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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 5,369,333,606 |.....coveerrireiriiiriieiene [V 5,369,333,606 |............ 4,930,425,543
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 14,241,139 | [V 14,241,139 | 14,245,603
2.2 COMMON SLOCKS ...ttt ees [eneneenenns 2,596,901,845 |.....ccvvvennes 7,751,720 |............ 2,589,150,125 |............ 2,556,710,037
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 469,323,093 |....oooviceeeae (VS 469,323,093 |.....ccovvnnnn 437,644,631
3.2 Other than firSt IENS..........ccoovveveieieecccc ettt [feeetese et (O (O [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeereiinniiiiennens 0
ENCUMDBIANCES) ...oeeveiieceie ettt |oebeneenenenees 86,794,741 |, [V 86,794,741 |.............. 40,753,050
4.2 Properties held for the production of income (less
e 0 encumMbrances) ........cccccoeeenineeeneieies foeeeeieenisines 4,887,555 | 0 [ 4,887,555 |....ccocvuvin 4,906,555
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....ooeieeeiiietetceeeeee ettt s s aes s s es e sesssssnenens [oetesesenenenenees 9,752,059 |...ooveveeeeeeeeeeeee (01 A 9,752,059 |...cooovien. 9,646,600
5. Cash ($ ..3,465,241 ), cash equivalents
[ 8 ) and short-term
investments (§ ..o 15,500,000 ) ..o o 18,965,249 |..oovvivencneineen 0 [ 18,965,249 |...ccvvenneee 68,242,225
6. Contract loans (including $ .o 0 premium notes) ...... | 0 foeeeerereereeniennnd O e (O T 0
7. Derivatives ............... 10,744,401 |.. 10,744,401 |.. 10,175,611
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 613,335,551 610,504,715 581,607,661
9. ReCEIVADIES fOr SECUMEIES ......vvuiieiiecieieeicee e [reneeenies s 393,625 ..o 0 e 393,625 ..o 4,367,077
10. Securities lending reinvested collateral assets . . 252,698,264 |.. . 252,698,264 |.. . 281,644,682
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 9,447,371,128 |................. 10,582,556 |............ 9,436,788,572 |............ 8,940,369,275
13. Title plantsless § ....ocoooveiiiiiiiin, 0 charged off (for Title insurers
[oT 2117 OO OO TS UUUURRTN ST TRTOTSOPT (O (O [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 59,824,898 |......cvvirieerieene [V 59,824,898 |.......coocone. 50,883,802
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 208,215,794 | 2,338,170 |...oooceevnnnne 205,877,624 |................ 207,172,256
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled PremiUumMS) ........ccceoieieiiiiieeeicieeeeeeee et [eeeeereene e (O (O [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........ccceceevrennrnnnn (O Y T (O [0 [0 0
16. Reinsurance:
16.1 Amounts recoverable from rINSUIETS ...........ccoowrurururerereeaeeeeeeeeneeseeeens [oeeciceeesesecees 3,036,855 ..o 0 o 3,036,855 |...cccevrenne 2,965,223
16.2 Funds held by or deposited with reinsured COMPaNIEs .............cccccevereer. |oereverrerecninnneeneee 0 Jvreeeerererrseeieeeend 0 o [0 O 0
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveee |ovveveeveeveenne. 3,707,110 oo 0 e 3,707,110 | 3,488,792
17.  Amounts receivable relating to UninSUred Plans ............cccocoeevvieieieeeeeenenis v 0 oo 0 e [0 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccccoenne 34,511,324 |0 [ 34,511,324 |...cocene. 21,093,785
18.2 Net deferred tax asset ..........coocoeerueennne . 245,512,268 |.. .. ... 13,748,243 |.. ... 79,018,152
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 6,119,296 |..ooooveeeerrrneeeeen 0 [ 6,119,296 |..ccccevrvennne 7,107,205
20. Electronic data processing equipment and SOfWAre .............coceeueeeereririnnes foeveerrirenenens 92,303,242 |................. 74,576,385 |................ 17,726,857 |................. 12,763,596
21. Furniture and equipment, including health care delivery assets
(B o 0 ) e | 2,168,370 |.....ccocvinenn 2,168,370 v [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeoeovorrriiccciincncne (O O (O [0 0
23. Receivables from parent, subsidiaries and affiliates ...............c..ccccooevvreevies feoevieenn 225,521,195 [ (V1 P 225,521,195 |..coovcveeee 212,584,573
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... |-.cococoeerrnenee 81,593 | 81,593 | (1 0
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeeveeeeeieieens freeeeeeinens 681,175,323 | 96,045,988 |......ccooc... 585,129,336 |............... 633,731,418
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 11,009,548,398 |............... 357,557,086 |.......... 10,651,991,312 |........... 10,171,178,077
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt s et et s e s s st s s eseseananans |reseesesetebeet et renenis (L N (L N [0 T 0
28. Total (Lines 26 and 27) 11,009,548,398 357,557,086 10,651,991,312 10,171,178,077
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Life insurance cash Value ... [, 566,277,627 |.coovcevevveerrerrreenese | 566,277,627 |.ooccvvvvevnnn. 614,977,207
2502. Other miscellaneous aSSEtS .......occcooooiioecoieeeeeeeeeeeeeeeeeeeee e Joeeeeeseieaiens 45,827,360 |................. 34,924,889 |................. 10,902,470 |....co.neee.... 15,816,665
2503. Prepaid EXPENSES ...oiceciiiiiiirieeie ettt [ereree e 41,603,371 41,603,371 |oeerveeeeeeeeeeeee 0 (479,148)
2598. Summary of remaining write-ins for Line 25 from overflow page ... 27,466,966 |... .. 19,517,727 |... ..7,949,239 |... ..3,416,694
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 681,175,323 96,045,988 585,129,336 633,731,418




