..01/25/2024 . | LOOM-END ... ... 705,000 .. 46,833 |.. ...46,833 |oooeeiiiiil 0 8157 [ 8,157 |... ..01/14/2030 .
Harbour Aircraft Investments Ltd 2017-1
GA30TU-AF-1 .. |Class A = oo [V ..12/15/2024 . [ Paydown 782,275 ............ 777,218 | 779,447 782,275 |oveeiiinnnnnee (VN (1 O [V O 14,022 [..11/15/2037 .
CORPORATE
G4808V-AC-4 .. |NAUTILUS INKIA HOLDINGS SCS . D......|..07/12/2024 .| REORGANIZATIONS ... 300,000 ....311,016 .300,000 |.. . 300,000 |.... L0 ..11/09/2027 .
G4R026-AB-6 .. |HKT CAPITAL NO 2 LTD . D. ..01/09/2024 . [MET-END .... .225,000 |.. 242,759 |.. .230,876 0 . (10,206)|. ..04/02/2025 .
G4R029-AA-2 .. |HKT CAPITAL NO 4 LTD D. ..01/23/2024 . [MET-END . . 400,000 |.. . 397,500 |.. . 395,839 0 . (16,040)/. ..07/14/2026 .
G4RO2A-AA-9 .. |HKT CAPITAL NO.5 LTD .. D. ..01/25/2024 . | LOOM-EMD .300,000 |.. .311,685 |.. . 308,224 0 . (36,506)]. ..09/30/2029 .
G54897-AB-2 .. |LIMA METRO LINE 2 FINANCE LTD . D. ..10/05/2024 . [ Paydown . .. 21,570 |.. 2.1 |. (VN 0l ..04/05/2036 .
G5635P-AK-5 .. | LONGFOR GROUP HOLDINGS LTD D......|..01/23/2024 . |MET-END .... ....500,000 ....538,100 L0 (322,061) ..09/16/2029 .
G6753Y-AA-2 .. | OOREDOO INTERNATIONAL FINANCE LTD D......|.11/14/2024 . |MET-END .... ... 450,000 ....497,700 L0 . (23,697)].... ..06/22/2026 .
G7256K-AB-0 .. |PROP 2017-1 LIMITED 2017-1 A - ABS ... C ..12/15/2024 . [ Paydown ... .. 785,908 ... 785,439 L0 .. ..03/15/2042 .
SAP [RELAND US FINL SVS LTD GTD SER D SR NTS
G78158-AH-4 .. | ... ..11/15/2024 . [Maturity @ 100.00 .. 8,000,000 |......... 8,018,210 ,001,877 |.. ..11/15/2024 .
G81043-AQ~7 .. | SHIMAO GROUP HOLDINGS LTD . ..01/25/2024 . | LOOM-END ... .705,000 |.. 0..07/15/2026 .
G8569A-BP-0 .. | SUNAC CHINA HOLDINGS LTD C ..01/25/2024 . | LOOM-EMD ... . 122,347 ..09/30/2029 .
TENGIZCHEVROIL FINANCE COMPANY INTERNATIONAL
G87602-AB-7 D. ..05/29/2024 . [MET-END .... .750,000 |.. . 767,588 |.. . 756,935 L0 (1,736) .0 .. 795, N ..08/15/2025 .
G8810G-AA-8 .. D. ..10/02/2024 . [Maturity @ . 685,000 |.. . 715,688 |.. . 691,782 L0 (6,782) L0 685 000 |. ..10/02/2024 .
G8878S-AC-7 .. | TINGYI (CAYMAN ISLANDS) HOLDING CORP . D. ..01/25/2024 . | LOOM-EMD ......... .280,000 |.. . 255,782 |.. . 260,745 L0 ..815 .0 ..261,560 |. ..00/24/2025 .
N4281@-BK-0 .. | VOPAK NV USD SR NTS SRS V C. ..12/19/2024 . [Maturity @ 100.00 . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 L0 ...0 ..0|........2,000,000 [. .. 12/19/2024 .
N4282*-AF-3 .. | KONINKLIJKE FRIESLANDCAMPINA NV SR NT SRS C D. ..08/30/2024 . [Maturity @ 100.00 .5,000,000 |.. .5,068,000 |.. L0 . (4,465) ..0|.......5,000,000 [. ..08/30/2024 .
N44153-AE-9 ...| IHS NETHERLANDS HOLDCO BV . D. ..12/06/2024 . | CORPORATE ACTION . . 134,386 |.. . 146,749 |.. L0 .(1,925) L0 .0 ..09/18/2027 .
N7163R-AX-1 .. | PROSUS NV . {D......|..01/25/2024 . | LOOM-END ... 640,000 ... 543,680 0. .0 . (10,291)].... ..01/19/2032 .
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N90616-AK-6 .. |VTTI BV EURO SER E SR UNSECD NT ............... B...... ..09/25/2024 . [Direct ..oooeeiiiiiiieii e | 11,662,000 |......... 11,180,000 |........ 11,662,000 |........ 11,036,000 [.....ovnnnnnnnen (VN [V [V O 0 fouennns 626,000 |....... 11,662,000 |....cevvvvnnnns (VN A [V [V O 170,108 |..12/15/2027 .
CORPORATE
P16236-AG-9 .. | BANCO BBVA PERU SA . ..03/13/2024 . | REORGANIZATIONS ...430,000 |... ... 430,000 .... 464,400 ....(2,032))... ...(5,463)[...........(5,463)|... .... 10,723 [..09/22/2029 .
P1905C-JX-9 ... .. 11/12/2024 . [MET-END ... 281,826 .300,000 |.. . 312,240 |.. . 308, .(1,194) ..307, K . (25,906)]. (25,906) . 19,053 [..01/24/2030 .
P36020-AB-4 .. |ENGIE ENERGIA CHILE SA . ..04/19/2024 . [MET-END .... ,062,547 |.......... 1,070,000 , 111,961 ,076,536 |.. ..(3,908) |... ,072,627 |.... . (10,081) (10,081)|.... .. 23,825 (..01/20/2025 .
NASSAU AIRPORT DEVELOPMENT CO LTD SR SEC NTS
P7077@-AH-7 .. | SRS A ..12/25/2024 . [Paydown ... ....360,000 ....360,000 .360,000 |[.. . 360,000 |.... L0 ..03/31/2035 .
P82290-AG-5 .. | FALABELLA SA ..01/23/2024 . [MET-END . .200,000 |.. . 194,340 |.. . 195,873 ..196,115 |. 0 ..01/27/2025 .
P9367R-AG-6 .. | TRANSPORTADORA DE GAS DEL PERU SA ..04/30/2024 . [Paydown . .150,000 |.. 161,210 |.. . 148,750 . 150,000 |. 0 ..04/30/2028 .
PO485M-AC-3 ...|UNIFIN FINANCIERA SAB DE CV .... ..01/25/2024 . | LOOM-END ... .. 475,000 |..cooeennnlld 9,381 ..9,381 |. ....9,381 L0 ..01/28/2029 .
DBCT FINANCE PTY LIMITED SER A
Q3079#-AC-2 .. INT oo [V ..09/12/2024 . [Maturity @ 100.00 ...... |.ecoeeeeeeeeeenninnns |oeeeenes 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [.eevevrrrrennnns (VN (1 PO [V [V SO 0....... 2,000,000 |ooeeeeiiinnnnns 0 ..09/12/2024 .
FLETCHER BUILDING HOLDINGS LTD USD SER A GTD
03915*-AC-4 ...|SR NT . ..12/11/2024 . [Paydown ... .1,470,000 |.......... 1,470,000 |......... 1,470,000 |......... 1,470,000 [...evvvvevnnnnnnn O feeeiiiiiiiiin 0 i 0 e .0 0 ..1,470,000 |.... L0 ..07/20/2026 .
09396#-AJ-0 .. VICTORIA .. 11/12/2024 . | Maturity ,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 .0 0 ..2,000,000 |. 0 .. 11/12/2024 .
Y1R6MI-AG-0 .. [CMB INTERNATIONAL LEASING MANAGEMENT LTD ..01/23/2024 . [MET-END .... 211,373 . 250,000 |.. .208,700 |.. . 208,437 ..308 0 0 ..02/04/2031 .
Y20246-J5-7 .. |DBS GROUP HOLDINGS LTD .. ..09/10/2024 . [MET-END . .250,000 |.. .218,583 |.. . 227,014 .. 5,503 .0 0 ..03/10/2031 .
Y4S6FL-AB-5 .. [NC QAZAQGAZ JSC ..11/13/2024 . [MET-END .... .... 225,000 ... 251,145 ..(3,581) ... L0 L0 ..09/26/2027 .
¥5257Y-AJ-6 .. | LENOVO GROUP LTD .... ..01/24/2024 . | LOOM-EMD ... .... 530,000 ....533,837 . 0 L0 ..11/02/2030 .
Y5257Y-AM-9 .. [LENOVO GROUP LTD ... ..01/25/2024 . | LOOM-EMD .200,000 |.. .203,434 |.. . 203,290 0 0 K ..07/27/2032 .
Y93541-AJ-2 ...| VANKE REAL ESTATE HONG KONG CO LTD . ..01/23/2024 . [MET-END . .250,000 |.. . 265,595 |.. . 254,032 0 0 (127 741) N (127 741) ..11/12/2029 .
YOT10P-5L-5 .. [UNITED OVERSEAS BANK LTD ..09/10/2024 . | MET-EMD . .... 250,000 ....217,675 . 226,898 |.. .. .0 0. ....6,045 |............ 6,045 |... ..03/16/2031 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffllated) 481 434,782 488,619,604 492,987,234 485,621,056 7,524 (293,873) 15,810 (302 159) 943,481 488 078 525 0 (6,934,815) (6,934,815), 22, 424 832 XXX
060505-EH-3 .. | BANK OF AMERICA CORP .. P ..09/05/2024 . [Call @ 100.00 .......cevve]ovrreneennnnnnnnnnnns foeeeeens 10,000,000 |......... 10,000,000 11,112,500 0 feenennnl (174,150))... (174,150) |.... L0 . 10,000,000 |.... L0 .0 .. ...625,000 [.. 12/29/2049 .
060505-FP-4 .. | BANK OF AMERICA CORP .. ..06/14/2024 . [Various ....... 3,000,000 . 3,000,000 |.. . 2,985,000 |.. L0 A7 0 ..2,986,249 |. 0 13,751 . 76,875 (.. 12/31/2049 .
40427L-AB-0 .. |HSBC CAPITAL FUNDING (DOLLAR1) LP .. ..10/31/2024 . [Call @ 100.00 .. ...2,700,000 |.......... 2,700,000 3,919,750 0. (68,778))... 0 L0 (467,871)|......... 1,137,564 |.. 12/29/2049 .
48128B-AF-8 .. | JPMORGAN CHASE & CO ..07/29/2024 . [Call @ 100.00 ...4,800,000 |.......... 4,800,000 |......... 4,764,000 L0 U ... L0 .. 12/31/2049 .
693475-AM-7 .. |PNC FINANCIAL SERVICES GROUP INC . ..12/02/2024 . [Call @ 100.00 .. 3,733,000 ..3,733,000 |.. . 3,372,210 |.. L0 (N 3 398,376 |. 0 .. 12/20/2049 .
743315-AU-7 .. | PROGRESSIVE CORP . ..02/16/2024 . [Call @ 100.00 .. . 3,000,000 |.. .3,000,000 |.. . 3,000,000 L0 0 ..3,000,000 |. 0 .. 12/31/2049 .
857477-BA-0 .. | STATE STREET CORP ........ccceeeeeiiiiiiiieieneness [ oo ..09/12/2024 . |Call @ 100.00 .... 100,000 |.. 0. .0 ... .. .0 ... 0 .... 100,000 |.... 0. .0 ... .. 12/29/2049 .
1309999999 Subtotal - Bonds - Hybrid Securities 27 333,000 27,333,000 29,253,460 27,656,190 0 (236,861) 0 (236,861) 0 27,419,328 0 (86,328) (86,328), 2,458,082 XXX
2509999997. Total - Bonds - Part 4 543,585,443 550,817,553 555,894,290 547,374,601 7,524 (159,818) 15,810 (168, 104) 943,481 549,966,669 0 (6,672,297) (6,672,297) 26,238,374
2509999998. Total - Bonds - Part 5 78,607,034 78,175,000 78,744,236 0 0 8,850 0 8,850 0 78,753,086 0 (146,052) (146,052) 1,402,103
2509999999. Total - Bonds 622,192,477 628,992,553 634,638,526 547,374,601 (150, 969) 15,810 (159,254) 943,481 628,719,754 0 (6,818,349) (6,818,349) 27,640,477
857477-60-8 ...| STATE STREET CORP ......ceoeveeiiiiiiiniieieeeeeens [ oo ..03/12/2024 . [Call @ 25.00 .............|........26,004.000 |............650,100 [......ouvvrrnnne 0.00 ....697,481 .650,880 |.. ....46,600 |... L0 . (47,381)]....e (47,381)[cveeeennn 9,589 |...
902973-71-8 ... | US BANCORP ..11/06/2024 . [Unknown ..........cceeeeeens]oe.n..20,000.000 |............387,200 [oeeeveennnnnnnnee 0.00 ...500,000 ...148,200 |... L0 (112,800)|........ (112,800) ...20,000 |...