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......ccccoevvevrcincnnns
(including $ .o 0 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve) ..........cccccocewee e 4,650,371,629 |............ 4,391,314,716
3. Liability for deposit-type contracts (including $  ......ccccooeiiiiiiiinne. 0 MOACO RESEIVE)........ooeeeeeereriieieieieieiseneieienenas |reeneieinneeneeeeeenennenenes 0 i 0
4. Contract claims:
A LIE oo
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $ ..eoeeeeeeenne 38,700,830 accident and health premiums .........................
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $ ....455,856 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
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ e 3,594,078 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
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
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee .. .55,503,893
18.  Amounts held for agents' account, including $ .......cccoeuevune 3,964, 237 agents credit balances ................. 50,292,314
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ........... 247,570,000 and interest thereon $ . 13,441,734
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeereeirecirennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..0 ) reinsurers . .0 .
24.04 Payable to parent, subsidiaries and affiliates 5,500,000
24.05 Drafts outstanding ............coeeeeeveeeeeccneneninneenns .10,232,163
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........cccc.....
24.09 Payable for securities ...... 1,194,339 |...
24.10 Payable for securities lending .. 252,698,264 |... .. 281,644,682
24.11 Capital NotesS $ ...vovvveverreirciecs
25. Aggregate write-ins for liabilities 62,955,577 61,284,732
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,609,900,938 6,159,588, 445
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
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 4,042,090,374 4,011,589,632
38. Totals of Lines 29, 30 and 37 4,042,090,374 4,011,589,632
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 10,651,991,311 10,171,178,077
DETAILS OF WRITE-INS
2501. Miscellaneous liabilities 40,726,345 |....ccvernne 41,668,135
2502. Deferred gain on affiliate exchanges . 22,229,233 |... . 19,616,597
2503.
2598. Summary of remaining write-ins for Line 25 from oVerfloW PAGE ..........cccciiiiiiiiiiiii s [ O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 62,955,577 61,284,732
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 2,962,023,382 |............ 2,863,306,995 |........... 3,843,098,763
2. Considerations for supplementary contracts with life contingencies.............ccooeeiiiiinieniinenennene e [0 [0 0
3. Netinvestment INCOME ..o ..170,693,133 |.. ..152,576,114 |.. ..206,695,759
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ..1,048,976 |. 2,024,447 |. ..2,018,510
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€s ...........cccocvvvvrveioriiiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 32,218,011 | 34,300,540 |..cocooeree. 45,070,262
7. Reserve adjustments oN reiNSUraNCe CEABM ...........cccocvovviviveueuieieiieeeieieieteseseeee st esess s s e [0 [0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieie et [ee e e e e e e [0 [0 0
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiiiiiieeeteeeeccciee ettt [ee e eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 29,152,913 14,438,344 22,403,218
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 3,195,136,415 3,066,646,441 4,119,286,512
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...ttt ettt ae e e b e nbe e b ens
13. Disability benefits and benefits under accident and health contracts ............ccocceveieiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....................
16.  GrOUD CONVEISIONS ....eeiuiieuiieieeaiteauteeuteeteesteeaaeeseesseeseaseeaaeeaseease e s e e s e easeesseanseeneeeaeenseeseenseenneenneeneeaneannd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeviiiiiiiiiiiinicienes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts 228,393,604 188,294,523 278,104,693
20.  Totals (LINES 1010 19) ..ottt n e | 2,493,959,808 |............ 2,296,133,254 |............ 3,102,040,079
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) 1..vvveiiiecte ittt ettt b bbb bbb et bbbt s s b b s s [ecseeseenniceas 156,627,423 |................ 153,964,349 |............... 205,983,124
22. Commissions and expense allowances on reinsurance assumed . ..333,153,649 |.. ..356,889,441 |.. 477,758,178
23. General insurance expenses and fraternal expenses ................. | IS 214,361,830 |................ 197,323,458 |............... 268,416,724
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeeeveeevereeeeeeeeeee e 34,159,532 |..cocvvvs 34,888,925 |....cocvene 43,591,369
25. Increase in loading on deferred and uncollected Premiums ...........oociiiiiiiiiiieeceeee e [ 0.
26. Net transfers to or (from) Separate Accounts net Of reINSUrANCE ...........coceoiieiiiiiiicieeiee e o 0
27. Aggregate write-ins for deductions .... 772,680 119,900, 364 96,668, 360
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 3,233,034,922 3,159,099,790 4,194,457,833
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t (37,898,507 |...ccncnvenne (92,453,349) ..o (75,171,321)
30. Dividends to policyholders and refunds to members 11,176 12,004 16,190
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cceviiriueueriiiiiieiieteieiie ettt se s essese s ss s es s [ecseeseesnaceas (37,909,682)......ceve.. (92,465,353).....cenc... (75,187,511)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 1,928,896 (5,304,027) (5,448,331)
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) ..........ccoceveveeeieeeeererenns froccccnne (39,838,578)|..cccucevnne (87,161,326)|................ (69,739,180)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gains tax of § oo 0 (excluding taxes of $  ..oeoevrueererencnee (332,088)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 6,948 (7,031,368) (7,487,242)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (39,831,630) (94,192,693) (77,226,422)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 4,011,589,632 3,996,597,022 3,996,597,022
37, NetinCOME (LINE 35) ..ottt et (39,831,630) e (94,192,693) (77,226,422)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..3,491,912 136,348,977 |.. (112,299,967)|.. ..(20,318,974)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeeeierevereieeceeeeeieseeeieeseeseeee e [0 [0 0
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ...26,264,545 |.. ... 11,629,762 |.. ..(24,333,721)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(31,916,443)|.. ..(47,134,908)|.. ..(13,766,826)
42. Change in liability for reinsurance in unauthorized and certified companies ............cccoeverienernenneens e, [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease ...............oococeeefoeeiecnens (5,409,344)|................ (95,909,690) ....c.cocvenvne (89,192,290)
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii e
50. Capital changes:
L0 TR =T o U SOUUTUTTU TR SUTOTO 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS .........ooiiiiiiieei ettt sse s e s e e e e e e e e e e sseesneesme e e e e 0
51.  Surplus adjustment:
511 PAI N ottt ettt ettt nneee e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieie 00
51.4 Change in surplus as a result of FeINSUrANCE ..........ccooiiiiiiiiiieiieeeee e e 0
52.  Dividends t0 SIOCKNOIAETS ...........c.cuevieieiiiiiieieteteteeeeee ettt teteseses ettt s s ss st sesesessss s s e s seseseseseafeeeee e eees et 0
53. Aggregate write-ins for gains and losses in surplus (34,774,631) 23,492,555 208,507,942
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 30,500,742 (275,001,330) 14,992,610
55. Capital and surplus, as of statement date (Lines 36 + 54) 4,042,090,374 3,721,595 ,691 4.,011,589,632
DETAILS OF WRITE-INS
08.301. Other misCellan@oUS INCOME .........ocoovieieeeeeeeee ettt eneeeeaeeneaseeeseeneaea|eeeeeeeneaeanens 26,012,159 [ 14,438,344 |................. 22,403,218
08.302. Increase in accrued life insurance Cash ValUe ..........cccooooiioiioiiiceeeee e e 3,140,754 .o 0 s 0
08,3003, ettt e et e et et e ettt e a et e eae et e eae et e s et e eaneeeeaneeenn e e e neeeeaneeenneeenneeeanneeennneeennnees|eeenneeaneeennneeenneenneeennnes |eruneeenn e e e e e e e e e e enaneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccvoiieeiieninneeneeseeesesee e [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 29,152,913 14,438,344
2701. Other deductions .........cccccoeveveccceiiiieicicieee 772,680 ..o 649,920 |..
2702. Decrease in accrued life insurance cash VAalUE .........ccccoooiiiiiieieiiiiiccecceeece e e . 119,250,444 |..
2703, ettt e e e e eaneeeas e freerree e |
2798. Summary of remaining write-ins for Line 27 from overflow page ...........cccccveeiienieneeninieeiceie e [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 772,680 119,900, 364 96,668, 360
5301. Income tax benefit (cost) of consolidated return ...t e 18,348,053 | 8,975,953 [ 6,859,209
5302. Minimum pension liability adjuSTMent ... [0 0. ..198,554,743
5303. Unrealized gain/loss - deferred gain on affiliate exchanges .. ... (2,612,636)|.. L2,717,055 [, 9,152,176
5398. Summary of remaining write-ins for Line 53 from overflow Page .............ccccceeveveveviievereveeeeeeeeeeeees oo (50,510,048)......c.concnve 11,799,547 | (6,058, 187)
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (34,774,631) 23,492,555 208,507,942