................. 0.00

............ 8,734 ... 0

949746-46-5 ... | WELLS FARGO & CO ....vvvvvvvvvvvvvvererirniniiniens [oeeees ..03/12/2024 .{Call @ 25.00 ....cevvveees |oveenees 3,068.000 |......cennn 76,700 |....ooeveeeeen 0,00 e 85,802 [......unnn. 77,068 |............8,734 | Ol O 8,734 0 e, (9,102)[........... (9,102)]..cceennnnn 1,270 [oeeeenn oo
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 1,114,000 XXX 1,283,283 1,079,748 203,534 0 0 203,534 0 1,283,283 0 (169,283) (169,283) 30,859 XXX
486606-P-9 ...|Kayne Anderson NextGen Energy & Infra PF | ......... 11/29/2024 .|Ca|| ©25.00 ... | ........ 94,914.000 |......... 2,372,850 |......ooeeennnns 0.00]......... 2,372,850 |.......... 2,372,850 |.....ooeeennnns [V [\ PP [V [ 0., 2,372,850 |................ [\ [\ PP [V 96,307 [oevvvnnn wunnns
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 2,372,850 XXX 2,372,850 2,372,850 0 0 0 0 0 2,372,850 0 0 0 96,307 XXX
4509999997. Total - Preferred Stocks - Part 4 3,486,850 XXX 3,656,133 3,452,598 203,534 0 0 203,534 0 3,656,133 0 (169,283) (169,283) 127,166 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 3,486,850 XXX 3,656,133 3,452,598 203,534 0 0 203,534 0 3,656,133 0 (169,283) (169,283) 127,166 XXX
89156V-10-6 ...|TOURMALINE OIL ORD ..oevveieiiiiiiiiiiiiiiiiieees | ......... 01/03/2024 .|JP MORGAN .........ceeee | ........ 16,023.000 |............ TP R R 837,444 |............ 721,996 |.......... 115,448 |...oooeeeennnn. [\ PP [V 115,448 ..ot [ 837,444 |................ 0 ... (115,700)]........ (115,700)[.nnnnnnnn 3,919 |uvvnen e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 721,744 XXX 837,444 721,996 115,448 0 0 115,448 0 837,444 0 (115,700) (115,700), 3,919 XXX
Federal Home Loan Bank
313390-00-7 ... | FHLBANKS OFFICE OF FINANCE ..........ccooeeeeies [ oeenns ..12/24/2024 . | of Topeka ...9,487.000 |... 948,700 |... . 948,700 ....500,000 |[.. 948,700 |.... 0 .0 ..
313390-10-6 ... | FEDERAL HOME LOAN BANK OF TOPEKA ..............|.eeeees ..12/19/2024 . | CORPORATE ACTION .100,814.000 |... 9,846,616 |... P IO 9,846,616 . 9,132,700 |........ (234,784)|.... . (234,784) |... ..0f.......9,846,616 |.... L0 RV S .0 f..
536208-10-7 ... |LION INDUSTRIAL TRUST .....ccoevvvieininnnnennnens [oeenns ..10/04/2024 . [ DIRECT PLACEMENT ........|oocccc... 1,116.886 |......... 4,206,827 |...ouvveniniiiiiiiinns fonnnnns 1,027,648 |.......... 4,466,537 |...... (3,438,889)].....ccccunnnnnn [\ P 0]...... (3,438,889) |.....ccevunnenn [ 1,027,648 | 0]..... 3,179,180 |....... 3,179,180
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 15,002, 144 XXX 11,822,964 14,099,237 (3,673,673) 0 0 (3,673,673) 0 11,822,964 0 3,179,180 3,179, 180 24,904 XXX
921909-76-8 ...| VANGUARD TOT | S ETF ..ooovviiiiiiiiiiiiiiiiiieis [ oo ..10/04/2024 . [Various ........ccooeeeeees |eeeens 10,679.000 |............ 639,541 |.oooiiiiiiiiiiiiin [ 685,578 |............ 618,955 |........... 66,623 |......oooeeeenns (1 PO (VN F 66,623 |................ 0] 685,578 |.........oeel (VN A (46,038)......... (46,038)[....cvvvvnnnnes 4,344 |ooeiinn s
922908-62-9 ... | VANGUARD MD-CP | ETF ... [ oo ..04/03/2024 . [BARCLAYS .......vuununnnn |vrennnnnns 121.000 [..evvvvvnnnes AR CIC TN AR 29,092 [cvvvvrennnnns 28,149 cevvvvinennnns LI [V [V [ [V FORRRR AN e [V T3 | FER ) L L)
Mischler Financial
922908-63-7 ... | VANGUARD LG-CP | ETF ......coovveeeiiieeieieieeess [ oo ..10/04/2024 . {Group .....oeeeeeiiiiiiiiin |oveens 10,203.000 |......... 2,399,192 [0 e 2,066,806 |.......... 1,883,943 |........ (216,629)]..cceeeeeeennnn [0 oy 0leeeees (216,629) [..ooeeeeeennnn 0., 2,066,806 | 0. 332,387 |.......... 332,387 | 5,728 |cceeeeee ennnns
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 3,068,598 XXX 2,781,476 2,531,048 (149,063) 0 0 (149,063) 0 2,781,476 0 287,122 287,122 10,190 XXX
68166#-10-3 ...|0MAHA FINANCIAL HOLDINGS, INC. ...ecevvvvrrens | ....... |..07/02/2024 .|Return of Capital ....... | .............. 0.000 |........ 65,000,000 [...vvvvennnnnnnnnnnnnn foonnnnns 65,000,000 |........ 65,000,000 [...ouvvennnnnnnes 0, [ oy O ooy [ 0]...... 65,000,000 |.......eeen [ oy [ oy [0 N {0
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 65,000,000 XXX 65,000,000 65,000,000 0 0 0 0 0 65,000,000 0 0 0 0 XXX
5989999997. Total - Common Stocks - Part 4 83,792,486 XXX 80,441,884 82,352,281 (3,707,288), 0 0 (3,707,288) 0 80,441,884 0 3,350,602 3,350,602 39,013 XXX
5989999998. Total - Common Stocks - Part 5 188,793, 124 XXX 188,262, 297 0 0 0 0 0 0 188,262,297 0 530,826 530,826 0 XXX
5989999999. Total - Common Stocks 272,585,610 XXX 268,704, 181 82,352,281 (3,707,288), 0 0 (3,707,288) 0 268,704, 181 0 3,881,428 3,881,428 39,013 XXX
5999999999. Total - Preferred and Common Stocks 276,072,460 XXX 272,360,314 85,804,880 (3,503,754), 0 0 (3,503,754) 0 272,360,314 0 3,712,146 3,712,146 166, 179 XXX
6009999999 - Totals 898,264,937 XXX 906,998,840 633,179,481 (3,496,230, (150, 969) 15,810 (3,663,008) 943,481 901,080,068 0 (3,106,204) (3,106,204), 27,806,656 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
912810-UA-4 .. [UNITED STATES TREASURY ..09/27/2024 . |Morgan Stanley ... ..10/22/2024 .|Bank of America .. ...4,000,000 |....... 4,347,500 |....... 4,084,375 |......... 4,347,210 |.... ....(290) RV RN | IS (262,835)f........ (262,835)|. ..69,375
912810-UC-0 .. [UNITED STATES TREASURY .. .10/02/2024 .|Various ...... 10/17/2024 .|Various .......... .. 32,400,000 32,906,344 |...... 32,609,328 |. . 32,906,308 |. .0 (296,980)|. . (296,980)). .183,351
912810-UD-8 .. [UNITED STATES TREASLRY .. . ..11/05/2024 . |Morgan Stanley ... ..11/19/2024 .|Bank of America ...575,000 |..........539,242 ..534,076 |.... ..539,289 |.... . .0 0. ... (5,213)]........... (5,213)]. ... 5,350
0109999999. Subtotal - Bonds - U.S. Governments 36,975,000 37,793,086 37,227,779 37,792,807 (279) 0 0 (565,028) (565,028) 258,075
25714P-EZ-7 .. [ DOMINICAN REPUBLIC OF (GOVERNMENT) ..... Ic...... [..06/25/2024 .JUET-EMD ....vovoveiviiiciiiennens [..06/27/2024 .JUET-EMD ....voovoiveeveeiiin feeiiiannns 350,000 |.......... 347,183 |.......... 351,610 |..uuvennnnns 347,183 |ovveeieeeinenn O e O i O [ [ [ o U N 4,428 |............ 4,428 | 0 i 0
0309999999. Subtotal - Bonds - All Other Governments 350,000 347,183 351,610 347,183 0 0 0 4,428 4,428 0 0
74514L-3E-5 .. [PUERTO RICO COMWLTH .....ovvvvvvvniniiiiiinn [ eennnnn |..11/01/2024 .‘EXCHANGE ..... ..11/01/2024 .|Various .... 0 .0
74514L-3H-8 .. [PUERTO RICO COMWLTH ... I T 11/01/2024 .| CORPORATE ACTION . ..11/01/2024 .| Adjustment ... .. 0])... ...0]..
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 0 0
574205-HII-3 ...|MARYLAND ST ECONOMIC DEV CORP REV ....... | ....... |..06/12/2024 .|We| Is Fargo .....occevvusnenecennnns |..11/06/2024 .|Unknown ............................... 9,000,000 |....... 9,000,000 |....... 9,251,640 |......... 9,000,000 f.oeeeernnineeeee O v O e O e [ PPN [ PP (U 251,640 |.......... 251,640 |.......... 196,086
0909999999. Subtotal - Bonds - U.S. Special Revenues 9,000,000 9,000,000 9,251,640 9,000,000 0 0 0 251,640 251,640 196,086
001084-AS-1 .. [ AGCO CORP ..03/18/2024 .|Morgan Stanley ..11/06/2024 .| Unknoun ... ...500,000 |..........498,650 |.......... 509,486 |.... 498,714 |.... .0 .. 10,772 ...l 10,772 ). .. 18,125 |...
03040W-BD-6 .. [ AMERICAN WATER CAPITAL CORP . .02/20/2024 .|U.S. Bank . 11/06/2024 .| Unknoun . 4,000,000 .3,987,240 |....... 4,023,821 |. 3,987,997 |. .0 35,824 |. . 35,824 |. 144,772
04273I-AE-1 .. [ ARROW ELECTRONICS INC ... .04/01/2024 .| JPMorgan .. 11/06/2024 .| Unknoun . 1,000,000 ..999,700 |.. 1,013,576 |. ..999,713 |. .0 13,863 |. . 13,863 |. ..33,618
04316J-AH-2 .. [ARTHUR J. GALLAGHER & CO. weeennn |.02/12/2024 . |Bank of America 11/06/2024 .| Unknoun . 1,800,000 . 1,794,996 |.. 1,814,652 |. 1,795,176 |. .0 19,476 |. 19,476 |. . 71,122
05401A-AU-5 .. [ AVOLON HOLDINGS FUNDING LTD . C... .02/07/2024 .| Goldman Sachs 11/06/2024 .| Unknoun . 3,000,000 .2,981,340 |....... 3,053,277 |. .. 2,984,088 |. .0 69,189 |. .69,189 |. .134,646
05523R-AL-1 .. [BAE SYSTEMS PLC ........ .03/19/2024 .| JPMorgan ..... 11/06/2024 .| Unknoun . 3,250,000 .3,232,808 |.. 3,292,079 |. 3,233,622 |. .0 .58,457 |. .105,264
06051G-MD-8 .. [BANK OF AMERICA CORP .. ..10/22/2024 .|Bank of America .. ..11/06/2024 .| Unknoun ... ..5,000,000 |.......5,000,000 |....... 4,968,019 |......... 5,000,000 |.... .0 ...(31,982)].
096591-2X-1 .. [BNP PARIBAS SA ..02/12/2024 .| BNP-PUB ..11/06/2024 .| Unknoun ... ...700,000 |[......... 700,000 |.......... 712,836 |.... 700,000 |.... 0. . eeenn.. 12,836 |
133131-BB-7 .. | CAMDEN PROPERTY TRUST . .01/03/2024 .|Bank of America 11/06/2024 .| Unknoun . 3,500,000 . 3,487,330 |.. 3,432,855 |. .0 ..(55,369)|. (55,369)|.
17327C-AU-7 .. [CITIGROUP INC ..... .10/30/2024 .| CitiGroup . 11/06/2024 .| Unknoun . 2,000,000 .1,942,100 |.. 1,936,550 |. .0 (5,629)|. . (5,629)|. .. 14,129
277432-AY-6 .. [EASTMAN CHEMICAL CO .02/15/2024 .|CitiGroup . 11/06/2024 .| Unknoun . 1,400,000 . 1,397,354 |.. 1,413,559 |. .0 16,061 |. 16,061 |. ..56,000
30225V-AS-6 .. [EXTRA SPACE STORAGE LP ..01/16/2024 .|VWells Fargo . 11/06/2024 .| Unknoun . 500,000 ..498,725 |.. ..501,232 |. .0 2,417 LT | ..21,525
CORPORATE R
40435/1-AB-6 .. [HTA GROUP LTD [CRR—. ..01/25/2024 . |LOOM-EMD .....ovvvivninniiiiininnns ..06/04/2024 .| .eveeiiiiiiiiiieeeeeiiieeeeees [0l 200,000 .. 199,200 |..evennn 200,000 |.eeveennnnns 199,356 |..evvenniiiinnnnn (U F 156 [t (0 F 156 [oveeieiiiinnnn [V FO (U . (L 644 |............ 6,456
45138L-BK-8 .. [ IDAHO POWER CO .....oeeveveeeeeeeemnnnneeees | evnenns oo 08/07/2024 .| JPMor gan ..11/06/2024 .| Unknoun ... s .. 749,535 .0 ...0 ...9,100 |...
46817M-AL-1 .. [ JACKSON FINANCIAL INC .08/16/2024 .|VWells Fargo . 11/06/2024 .| Unknoun . 750,000 ..648,870 |.. .0 0. ..10,612
50222C-AB-6 .. [LSEG US FIN CORP .... .03/25/2024 .|Morgan Stanley 11/06/2024 .| Unknoun . 500,000 ..500,000 |.. .0 0. ..16,038
50249A-AM-5 .. [LYB INTERNATIONAL FINANCE I11 LLC .02/26/2024 .|CitiGroup .... 11/06/2024 .| Unknoun . 500,000 ..49,170 |.. .0 0. .. 18,944
78448T-AM-4 .. [SMBC AVIATION CAPITAL FINANCE DAC ...... .03/26/2024 .|CitiGroup . 11/06/2024 .| Unknoun . 500,000 ..498,560 |.. .0 0. ..16,419
83272G-AC-5 .. [ SMURFIT KAPPA TREASURY UNLIMITED CO .... .03/26/2024 .|CitiGroup . 11/06/2024 .| Unknoun . 500,000 ..500,000 |.. .0 0. ..16,087
VOLKSWAGEN GROUP OF AMERICA FINANCE LLC
928668-CH-3 .. [ ..oevvvniiiiiiiiiiie i [ ..03/14/2024 .|Bank of America ..........ccccc.... .. 11/06/2024 .| Unknown ..oeeveeniiiiiinnnnns fovvinnnnns 1,500,000 |....... 1,491,390 |....... 1,490,160 |......... 1,491,799 oo Ol 409 [ s [U P 409 [ Ol 0 loeeeeenns (1,639))........... (1,639)]...cceeen.t 52,267 |.oevunnnnnnnns 0
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 31,850,000 31,603,968 31,776,005 31,613,096 0 9,129 0 9,129 0 0 162,908 162,908 925,510 26,527
2509999998. Total - Bonds 78,175,000 78,744,236 78,607,034 78,753,086 0 8,850 0 8,850 0 0 (146,052) (146,052) 1,402,103 283,391
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
Federal Home Loan Bank of Federal Home Loan Bank of
313390-00-7 .. [FHLBANKS OFFICE OF FINANCE ......oeeeveee [ evvnnnn .. 12/19/2024 .| TOPEKA wevvveeeeeeennieeeeeeeies .. 12/23/2024 .| Topeka «eevvveneeeeeennieees [oeees 1,005,796.447 |..... 98,666,602 |...... 99,197,428 |........ 98,666,602 [.......ccvvunnnns [ PO (U AP (U} (U] O [V PO [V 530,826 |......... 530,826 [......cccvvunnnns [ PO 0
Federal Home Loan Bank of
313390-10-6 .. [FEDERAL HOME LOAN BANK OF TOPEKA ........ [....... .. 12/12/2024 .| TopeKa wevvveeeeeieniiiieecenninnnes .. 12/19/2024 .| Adjustment ........cccooees [oeennes 909,622.655 |...... 89,595,695 |...... 89,595,69% |........ 89,595,695 [......ccevuunnnns [U P (O PP (U] (U PP [ PP [ [ (O AP [U 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 188,262,207 188,793,124 188,262,207 0 0 0 0 0 0 530,826 530,826 0 0
5989999998. Total - Common Stocks 188,262, 297 188,793, 124 188,262, 297 0 0 0 0 0 0 530,826 530,826 0 0
5999999999. Total - Preferred and Common Stocks 188, 262, 297 188,793, 124 188,262, 297 0 0 0 0 0 0 530,826 530,826 0 0
6009999999 - Totals 267,006,533 267,400, 158 267,015,383 0 8,850 0 8,850 0 0 384,775 384,775 1,402, 103 283,391
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks 0 0 0 XXX XXX
91115*-10-1 UNITED OF OMAHA LIFE INSURANCE COMPANY .........ccviiiiiiiiiiiiiiiiiiieic ettt [ eesvesessenesnenennes [eoeeneas 69868 ........[...... 47-0322111 e o8Bl fo 2,653,143,967 900,000.000 ... 100.0
68168#-10-1 OMAHA  INSURANCE COMPANY 20-5873230 ... .... 46,626,204 |.. . .2,000,000.000 |. ..100.0
68203*-10-2 ........... OMAHA SUPPLENENTAL COMPANY ... 83-3054858 31,029,098 |....oooveinciniiniiennees 0 foiiiiiiiiiciiciieenn 0 i, 2,500,000.000 100.0