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 2,950,985,030 |............ 2,862,665,992 |........... 3,844 548,125
2. NetiNVESIMENT INCOME .......vuiiiiieiieir it [ers e 166,147,543 |................ 159,970,535 |......cco.c.... 208,861,851
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 58,189,294 49,219,537 68,257,328
4. TOtal (LINES 110 B) ..ot 3,175,321,867 3,071,846,065 4,121,667,303
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,254,992,693 |........... 2,085,698,176 |............ 2,779,249 592
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ..........ccccee. fouriiriiniiniiniiniiiies (O [0 0
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveecceeeeeienens [oeeeeeeieieens 787,421,984 |.............. 784,970,541 |........... 1,007,750,558
8. Dividends paid t0 POIICYNOIAETS .........c.cocvcvcvevceieieieeee ettt ettt s et a s es e st sesesssn s e [oeeeseneneneneseeneneees 12,120 [ 12,984 | 16,467
9. Federal and foreign income taxes paid (recovered) netof $ ... (921,467) tax on capital
GAINS (IOSSES) ...ttt b e b e b bbb (9,391,262) (4,349,837) (13,788,849)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 3,033,035,535 2,866,331,864 3,773,227,768
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 142,286,332 205,514,201 348,439,535
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 194,874,937 269,204,406 576,458,169
12.2 Stocks .............. 207,222,496 132,907,358 165,989,653
12.3 Mortgage loans ... .20,537,142 .25,971,046 . 39,744,778
124 REAI ©STALE ...t ee ettt ee e et ee e | e 16,075 |oveeeeecreee 32,000 oo, 32,000
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiicircice ettt ennees|oesininennenanes 42,149,939 | 52,531,678 |.....cccovnne. 70,687,594
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMents ................cccceceeeee |oervereeeinnennnnnns (1) 7 T (719)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 5,167,791 3,240,170 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvovveveveuerieiieeeeeieeeveveeeeee s esesen s [oeveseseannnas 469,967,584 |................ 483,886,741 |................ 852,911,475
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt [ereesineenes 636,839,199 |....ccovvnene 370,311,656 |............... 805,865,996
13.2 SEOCKS ...ttt enna [eeeenennnanaeias 121,722,591 | 72,086,310 |...cocveveneene 90,309,839
13.3 MOMGAGE I0BNS ...ttt [eeaeseeenennaees 52,300,000 |...oocvrreenee 25,814,264 |................ 29,814,264
13.4 REAI ESHALE ...t [oeaeteien s 46,949,251 | 165,045 |......covvevnee. 26,193,574
13.5 Other iNVESIEA @SSELS ......cvvuuieiiiieiceie ettt ennees |oesininsnnenines 59,224,948 |.....cccooennee. 49,249,630 |...occvviennee. 74,553,707
13.6 Miscellaneous @pPlICALIONS ..............c.ceueuiuiieieieieeeteteececee ettt s s 0 28,618,905 3,979,494
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 917,035,989 546,245,810 1,030,716,874
14. Net increase (or decrease) in contract loans and premium NOES ...........ccceveirieiieieenieeieeeeeeeeee 0 0 0
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (447,068,405) (62,359,069) (177,805,399)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrpPIUS NOLES, CAPItAI NOES ........vvvececeeeciieteeececce et e nnenenens|eeeseseseneenenenees 158,992 ..o 148,305 [..ooovececerrenee 200, 167
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOITOWEM FUNDS ...t scieiees [onnenennnanaeaas 207,682,300 |.............. (314,626,800)|.............. (293,939,100)
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............cccoooeiiiiiiiin foris (O [0 0
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 47,663,806 8,067,353 (34,704,142)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 255,505,097 (306,411,142) (328,443,074)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. (49,276,976).............. (163,256,010).............. (157,808,938)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 68,242,225 |............... 226,051,163 |........c....... 226,051,163
19.2 End of period (Line 18 plus Line 19.1) 18,965,249 62,795,154 68,242,225
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Stocks dispoSed and @CQUITEA .........oiueueieuiiriririeieieteie et [oerereeneseeees 80,565,171 |.cceveirne 99,376,495 |............... 113,249,099
20.0002. Change in SECUrities 1eNdING ...ttt [oreeeerennenees 28,946,418 |................. 58,188,503 |.......c....... 28,155,882
20.0003. Bonds disposed and acquired ... ..8,572,654 |. ...37,080,522 |..ccveven. 1,556,299
20.0004. Mortgage Loan TransSTer VAIUE ..ottt eeieies [oeesier e 0 |. 4,341,736 |. .. 4,341,736
20.0005. Capital contribution through payable 10 SUDSTAIArY .....ccococoeeiiiiiniiiseecce e [ (01 0 | 5,500,000