1299999. Subtotal - Common Stock - U.S. Life Insurer 2,730,799,269 XXX

68172%-10-9 ........... |0MAHA HEALTH INSURANCE COMPANY ... .ouiiiiiiitiiitiist ettt snens | enessesensenesnenennes [oeeenens 88080 | 171,480,959 50,000.000

62837%-10-9 ........... |NUTUAL OF OMAHA NEDICARE ADVANTAGE COMPANY .....iiiiieiiiiiiisiianiianiiaiiaiesiesieesneesneesseesneesnessnessnesnnessness | aveeseesseesseesseens fooneeens 16200 toviiis]ovee. 82-2754060 oo foreieeee BBl i 2,576,063 |...ocvooiiiiiiniiiiinien 0 2,576,083 [ 1,500,000.000

1399999. Subtotal - Common Stock - U.S. Health Entity 174,057,022 XXX

62836*-10-0 ........... |MUTUAL OF OMAHA HOLDINGS, INC. ....ccvvveevvrienns | ......... 3,630,353 | 0 i 525,733 [ 100, 000.000

68166#-10-3 ........... OMAHA FINANCIAL HOLDINGS, INC. .....cccocovviennnnes 242,225,262 | 0 i 0 o 100, 000.000

1799999. Subtotal - Common Stock - Other Affiliates 245,855,615 0 525,733 XXX

1899999. Total Common Stocks 3,150,711,906 741,056 3,101,797 XXX

1999999 - Totals 3,150,711,906 741,056 3,101,797 XXX
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on

Amount of Goodwill

Statement Date

62832*-10-4 MUTUAL OF OMAHA INVESTOR SERVICES, INC
628316-10-3 MUTUAL OF OMAHA MARKETING CORPORATION .

. | MUTUAL OF OMAHA HOLDINGS, INC .........
. | MUTUAL OF OMAHA HOLDINGS, INC ..

Included in Amount 5 6
cusIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

20449#-10-3 ........... | COMPANION LIFE INSURANCE CONMPANY UNITED OF OMAHA LIFE INSURANCE COMPANY ........cociiviiiiiiiiiiiiiiiiciiiicii ettt snsnesnsnesnnne foosnevesneissenennsnessrenenes 0 feieiiieeieeees 5,000.000

58472*-10-7 ........... | MEDICARE ADVANTAGE INSURANCE COVPANY OF OMAHA .| UNITED OF OMAHA LIFE INSURANCE COMPANY .......ociiiiiiiiiiiiiiiiciiiiiiieicieisiee sttt snen s snenees[eesiesesssnesnsnesesnesesenens O fooiiiiiiiins 2,000, 000.000

682008-10-3 ........... | OMAHA REINSURANCE COMPANY UNITED OF OMAHA LIFE INSURANCE COMPANY

913154-10-5 .| UNITED WORLD LIFE INSURANCE COMPANY ... .| UNITED OF OMAHA LIFE INSURANCE COMPANY ..

62837#-10-5 MUTUAL OF OMAHA STRUCTURED SETTLEMENT COMPANY .| UNITED OF OMAHA LIFE INSURANCE CONMPANY

0299999. Subtotal - Common Stock

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount

Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for

For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued

Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds 0 0 0 0 0 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0 0 0 0 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 0 0 0 0 0 0
1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0

MMST ReVOIVEr ..iiveeeeeeieeeeiiee e eeeenen | e ..12/31/2024 .| OMAHA FINANCIAL HOLDINGS .. 02/26/2025 . |..........35,000,000 |.... 0. 35,000,000 ...86,823 ...

United lWorId Revolver . 12/31/2024 .| UNITED WORLD LIFE INS CO 03/21/2025 . ..5,100,000 0f 0. .. ..5,100,000 |. . 1,345 .0
OICH Revolver ..... 12/31/2024 .| OMAHA INS CO ...ooeeeeennnns 10/03/2025 . .11,300,000 0f 0. 0f... .11,300,000 |. . 5,223 .0
OMHL Revolver ........ccccoveiiiinnnn . . ..12/31/2024 . | OMAHA HEALTH INSURANCE COMPANY ... 11/26/2025 . |........ 121,300,000 |.... .0].. ...0 (O] 121,300,000 |........ 121,300, 000 454,077 |... . . .0
1419999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Issuer Obligations 172,700,000 0 0 0 0 172,700,000 172,700,000 547,468 XXX 6,019,979 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 172,700,000 0 0 0 0 172,700,000 172,700,000 547,468 XXX 6,019,979 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 XXX 0 0
2419999999. Total - Issuer Obligations 172,700,000 0 0 0 0 172,700,000 172,700,000 547,468 XXX 6,019,979 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 XXX 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 XXX 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 0 0 0 0 0 XXX 0 0
2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 XXX 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 XXX 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 XXX 0 0
2509999999. Total Bonds 172,700,000 0 0 0 0 172,700,000 172,700,000 547,468 XXX 6,019,979 0
7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 XXX 0 0
7709999999 - Totals 172,700,000 0 0 0 0 XXX 172,700,000 547,468 XXX 6,019,979 0

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

1A 0 1B.. .0 1C..$
1B 0 2B.. .0 2C..$
1c 0 3B.. 0 3C..$
1D ...0 4B.. 4C..$ ...
1E ...0 5B.. 5C ..$
1F .0

172,700,000 1E..$....




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

813

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

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

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

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

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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 0 0 0 0 XXX 0 0 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 0 0 0 0 XXX 0 0 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
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1887 Company Limited JPMorgan Chase (| | | PayFix GBP
PAY 2.84% GBP RCV Bank, National 2.84%; RecFix
3.4075% USD ............ G6750*AC6 ...evnnnnneeen D1 .t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 02/26/2015 |. 04/29/2025 |............... [V 6,152,000 [3.4075% USD  |oeeveeuneeennne (U [ . 64,784 |...... 1,147,600 |@......... [...... 1,161,255 [....ccovnnennnns [ . 87,200 |-eeeeennnns [V PO (V)] 17,685 |-— ...... 100/100 ........
Anglian Water Service JPMorgan Chase (|| | PayFix GBP
PAY 2.93% GBP RCV Bank, National 2.93%; RecFix
3.365% USD ...euvnnnnene GO369@AX4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUSTRNES7  |. 01/28/2016 |. 04/27/2026 |............... [V . 4,315,2003.365% USD  [...cceevnnnnnnns [ [V . 33,334 |......... 561,900 [@......... [...cceee 587,969 |...uuneiiinnnnn [V . 65,400 |...euniiiinnnnn [V R Ofienns 24,966 |-— ...... 100/100 ........
Transmission Fin DAC JPMorgan Chase ....PayFix 2.42%
PAY 2.42% EUR RCV Bank, National ELR; RecFix
4.1225% USD ..o G9006GALO .............. D1 .t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 04/13/2016 |. 05/06/2036 |............... [V 6,771,000 }4.1225% USD  [ceeeeeeeeennnnns (U [ . 125,229 |......... 559,200 |@......... [oeuunnnns 460,819 [....cevvnnennnns [ . 409,800 [....eevvnnennnns [V PO [V 114,863 [-— ...... 100/100 ........
LondonMetric Prop. PAY Bank of America, ... PayFix 2.88%
2.88% GBP RCV 4.0715% National GBP; RecFix
USD e G5600#AC6 ......evvneeen D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 08/11/2016 |. 09/21/2028 |............... [V I 7,783,200 [4.0715% USD  |eeeveenninnnnns [ [V . 95,148 |........ 276,600 [@......... |oeeeennns 590,073 |..vvvneeeinnnnn [V . 130,800 |.oeevvvnnnnns [V R Ofienns 75,639 |-— ...... 100/100 ........
Covent Garden Grp H. JPMorgan Chase ... PayFix 2.37%
PAY 2.37% GBP RCV Bank, National GBP; RecFix
3.5125% USD .oevvennnnen G2479@ADT ......cceen D1 .t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 08/12/2016 |. 11/14/2028 |............... [V 2,593,2003.5125% USD  [..eeeeevennnnnns (U [ . 31,371 [ 91,000 (@......... [-eeeeeeee 189,459 |..eeeeeiinns [ . 43,600 ...eneeeeeeennnn [V PO (V)] 25,697 |-— ...... 100/100 ........
JPMorgan Chase ... PayFix 3.19%

Ellevio AB PAY 3.19% Bank, National SEK; RecFix
SEK RCV 3.64% USD .... |W2710@AC4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 09/08/2016 |. 10/27/2031 |........een.... [V I 5,000,000(3.64% USD ~ [ooeiiiiinnnnns [ [V . 55,542 |...... 1,178,234 [@......... |oeeeeeen 871,849 [....ccovvnnnnnns [V . 375,115 |ovveiiiiiiinn [V R Ofienns 65,762 [-— ...... 100/100 ........
Capita Holdings Ltd JPMorgan Chase ... PayFix 2.77%
PAY 2.77% GBP RCV Bank, National GBP; RecFix
3.685% USD ............. G1846@BF3 .............. D1 .t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 10/07/2016 |. 10/27/2026 |............... [V 4,626,228 13.685% USD  [...cceeiinnnnnns (U [ . 39,529 |........ (20,800)(@......cc. |oeeennnnnn 67,469 | [ . 80,973 |oueeeeeeeennn [V PO (V)] 31,438 |— ...... 100/100 ........
Forth Ports Finance Bank of America, ... PayFix 2.62%
PAY 2.62% GBP RCV National GBP; RecFix
3.5525% USD ... ... |G3663#AAI ... DT L Currency..... Association ........ BATYDEB6GKMZ0031MB27 ). 10/07/2016 |. 12/15/2026 |...............0[........ 2,489,800 [3.5525% USD .(12,400)[@......... ST 100/100 ........
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
JPMorgan Chase ... PayFix 3.10%
Inchcape plc PAY 3.10% Bank, National GBP; RecFix
GBP RCV 3.848% USD ... |GB177#AFO .............. D1 .t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 11/01/2016 |. 05/18/2029 |............... [V 11,002,500 13.848% USD  [oceeeeeeennnnns (U [ . 70,082 |....... (257,400)(@.......... [-eeeeeeeee 59,541 |.eevrieeees [ . 196,200 |-eevevnnnnens [V PO [V 115,940 [-—— ...... 100/100 ........
Kingspan Sec's 2016 JPMorgan Chase ... PayFix 1.64%
PAY 1.64% EUR RCV Bank, National EUR; RecFix
3.565% USD ... G5264#AS8 ... D1 .| Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7 |. 11/02/2016 |. 11/16/2026 |...............0 [........ 3,331,500 |3.565% USD ...225,600 ....212,458 |... ...204,900 |.... e 1007100 ..
Covent Garden Grp JPMorgan Chase ... PayFix 2.82%
PAY 2.82% GBP RCV Bank, National GBP; RecFix
4.0475% USD ............ G24790AG4 .............. D1 .t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 06/06/2017 |. 08/31/2029 |............... [V 7,728,00014.0475% USD  [oeeeeeeeennnnns (U [ . 96,389 |......... 221,400 [@......... [oeeeeeee 589,781 [..ceeeeeenennnns [V 130,800 |-eevevnnnaeees [V PO (V)] 84,066 [-— ...... 100/100 ........
Genuine Parts Company JPllorgan Chase ... PayFix 2.02%
PAY 2.02% RCV 3.9975% Bank, National EUR; RecFix
........................... 372460D#9 .............. |D 1 ...........[Currency..... |Association ........ 7HBGLXDRUGQFUS7RNES7 |. 10/18/2017 |. 10/30/2029 [...............0|....... 5,889,000 [3.9875% USD e O [ 00l 126,850 |l 712,500 (€. sl 701,699 e O]l 341,500 e O e O 065,179 | —— L. 1007100
Vesuvius Holdings JPMorgan Chase ... PayFix 1.90%
Limited PAY 1.90% RCV Bank, National ELR; RecFix
3.9875% i GI33BHAES .......ceenn D1 .t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 10/18/2017 |. 12/16/2027 |............... [V 7,060,8001(3.9875% USD  [ceeeeeeeennnnns (U [V 160,783 |......... 849,000 (@......... [..ccc.. 846,049 |.....oeeeeen [ . 409,800 [...oeeevrnennnns [V PO (V)] 61,148 [— ...... 100/100 ........
Peyto Exploration PAY Bank of America, ....PayFix 3.95%
3.95% CAD RCV 4.13% National CAD; RecFix
USD e 717046C@3 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 12/11/2017 |. 01/03/2028 |............... [V I 7,785,130 (4. 13% USD  |eeeeeiie [ [V . 39,802 |......... 831,027 (0. [oennnnn 574,534 |..coovvennn 0fennns 595,916 |..evvniiiinnnnn [V R Ofienns 67,981 [-— ...... 100/100 ........
Colliers International JPllorgan Chase ....PayFix 2.23%
10 YR SWAP 05/30/2028 Bank, National EUR; RecFix
... | G22708AA8 ... D1 .| Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7 |. 05/02/2018 |[. 05/30/2028 |.... 11,965,000 }4.81% USD A ...338,274 |...... 1,612,000 R 1,823,290 |... .. 683,000 |.... —_—— 100/100 ..
Irish Residential Prop ... PayFix 1.83%
REIT plc PAY 1.83% EUR| EUR; RecFix
ROV i G49400AA4 .............. D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.02/12/2020 |.03/10/2030 |............... [V I 8,704,000(3.83% USD  [oceeiiiiinnnnns [ [V - 176,112 |......... 421,600 [@......... [....cce. 433,513 oo [V 546,400 |.....eeeeinnnnn [V R Ofienns 99,849 |-— ...... 100/100 ........
JPMorgan Chase ... Payfix 2.19%
CVC Capital PAY 2.19% Bank, National [EUR; RecFix
EUR RCV 3.982% USD ... | G1847#AD6 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 05/25/2021 |. 06/10/2041 |.......eeneeees [ 7,349,40013.982% USD  f..ieiiiiieees (U] [V 150,491 |...... 1,137,600 |@......... |...... 1,150,738 | eevvnniens [ R 409,800 [....cevvvnnnnnns [ T [l 150,081 |-— ...... 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 1,692,070 9,534,662 | XXX 10,360,331 0 4,754,804 0 0 1,152,104 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 1,692,070 9,534,662 | XXX 10,360,331 0 4,754,804 0 0 1,152,104 | 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 1,692,070 9,534,662 [ XXX 10,360,331 0 4,754,804 0 0 1,152,104 | 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 1,692,070 9,534,662 [ XXX 10,360,331 0 4,754,804 0 0 1,152,104 | 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 1,692,070 9,534,662 | XXX 10,360,331 0 4,754,804 0 0 1,152,104 | 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 0 0 0 0] XXX 0 0 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 0 0 1,692,070 9,534,662 [ XXX 10,360,331 0 4,754,804 0 0 1,152,104 XXX XXX

Description of Hedged Risk(s)

@ |
[

Code |
[
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Financial or Economic Impact of the Hedge at the End of the Reporting Period
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
JPlorgan Chase Bark, o f PayFix CAD
Peyto Exploration PAY 4.26% National Association 4.26%; RecFix
CAD RCV 4.3125% USD ........ 717046884 ....ouvvnenennnnens D1...... CUFTENCY.uuun] verrnenrenneniannnes THBGLXDRUGQFUS7RNES7 | 04/16/2015 05/01/2025 |10/22/2024 |Other ..oeuvuens |ovnnenennnnennnOfeunnnes 4,092,490 14.31255 USD  [..ceeennnanildd (1] (1] (1] (1) PN (V] [ D RN [V PP (317,481)f...enennnnen [V P [V P [V P (1] EETTS T TITIT I
Bank of Arerica, ....PayFix 2.03
VTTI BV PAY 2.03% RCV 4.1875% National Association EUR: RecFix
------------------------------ NOB1BAKE .....oevveereeen. |D 1 ou.e. JCurrency..euu] eveeneenennennen....  BATYDEBBGKMZO031MB27 | 11/02/2017 [12/15/2027 [09/25/2024 [Other ..........]eeeeeeee.......0]...... 11,662,000 }4.1875% USD beeeeeeeeenen 0o 0000l 279,807 008 e Ol (626,000 e Ofeee e O O O] e
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 0 288,897 0] XXX 0 (943,481 0 0 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 288,897 0] XXX 0 (943,481 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 288,897 0] XXX 0 (943,481 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 288,897 0] XXX 0 (943,481 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 288,897 0] XXX 0 (943,481 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 0 0 0 288,897 0] XXX 0 (943,481 0 0 0 0 XXX
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Description of Hedged Risk(s)

@) |
[

(o) |
[

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

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

NONE

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

NONE

E20, E21
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) 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 0 0 0 0
Bank of America, National Association ... BATYDEBGGKNZO03TNB27 . |... 02.850,000 [-ovovooooiiiieenn0 oo 1,107,627 |... . 245,207 | 1,204,442 354,442 ... 161,152
Citibank, N.A. oooeirieieieiieieeeeeee . E570DZWZ7FF32TWEFATE . . . . 470,000 . 421,600 0| . 0]l.. ....51,449
JPMorgan Chase Bank, National Association . 7HBGLXDRUGQFUS7RNEST . |... . 8,590,000 |.... 8,296,034 |... 0. 132,375 |... 318,937
0299999999. Total NAIC 1 Designation 9,910,000

9,825,262 245,227 486,818

531,538

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 9,910,000 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64

9,825,262 (290,600) 245,227 10, 360, 331 0 486,818 1,152,104 531,538
0 0
9,825,262 (290,600)
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SCHEDULE DB - PART D - SECTION 2

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

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

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

(I, Vor IV)

0199999999 - Total XXX XXX

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Bank of America BATYDEBBGKMZ0031MB27 . 000000-00-0 ........ .... 850,000 |.... 850,000
Citigroup E570DZWZ7FF32TWEFATE . 000000-00-0 ........ .... 470,000 |.... 470,000
THEGLXDRUGQFUS7RNEST .. 000000-00-0 ........ ..8,590,000 |.... ....8,590,000

JP Morgan Chase Bank

0299999999 - Total 9,910,000 9,910,000
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SCHEDULE DB - PART E