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIELTIE ..o bbb 0 [ 0 [ 0

2. Ordinary life INSUFBNCE ......c.cueuiiiiiirieteietesetst sttt ettt bttt ss e s s bbbt se st sssseseseseseseessssesesena oeeeteeete et [OOSR [0 U 0

3. Ordinary iNdividUal BNNUITIES .........c.ceuiiiiririeieieieteei sttt e s ss et s e e s s s seseseee ettt [OOSR [0 U 0

4. Credit life (Group @and iNAIVIAUAL) ...........cocvoiiieieieieiiiie ettt [ee ettt [OOSR [0 U 0

5. GrOUP lIf@ INSUFBNCE ......c.ouvevieeeieeeeeeeeeeeeteee ettt ettt ettt ettt ea e s e s e s es e s es e s esess et essesesseseaassesee et et et e e nnenen [0 U 0 [ 0

6. GIOUD @NNUILIES ....c.e.viviveeiiieticiete ettt ettt et et et eae st ete et ese et ete s et e s et e s etesssaessstessssesessesessetesebesesensasensssedssesenees e tese e et es e s enennenn [0 U 0 [ 0

7o A G H = GIOUD o e 140,314,944 |................ 136,293,448 |............... 194,124,928

8. A &H -credit (roup and iINAIVIAUA) .......c.coviieiereieieeiiiee et et [OOSR [0 U 0

9. A H = OtNEI e s 1,154,741,078 |.......... 1,078,504,860 |............ 1,449,010,564
10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (Lines 1 through 10) .........cccciiiiiiiiiiiiiieiiieieie it 1,295,056,022 |............ 1,214,798,308 |............ 1,643,135,492
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13, Subtotal (LINes 11 throUgh 12) .........cciuiiiiiiiiiiieiiiieie e e 1,295,056,022 |............ 1,214,798,308 |............ 1,643,135,492
14, DEPOSIt-LYPE CONFACES ......cvvevieiiieiiieieieteieieett ettt s s e s et e e e e et et esesesesesesssens [oeneeneseseseseaeieaea s eeeneeas [0 U 0 [ 0
15. Total (Lines 13 and 14) 1,295,056,022 1,214,798,308 1,643, 135,492

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF SEPTEMBER 30, 2023 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 ("Mutual Structured Settlement")
Settlement Company

Omaha Insurance Company ("Omaha Insurance") Cloverlay Sports Assets SPV L.P. ("Cloverlay")

Mutual of Omaha Medicare Advantage | ("Omaha Medicare Advantage") Fulcrum Growth Partners Ill, L.L.C. | ("Fulcrum")

Company

Omaha Health Insurance Company ("Omaha Health") Boston Financial Opportunity Zone | ("Boston Fund")
Fund I LP

Omaha Supplemental Insurance ("Omaha Supplemental") East Campus Realty, LLC ("East Campus")

Company

United of Omaha Life Insurance ("United of Omaha") Turner Park North, LLC ("Turner Park")

Company

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 ("Medicare Advantage Company") | Mutual of Omaha Opportunities ("MOOF Fund")

Company of Omaha Fund, L.P.