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

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

Identifier Description




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (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
617446-8J-1 ......... MORGAN STANLEY CORP FLOATER .....cevvueeniiiiiiiiisieiiiii e e e e s e e 0 .0 07/22/2025
2027A0-KN-8 .........| COMMONWEALTH BANK OF AUSTRALIA CORP FRGN FLOATER . 2,250,165 |.. . 2,250,000 01/10/2025
902674-YU-8 .........[ UBS AG (LONDON BRANCH) CORP FOREIGN ... 2,996,728 |.. .... 2,995,160 |....... 01/13/2025 ...
126281-AZ-7 .........| CSAIL COMMERCIAL MORTGAGE TRUS CMBS ... ... 282 408 |.. ... 243,078 |....... 04/15/2050 ...
61764X-BH-7 MORGAN STANLEY BAML TRUST MSBA CMBS ... .. 03/15/2048 ...
46651V-FN-1 JP MORGAN SECURITIES LLC COMMERCIAL PAPER . .. 04/29/2025 ...
87974H-AS-0 TELOS CLO LTD CLO wevvvevviiieeeceiiainnns .. 01/17/2030
12620N-AF-2 COMM MORTGAGE TRUST COMM_15-DC CMBS .. 02/10/2048
200474-BC-7 COMM MORTGAGE TRUST COMM_15-LC CMBS .. 02/10/2048
36253G-AE-2 ......... | GSMS_14-GC24 CMBS .. .. 09/10/2047
46643A-BE-2 .........| JPMBB COMMERCIAL MORTGAGE SECU CMBS .. 94,221 |.. .. 93,889 09/15/2047
86959T-BN-5 ......... | SVENSKA HANDELSBANKEN AB (NEW CERTIFICATE OF DEPOSIT ... . 2,000,468 |.. . 2,000,000 02/21/2025
83050P-50-8 ......... | SKANDINAVISKA ENSKILDA BANKEN CERTIFICATE OF DEPOSIT . . 1,000,227 |.. . 1,000,000 02/24/2025
06405L-AE-1 .........[ BANK OF NEW YORK MELLON CORP/T CORP FLOATER .... 1,250,314 |.. 1,250,000 |....... 03/13/2026 ...
61765L-AT-7 .........| MORGAN STANLEY BAML TRUST MSBA CMBS ... .. 1,748,334 |.. oo 1,745,935 |....... 05/15/2048 ...
46644R-AZ-8 .........| JPMBB COMMERCIAL MORTGAGES SEC CMBS ... ARM L 2,433,479 |.. .. 2,431,314 |....... 05/15/2048 ...
94989J-AZ-9 .........| WELLS FARGO COMMERCIAL MORTGAG CMBS ... AFRN L 3,241,455 |.. 3,242,355 |....... 05/15/2048 ...
36250G-AP-0 GS MORTGAGE SECURITIES TRUST G CMBS AFRM. 3,414,381 |.. 3,410,727 |....... 05/10/2050
61690Q-AD-1 MORGAN STANLEY BAML TRUST MSBA CMBS ... AFNL 3,289,079 |.. 3,281,869 |....... 07/15/2050
06428D-AB-8 BANK OF NEW YORK MELLON/THE COMMERCIAL PAPER .CFE . 2,001,343 |.. 2,000,000 |....... 05/09/2025 ...
125930-BD-1 ......... | COMM MORTGAGE TRUST COMM_15-CR CMBS 4,522,595 |.. 4,518,805 |....... 10/10/2048
89236T-LG-8 .........| TOYOTA MOTOR CREDIT CORP CORP FLOATER . .EFE ... .3,001,744 |.. . 3,000,000 06/09/2025
61765L-AU-4 .........| MORGAN STANLEY BAML TRUST MSBA CMBS ... AFRN L . 1,886,263 |.. . 1,878,861 05/15/2048
87020Y-BV-9 .........| SWEDBANK AB COMMERCIAL PAPER DFE ... .1,000,839 |.. . 1,000,000 07/21/2025
94989V-AC-3 .........| WELLS FARGO COMMERCIAL MORTGAG CMBS ... AFRN L . 1,286,966 |.. . 1,285,187 09/15/2057
06054A-AW-9 .........|[ BANK AMER MERRILL LYNCH COML M CMBS ... ARM L . 1,536,452 |.. . 1,533,079 09/15/2048
05565E-CD-5 ......... [ BMII US CAP CORP LLC CORP FLOATER .FFE ... 3,004,863 |.. 3,000,000 |....... 08/11/2025
69702H-AA-6 ... .| PALMER SQUARE CLO CLO LAFE ... 1,121,045 |.. .. 1,120,395 |....... 10/15/2029 ...
891158-TR-1 TORONTO DOMINION BANK NY CERTIFICATE OF DEPOSIT 1DFE. 2,001,464 |.. 2,000,000 |....... 08/22/2025 ...
7425AP-AB-1 PRINCIPAL LIFE GLOBAL FUNDING CORP FLOATER .. .EFE. ..3,009,254 |.. 3,000,000 |....... 08/28/2025 ...
22532X-XF-0 CREDIT AGRICOLE CORPORATE AND CERTIFICATE OF DEPOSIT . .DFE. 3,507,476 |.. 3,500,000 |....... 08/28/2025 ...
17325F-AZ-1 .........| CITIBANK NA CORP FLOATER .EFE ... 3,009,372 |.. 3,000,000 |....... 09/29/2025 ...
05593D-BU-6 ......... | BNP PARIBAS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT .... .EFE ... . 2,000,720 |.. . 2,000,000 09/08/2025
67575X-Al-1 .........] OCTAGON INVT PARTNERS 31 LTD CLO LAFE ... . 1,589,290 |.. . 1,587,184 07/20/2030
95000A-AT-4 .........| WELLS FARGO COMMERCIAL MORTGAG CMBS ... AFRN L . 1,430,525 |.. . 1,429,807 12/15/2048
63171L-AG-9 .........| NASSAU CLO CLO AFE ... . 2,167,375 |.. . 2,165,215 01/15/2031
04942P-AJ-6 ......... | ATLAS STATIC SR LN FD | LTD CLO LAFE ... 922,266 |.. .919,951 07/15/2030
949891-AS-6 .........| WELLS FARGO COMMERCIAL MORTGAG CMBS ... ARM L 2,277,874 |.. ... 2,278,134 |....... 11/15/2048
05571B-XA-6 .........| BPCE SA COMMERCIAL PAPER EFE ... 2,893,710 |.. .... 2,898,715 |....... 10/10/2025
87019W-ZN-8 SIWEDBANK AB (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT . .1DFE. ..2,995,638 |.. ... 3,000,000 |....... 10/15/2025 ...
48251T-AE-1 KKR CLO 20 CLO .... JLAFE. 4,162,774 |.. .... 4,166,025 |....... 10/16/2030
125314-BA-9 CFCRE COMMERCIAL MORTGAGE TRUS CMBS AFRM. ....... 01/10/2048
92915C-AQ-7 ING INVESTMENT MANAGEMENT CLO CLO .. LA FE . 352,199 |....... 01/20/2031
24422E-XJ-3 JOHN DEERE CAPITAL CORP CORP FRGN FLOATER ... .EFE. ... 2,350,000 |....... 10/22/2025 ...
86959T-HV-1 .........| SVENSKA HANDELSBANKEN AB (NEW CERTIFICATE OF DEPOSIT . .CFE .... .... 3,000,000 |....... 10/23/2025 ...
05253A-XT-2 ......... | AUSTRALIA & NEW ZEALAND BANKIN COMMERCIAL PAPER .. 1.CFE ... .964,286 10/27/2025
06050F-MT-6 .........| BANK OF AMERICA NA CERTIFICATE OF DEPOSIT 1.DFE .... .500,000 10/27/2025
14307P-AC-9 .........| CARLYLE CLO . . 413,193 04/30/2031
46590K-AD-6 .........| JP MORGAN CHASE COMMERCIAL MOR CMBS ... ....610,985 |.. ....610,438 |....... 01/15/2049 ...
29429C-AC-9 ......... | CITIGROUP COMMERCIAL MORTGAGE CMBS .... 1,874,682 |.. .... 1,868,960 |....... 04/15/2049 ...
713448-FV-5 PEPSICO INC CORPORATE ... .. 3,524,709 |.. ... 3,498,721 |....... 11/10/2025
69690C-AL-7 PALMER SQUARE CLO CLO ... 1,675,313 |.. .... 1,673,276 |....... 04/15/2031 ...
13606D-BK-7 CANADIAN IMPERIAL BANK OF COMM CERTIFICATE OF DEPOSIT 2,000,233 |.. ....2,000,000 |....... 11/21/2025 ...
92916W-AA-7 VOYA CLO ... ... 386,702 |.. ....386,066 |....... 04/25/2031 ...
46645L-AX-5 JPVBB COMMERCIAL MORTGAGE SECU CMBS ... 268,675 |.. ....268,677 |....... 03/15/2049 ...
67108L-BK-8 .........] OCH ZIFF LOAN MGMT FUNDING LTD CLO .... 1,008,565 |.. .... 1,007,361 |....... 04/17/2031
61766E-BD-6 .........| MORGAN STANLEY BAML TRUST MSBA CMBS . 1,584,708 |.. . 1,585,495 05/15/2049
44331D-AQ-2 ......... | HPS LN MGMT 5-2015 CLO AFE ... . 3,002,661 |.. . 3,006,207 10/15/2030
12515G-AE-7 .........| CD COMMERCIAL MORTGAGE TRUST C CMBS AFRN L .404,481 |.. . 405,169 02/10/2050
632525-BM-2 .........| NATIONAL AUSTRALIA BK SUB NT CORP FRGN FLOATER ... 2,005,908 |.. 2,000,000 |....... 12/10/2025 ...
12482H-AA-2 .........| CAMB COMMERCIAL MORTGAGE TRUST CMBS ... 2,301,151 |.. 2,308,528 |....... 12/15/2037 ...
94988J-6J-1 .........| WELLS FARGO BANK NA CORP FLOATER .. 01/15/2026
437076-CY-6 .........| Home Depot Inc CORP FLOATER .. 12/24/2025 ...
67109K-BG-8 OCH ZIFF LOAN MGMT FUNDING LTD CLO . 1AFE. .. 10/20/2031
58769J-AN-7 MERCEDES-BENZ FINANCE NORTH AM CORP FLOATER . AFFE. .. ....... 01/09/2026
21688A-BB-7 COOPERAT RABOBANK UA/NY CORP FRGN FLOATER . .DFE . 2,508,403 |.. 2,500,000 |....... 01/09/2026
81881J-AC-6 .........[ SHACKLETON | CLO LTD CLO LAFE ... ....897,115 |.. ....889,302 |....... 05/07/2031
12637U-AV-1 .........| CSAIL COMMERCIAL MORTGAGE TRUS CMBS ARM L .766,446 |.. .765,088 11/15/2049
67515E-AR-7 .........| OCEAN TRAILS CLO V LLC CLO LAFE ... 725,874 |.. .723,983 10/13/2031
110122-EM-6 .........| BRISTOL MYERS SQUIBB CO CORP FLOATER .FFE ... 01,332,348 |.. . 1,330,000 02/20/2026
14913U-AK-6 .........| CATERPILLAR FINANCIAL SERVICES CORP FLOATER .... .FFE ... . 3,503,872 |.. . 3,500,000 02/27/2026
24422E-XL-8 .........| JOHN DEERE CAPITAL CORP CORP FLOATER .. .EFE ... .999,003 |.. . 1,000,841 03/06/2026
07132E-AJ-4 .........| BRIGADE CLO CLO AFE ... .. 1,983,519 |.. 1,975,631 |....... 07/15/2031
47421M-BJ-1 .........| JEFFERSON MILL CLO LTD JEFFM_1 CLO .... LAFE ... 2,592,681 |.. 2,587,861 |....... 10/20/2031
83610H-AL-4 SOUND POINT CLO | LTD CLO .. LA FE . .. 10/23/2031 ...
81883A-AS-8 SHACKLETON | CLO LTD CLO ... 1AFE. .. ....... 07/15/2031
05252A-DK-4 AUSTRALIA AND NEW ZEALAND BANK CORP FRGN FLOATER 1DFE. 1,262,170 |.. 1,260,000 |....... 03/18/2026
12482J-AA-8 .........| CARLYLE CLO CLO AFE ... 714,881 |.. 712,577 |....... 07/20/2031
6944PL-3B-3 .........| PACIFIC LIFE GLOBAL FUNDING Il CORP FLOATER . DFE ... .2,001,206 |.. . 2,001,148 03/27/2026
05565E-CL-7 .........| BMI US CAP CORP LLC CORP FLOATER .FFE ... .2,001,138 |.. . 2,000,000 04/02/2026
47047J-AJ-3 ......... | JAMESTONN CLO XII LTD CLO . AFE .. . 3,936,067 |.. . 3,930,504 04/20/2032
14919H-AL-7 .........| Cathedral Lake LTD CLO AFE ... . 2,894,685 |.. . 2,889,9% 01/15/2032
592179-KK-0 .........[ MET LIFE GLOB FUNDING | CORP FLOATER DFE ... 1,753,238 |.. . 1,750,000 04/09/2026