United World Life Insurance Company | ("United World") UM Holdings, LLC ("UM Holdings")

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, | ("Mutual of Omaha Mortgage Review Counsel LLC ("Review Counsel")

Inc. Servicing")

Legacy Benefits Origination Trust ("Legacy Trust")

A. 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 September 30 and December 31:

FIS FIS
SSAP # Page Line # 2023 2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ (39,831,630) $ (77,226,422)
(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 $ (39,831,630) $ (77,226,422)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 4,042,090,374 $ 4,011,589,632
(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 $ 4,042,090,374  $ 4,011,589,632
B. Use of Estimates in the Preparation of the Financial Statements
No Change
C. Accounting Policy

The Company used the following accounting policies:

(1) No Change

(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. 26R, Bonds ("SSAP No. 26R"), are stated at fair value and classified as
bonds.

(3) - (5) No Change

(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.

(7) - (13) No Change

D. Going Concern

Management’s evaluation of all known and reasonably knowable conditions and events for the Company, as of September 30, 2023, 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.



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company
NOTES TO FINANCIAL STATEMENTS

Note 2

Note 3

Note 4

Note 5

Accounting Changes and Corrections of Errors

During 2023, the Company discovered the following errors that were recorded as adjustment to unassigned surplus in 2023, in accordance with SSAP No. 3,
Accounting Changes and Corrections of Errors (SSAP No. 3).

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 non-admitted assets were both understated by $30,559,856, as a result of both Deferred tax
assets (Page 2 Line 18.2) and Aggregate write-ins for other investment 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. 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. In accordance with SSAP No. 3 Accounting Changes and
Corrections of Errors, the impact of the error was recorded as an adjustment to unassigned surplus in 2023.

The trending of claim costs within the calculation of active life reserves within the Medicare supplement product; the use of current situs vs. situs at time of
disablement for disabled long-term care policies; and the application of a grace period to long-term care policies terminated due to death, resulting in a $13,544,799,
$5,438,160 and $6,271,010 understatement, respectively, of the prior year aggregate reserve for accident and health contracts (page 3, line 2) and increase in
aggregate reserve for life and accident and health contracts (page 4, line 19), and a total $25,253,969 overstatement of unassigned surplus as of December 31, 2022.
During 2022, the Company discovered an error in a benefit period calculation within the disability income product and in the calculation of active life reserves within
the long-term care product, resulting in a $1,200,000 overstatement and $7,258,187 understatement, respectively, of the prior year aggregate reserve of both
accident and health contracts (page 3, line 2) and increase in aggregate reserve for life and accident and health contracts (page 4, line 19) and a net $6,058,187
overstatement of unassigned surplus as of December 31, 2021. In accordance with SSAP No. 3 Accounting Changes and Corrections of Errors, the impacts of these
errors were recorded as an adjustment to unassigned surplus in 2022.

Business Combinations and Goodwill

No Change

Discontinued Operations

Not Applicable

Investments

Mortgage Loans, including Mezzanine Real Estate Loans
No Material Change

Debt Restructuring

No Material Change

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 $ 15,894,708

2. 12 months or longer 73,418,532
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 241,252,152

2. 12 months or longer 460,217,218

(5) If the Company does not have the intent to sell and has the ability to retain the loan-backed security until recovery, OTTl 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) - (2) No Change

(3) Collateral Received
a.  Aggregate Amount Collateral Received

1. Securities lending Fair Value
(a) Open $ —
(b) 30 days or less 73,165,372
(c) 31to 60 days 13,285,006
(d) 61 to 90 days 26,185,615
(e) Greater than 90 days 139,608,871
(f) Subtotal (a+b+c+d+e) $ 252,244,864
(9) Securities received —
(h) Total collateral received (f+g) $ 252,244,864

2. Not Applicable
b.  The fair value of collateral and of the portion of collateral that it has sold or repledged $252,244,864.

c. No Change

7.1



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company
NOTES TO FINANCIAL STATEMENTS