743672-AE-7 .........| PROTECTIVE LIFE GLOBAL FUNDING CORP FLOATER .... 4,008,451 |.. 4,000,000 |....... 04/10/2026
89236T-MR-3 .........| TOYOTA MOTOR CREDIT CORP CORP FLOATER . 1,000,341 |.. 1,000,000 |....... 04/10/2026
949491-AR-7 WELLFLEET CLO CLO ... 3,003,479 |.. 3,000,000 |....... 07/20/2032 ...
381929-AA-6 GOLUB CLO CLO ... 2,729,006 |.. 2,728,978 |....... 04/20/2033 ...
02665II-FR-7 AMERICAN HONDA FINANCE CORPORA CORP FLOATER 3,997,100 |.. .... 3,999,883 |....... 05/11/2026
14316B-AL-9 CARLYLE CLO CLO ... .. 2,564,643 |.. .. 2,559,696 |....... 04/20/2031 ...
66860C-AL-7 .........| ANGELOGORDON CLO CLO .. 882,006 |.. 882,330 |....... 11/13/2031
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
94988J-6E-2 ... .| WELLS FARGO BANK NA CORP FLOATER .... .... 3,026,062 |.. .... 3,000,000 |....... 08/07/2026
58769J-AV-9 MERCEDES-BENZ FINANCE NORTH AM CORP FLOATER . .... 2,002,246 |.. .... 2,000,000 |....... 07/31/2026
21688A-BG-6 .........| COOPERAT RABOBANK UA/NY CORP FRGN FLOATER .. .. 08/28/2026
07131A-AL-8 .........[ Battalion CLO LTD CLO . 3,001,669 |.. . 3,000,000 01/17/2033
27580X-AA-6 .........| EAST WEST INVT MGMT CLO 2019-1 CLO .... . 2,002,641 |.. . 2,000,258 01/20/2033
61690U-8F-0 .........| MORGAN STANLEY BANK NA CORP FLOATER ... . 4,171,263 |.. . 4,170,000 10/16/2027
87248T-AU-9 .........[ TPC CLO CLO .... 4,518,608 |.. .... 4,500,000 |....... 04/15/2033 ...
94949G-AN-1 ......... | WELLFLEET CLO CLO 5,007,512 |.. .... 5,000,000 |....... 04/15/2033 ...
05252A-DJ-7 ......... | AUSTRALIA AND NEW ZEALAND BANK CORP FRGN FLOATER ... .. .. 01/18/2027
78016H-2U-7 .........| ROYAL BANK OF CANADA CORP FRGN FLOATER 1,510,426 |.. ....... 01/19/2027
06675D-CH-3 BANQUE FEDERATIVE DU CREDIT CORP FRGN FLOATER 785,334 |.. 780,000 |....... 01/23/2027 ...
T4464A-AA-9 PUBLIC STORAGE OPERATING CO CORP FLOATER 1,710,636 |.. .... 1,705,000 |....... 04/16/2027
24422E-XS-3 JOHN DEERE CAPITAL CORP CORP FLOATER .. .. 06/11/2027
592179-KM-6 .........| MET LIFE GLOB FUNDING | CORP FLOATER . .. 06/11/2027
44891A-DJ-3 .........| HYUNDAI CAPITAL AMERICA CORP FLOATER .. s 09/24/2027
632525-BI-0 .........| NATIONAL AUSTRALIA BK SUB NT CORP FRGN FLOATER ... . 2,501,293 |.. 2,500,000 10/26/2027
571748-BZ-4 .........| MARSH & MCLENNAN COS INC CORP FLOATER .541,906 |.. 540,000 11/08/2027
14913U-AT-7 .........| CATERPILLAR FINANCIAL SERVICES CORP FLOATER .... . .1,000,089 |.. .1,000,000 11/15/2027
14686A-AY-5 ......... CARVAL CLO CLO -.eeeeeeie e e eeeeee e e e e e e e e e e e e e e e e e e e e e e e e e emnnneeeemmnnnnnaee | ooosiiiiss [eeeeeennnn 1. ... 2,404,626 |.. .... 2,400,000 |....... 04/20/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 214,938,094 214,633,150 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 214,938,094 214,633,150 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 214,938,094 214,633,150 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 214,938,094 214,633, 150 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
64952-EL-3 ......... NEW YORK LIFE GLOBAL FDG CORP FLOATER ......ceeievveennieiiiiniineeeeinneneeeennneneeeennnnnns | ooneinin feeeevmenene A e |, 5,000,101 [ooeeeeeeeiieeeeenna 5,000,101 |....... 01/14/2025 .......
375558-AZ-6 .........| GILEAD SCIENCES INC CORPORATE .. .... 1,996,710 |.. .... 1,996,710 |[....... 02/01/2025 ...
49446R-AU-3 KIMCO RLTY CORP CORPORATE .. ... 02/01/2025 ...
88579Y-BH-3 3\ CO CORPORATE ... .... 2,986,708 |.. ... 2,986,708 |....... 02/14/2025 ...
65557R-EG-1 NORDEA BANK ABP COMMERCIAL PAPER . .... 3,000,030 |.. .... 3,000,030 [....... 02/14/2025 ...
29379V-BE-2 ENTERPRISE PROD OPER L.P. CORPORATE .... 5,987,072 |.. .... 5,987,072 |....... 02/15/2025 ...
384802-AE-4 W GRAINGER INC CORPORATE . ... 5,973,882 |.. .... 5,073,882 [....... 02/15/2025 ...
031162-CV-0 .........| AMGEN INC CORPORATE .... 3,979,901 |.. ... 3,979,901 [....... 02/21/2025 ...
65330K-BP-4 .........| NEXTERA ENERGY CAPITAL HOLDING CORPORATE . 4,003,845 |.. . 4,003,845 03/01/2025
02665J-0D-5 ......... [ AMERICAN HONDA FINANCE CORP. COMMERCIAL PAPER .. .990,809 |.. .990,809 03/13/2025
37790A-QL-0 .........| GLENCORE FUNDING LLC COMMERCIAL PAPER . 1,484,985 |.. . 1,484,985 03/20/2025
89120D-YU-7 .........| TORONTO DOMINION BK IAM COML COMMERCIAL PAPER .. 1,500,000 |.. 1,500,000 |....... 03/19/2025 ...
9612C4-42-1 .........| WESTPAC BANKING CORP COMMERCIAL PAPER ... 2,499,936 |.. 2,499,936 |....... 03/31/2025 ...
68389X-BT-1 .........| ORACLE CORP CORPORATE 2,485,243 |.. 2,485,243 |....... 04/01/2025 ...
89119A-R4-2 ......... | TORONTO-DOMINION BANK/THE COMMERCIAL PAPER 1,480,083 |.. 1,480,083 |....... 04/04/2025 ...
05253A-R7-7 AUSTRALIA & NEW ZEALAND BANKIN COMMERCIAL PAPER 986,160 |.. 986,160 |....... 04/07/2025 ...
756109-AV-6 Realty Income Corporation CORPORATE ... 497,575 |.. 497,575 |....... 04/15/2025 ...
46656H-CY-6 JP MORGAN SECURITIES LLC COMMERCIAL PAPER . 1,000,000 |.. 1,000,000 |....... 07/29/2025 ...
56585A-BH-4 ......... | MARATHON PETROLEUM CORP CORPORATE .... 1,499,390 |.. .... 1,499,390 [....... 05/01/2025 ...
256746-AG-3 .........| Dollar Tree, Inc. CORPORATE . 1,475,229 |.. . 1,475,229 05/15/2025
36166N-AG-8 .........| GE CAPITAL FUNDING LLC (US) CORPORATE ... . 1,984,033 |.. . 1,984,033 05/15/2025
68389X-BC-8 .........| ORACLE CORP CORPORATE . 1,851,520 |.. . 1,851,520 05/15/2025
06367L-2C-0 ......... | BANK OF MONTREAL COMMERCIAL PAPER .1,000,000 |.. . 1,000,000 08/22/2025
06054N-SU-6 ......... | BOFA SECURITIES INC COMMERCIAL PAPER . 1,467,966 |.. . 1,467,966 05/28/2025
42217K-BF-2 .........| WELLTOWER INC CORPORATE 1,382,907 |.. 1,382,907 |....... 06/01/2025
55336V-AJ-9 .........[ MPLX LP CORPORATE .. ....... 06/01/2025
78014X-MV-6 ROYAL BANK OF CANADA COMMERCIAL PAPER .... 2,000,000 |.. .... 2,000,000 |....... 06/05/2025 ...
641100-AL-8 NETAPP INC CORPORATE ..... .. 3,341,692 |.. .. 3,341,692 |....... 06/22/2025 ...
42824C-AN-9 HEWLETT-PACKARD CO CORP FLOATER 2,001,415 |.. 2,001,415 |....... 10/156/2025 ...
06373L-CT-4 .........| BANK OF MONTREAL COMMERCIAL PAPER ... .... 4,000,000 |.. ....4,000,000 |....... 07/22/2025 ...
44988G-EQ-7 ... ING US FUNDING LLC COMMERCIAL PAPER . 1,000,000 |.. . 1,000,000 07/28/2025
458140-AS-9 .........| INTEL CORP CORPORATE . 3,967,449 |.. . 3,967,449 07/29/2025
65473P-AK-1 .........] NISOURCE INC CORPORATE . 2,926,890 |.. . 2,926,890 08/15/2025
05964H-AR-6 .........| BANCO SANTANDER SA CORP FOREIGN ... . 5,003,551 |.. . 5,003,551 08/18/2025
9612C4-5T-4 .........| WESTPAC BANKING CORP COMMERCIAL PAPER . 2,500,000 |.. . 2,500,000 08/29/2025
65339K-BS-8 .........| NEXTERA ENERGY CAPITAL HOLDING CORPORATE .. 503,453 .. 09/01/2025 ...
44988G-EZ-7 ... ING US FUNDING LLC COMMERCIAL PAPER ... .... 2,000,000 .. 09/03/2025 ...
09062X-AF-0 BIOGEN IDEC INC CORPORATE .. ... 1,992,491 |.. .. 09/15/2025 ...
682680-BA-0 ONEOK INC CORPORATE . .... 984,044 |.. . ... 09/16/2025 ...
776743-AM-8 ROPER TECHNOLOGIES INC CORPORATE ... ....976,889 |.. ....976,889 |....... 09/15/2025 ...
37045X-DZ-6 GENERAL MOTORS FINANCIAL CO IN CORPORATE .... 1,936,880 |.. .... 1,936,880 |....... 10/10/2025
05571B-XU-2 BPCE SA COMMERCIAL PAPER .......cevveiiiiiiiieiiiiiiiiiesesieeseesesssssssssssssssssssssssssssnnnnnns | oooiisssss Jeeeeeeeeeees LB s | 1,927,667 |.. .... 1,927,667 |....... 10/28/2025 ...
44988G-FL-7 .........| ING US FUNDING LLC COMMERCIAL PAPER ... .... 1,000,000 |.. .... 1,000,000 |....... 11/26/2025 ...
46656H-FA-5 ......... JP MORGAN SECURITIES LLC COMMERCIAL PAPER ......eieeeeeeneeeeemnnneeeeeennnenneemnnnnneeene [ ooviiiiiis eeeemmmenee 10 e |, 1,500,000 |.. .... 1,500,000 |....... 12/10/2025 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) 98,070,616 98,070,616 XXX
06417M-7E-9 .........[ BANK OF NOVA SCOTIA (HOUSTON B CERTIFICATE OF DEPOSIT ......oooeiiiiiiiiiiiiiiiinn | i oo e ool 6,000,000 |-evovereerienees 6,000,000 |....... 03/04/2025 .......
05593D-44-0 ......... [ BNP PARIBAS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT .... .... 1,500,000 |.. .... 1,500,000 |....... 03/04/2025 ...
06050F-LG-5 .........| BANK OF AMERICA NA CERTIFICATE OF DEPOSIT . 3,000,000 |.. . 3,000,000 04/03/2025
22536W-GL-4 .........| CREDIT INDUSTRIEL ET COMMERCIA CERTIFICATE OF DEPOSIT .....ovvvvvvmmmmmmmmmmnnnnnnnnnnnnnnnnn | ooiiiiiiis fooeeeeeeeeeees oo ool 2,000,000 |.. ....2,000,000 |....... 04/29/2025 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (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
13606K-3X-2 ......... CANADIAN IMPERIAL BANK OF COMM CERTIFICATE OF DEPOSIT S I 2,000,000 |... ... 2,000,000 06/04/2025

8574P1-PE-0 .........| STATE STREET BANK AND TRUST CO CERTIFICATE OF DEPOSIT . 1,000,000 |... 1,000,000 |....... 07/25/2025 ..
22536H-XV6 ......... CREDIT AGRICOLE CORPORATE AND CERTIFICATE OF DEPOSIT ...eveveveveeeeeeeecnenerenesecenenee | oo | o N 1,500,000 |vevvevee... ... 1,500,000 10/21/2025
9609999999. Subtotal - Cash (Schedule E Part 1 type) 17,000,000 17,000,000 XXX
T4440E-30-0 ......... DRYDEN CORE FUND MM SER MMF PRU Institutional Money Market ...........cccoooonniniees | i, 125,073,353 |oveveeeneienenee 125,073,353 |....... 01/31/3100 .......
01626U-N9-2 ........ ALINENTAT[ON COUCHE-TARD INC COMMERCIAL PAPER ........euvueeeeeeeeeemerereesenenneeeneenene | oiiiins Jreeeeerenes 2oA woveee | 4,994,733 |... 8,994,733 | 01/09/2025 .......
91842J-NG-0 ......... VW CREDIT INC COMMERCIAL PAPER

.998,021 |... ...998,021 |....... 01/16/2025 ..

422500-NM-9 . . | HEALTHPEAK PROPERTIES INC COMMERCIAL PAPER ... . .. 1,496,142 |... 1,496,142 |....... 01/21/2025 .......
07787P-Ni=6 .........| BELL TELEPHONE COMPANY OF CANA COMMERCIAL PAPER ..........ocooooiiiniiiiiiiiiiiiinns | 2o A e 1,994,733 |... ... 1,994,733 |....... 01/21/2025 ......
91842J-NN-5 . +| VW CREDIT INC COMMERCIAL PAPER ..........cooiimiiiniiniiniiiiiiiiiiininsiesesneenenees | L, sl R 3,804,318 |... ... 3,804,318 |....... 01/22/2025 .......
94107M-NN-2 . .| WASTE MANAGEMENT INC COMMERCIAL PAPER ......... 1,994,633 |....... 01/22/2025 .......
07787P-NP-9 . ..| BELL TELEPHONE COMPANY OF CANA COMMERCIAL PAPER .........cccoiiiiiiieneniniinnineniniinnnnens | s foemmmeeeen 2 A e | 997 186 |, 997,146 . 01/23/2025 .......
492710-\V-5 ......... KEURIG DR PEPPER INC COMMERCIAL PAPER .........cooooiiiiiiiiiiiiiinnnnnnines | i [ A e [ .996,344 [ 996,344 [, 01/29/2025 .......
07787P-NV-6 ......... BELL TELEPHONE COMPANY OF CANA COMMERCIAL PAPER

23384G-PE-6 . .| DAIMLER TRUCK FINANCE NORTH AM COMMERCIAL PAPER

20911L-PR-4 . .| CONSOL IDATED EDISON CO. OF NY COMMERCIAL PAPER .

26885T-06-1 ERP OPER LP COMMERCIAL PAPER

9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 153,778,49 153,778,49% XXX
9999999999 - Totals 483,787,206 483,482, 262 XXX

General Interrogatories:
1. Total activity for the year Fair Value $ . 227,021,757 Book/Adjusted Carrying Value $ ..
2. Average balance for the year ~ FairValue $ ... 426,754,191  Book/Adjusted Carrying Value $
3.

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

Number
3A

.226,461,391
... 426,688,668

[ S 2,000,000 1C ..
........... 20,475,406 2C ..
. ...0 3C..

28,108,882 1G..$.......... 23,594,788
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

9999999999 - Totals XXX

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

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

First National Bank of Omaha ...........cccceee. Omaha, NE ....ooooveeniiienieeereeereeneeeens | veeeieee e 0.000
JP Morgan Chase Bank ....... ... New York, NY ..
US Bank

.................... (7,496,900) |.. XXX.
..... 4,882,138 [.XXX.

Omaha, NE

.................... (3,085,268) .. XXX.
0199998 Deposits in ... 3 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 124,642 0 64,114 [ XXX
0199999. Totals - Open Depositories XXX XXX 1,109,938 0 (5,635,916)[ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 1,109,938 0 (5,635,916)| XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0| XXX

0599999 Total - Cash XXX XXX 1,109,938 0 (5,635,916)] XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January... | (2,788,119) 4. April s 4,845,175 7. 10.  October. ....(8,248,874)
2. February...|.ccooonnennns (4,230,783) 5. (689,499) 8. , 11.  November... ... (2,919,006)
3. March (5,223,344) 6. (500,401) 9. September 3,104,826 12. December (5,635,916)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted

Code Date Acquired Rate of Interest Maturity Date Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

2509999999.

Total Bonds

31846V-41-9 .......
31846V-63-4 .......
94975H-29-6 .......

FIRST AMER:TRS 0BG V
FIRST AMER:US TRS MM Y

B O PP PP PPPPPPPRY D 12/03/2024 ..........

[ AN 12/03/2024 ..........
[0 N IR 12/31/2024 ..........

8209999999.

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

8609999999

- Total Cash Equivalents

Line
Number
1A

0 1B.. .0 1C..8

0 2B.. .0 2C..8

0 3B.. 0 3C..8
....0 4B.. 4C .8 ...
....0 5B.. 5C..$
.0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

.0 1G.$ ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Mutual of Omaha Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Ne ins law 44-319-02 ..

(U O 0
U R 0
(U O 0
U R 0

1. Alabama ...

2. Alaska .......cccoeviiiiiiieceeee

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California ......ccccevveiviiiiiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiiiiieeeeee e GU
54. Puerto RiCO ......cccovvviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate Alien and Other ......... oT
59. Subtotal

............. T s [ O v 0 [ 0 0
............. T s nsssnssnnes e O o 0 [ 0 fiiil 0
............................................................................................................... 0 [ 0 i 0 e 0
..... B[ Title 22 8 207(a) oo oo O fiiiiii 0 .. 549,000 |.............. 538,744
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0 0

XXX XXX 2,138,240 2,068,766 1,432,279 1,410,332

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)
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