(4) Securities Lending Transactions Administered by an Affiliated Agent
Not Applicable

(5) Collateral Reinvestment
a.  Aggregate Amount Collateral Reinvested

1. Securities lending Amortized Cost Fair Value
(a) Open $ — 3 —
(b) 30 days or less 73,165,385 73,165,372
(c) 31 to 60 days 13,285,336 13,285,006
(d) 61 to 90 days 26,185,603 26,185,615
(e) 91 to 120 days 13,173,693 13,158,832
(f) 121 to 180 days 17,411,544 17,403,399
(g) 181 to 365 days 53,906,159 53,863,280
(h) 1to 2 years 42,805,205 42,592,036
(i) 2 to 3 years 9,438,148 9,306,566
(j) Greater than 3 years 3,327,191 3,284,758
(k) Subtotal (Sum of a through j) $ 252,698,264 $ 252,244,864
(1) Securities received — —
(m) Total collateral reinvested (k+l) $ 252,698,264 $ 252,244,864

2. Not Applicable

b.  The Company has securities of $252,244,864 at fair value in response to the possible $235,404,660 that could be called within one day's notice. 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
TELOS CLOLTD CLO $ 2,304,768
Madison Park Funding Ltd CLO 4,359,104
NEUBERGER CLO CLO 4,815,389
MARINER LDC CLO 1,324,954
COMMONWEALTH BANK OF AUSTRALIA CORP FRGN FLOATER 2,250,000
ING INVESTMENT MANAGEMENT CLO CLO 916,292
UBS AG (LONDON BRANCH) CORP FOREIGN 2,824,830
PALMER SQUARE CLO CLO 3,599,015
CARLYLE CLO 1,970,498
SHACKLETON | CLO LTD CLO 1,966,210
CREDIT SUISSE MORTGAGE CAPITAL CMBS 4,987,591
BARINGS CLO CLO 2,486,552
BMW US CAP CORP LLC CORP FLOATER 3,000,000
PRINCIPAL LIFE GLOBAL FUNDING CORP FLOATER 3,000,000
CITIBANK NA CORP FLOATER 3,000,000
DBGS MORTGAGE TRUST DBGS_18-Bl CMBS 1,740,176
DBCG MORTGAGE TRUST DBCG_17-BB CMBS 2,697,972
KNDL 2019-KNSQ CMBS 2,000,000
WELLS FARGO BANK NA CORP FLOATER 3,000,000
CAMB COMMERCIAL MORTGAGE TRUST CMBS 2,329,623
IRRADIANT CLO CLO 997,568
Total collateral extending beyond one year of the reporting date $ 55,570,544

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. The Company had no outstanding balances under repurchase agreements as of September 30, 2023.

Repurchase Transactions - Cash Taker - Overview of Secured Borrowing Transactions
(2) Type of Repo Trades Used
Not Applicable
(3) Original (Flow) & Residual Maturity

Not Applicable
(4) Fair Value of Securities Sold and/or Acquired that Resulted in Default

Not Applicable

(5) Securities Sold Under Repo — Secured Borrowing

Not Applicable
(6) Securities Sold Under Repo — Secured Borrowing by NAIC Designation

Not Applicable
(7) Collateral Received — Secured Borrowing

Not Applicable
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NOTES TO FINANCIAL STATEMENTS

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

Not Applicable

(9) Allocation of Aggregate Collateral by Remaining Contractual Maturity

Not Applicable

(10) Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Not Applicable
(11) Liability to Return Collateral — Secured Borrowing (Total)

Not Applicable
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not Applicable

Repurchase Agreements Transactions Accounted for as a Sale

Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not Applicable

Real Estate

No Material Change

Low-Income Housing Tax Credits ("LIHTC")

No Material Change
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company
NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year 6 7
1 2 3 4 5
Total
G/A Separate S/A Assets
Supporting | Account (S/A) | Supporting Increase/
Total General | S/AActivity 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% —19 —1$ —
b. Collateral held under security lending
agreements 252,698,264 — — — 252,698,264 281,644,682 (28,946,418)
c. Subject to repurchase agreements — — — — — — —
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 9,426,500 — — — 9,426,500 1,795,300 7,631,200
j.- On deposit with states 3,626,831 — — — 3,626,831 3,598,150 28,681
k. On deposit with other regulatory bodies — — — — — — —
|. Pledged collateral to FHLB (including assets
backing funding agreements) 766,991,417 — — — 766,991,417 706,970,464 60,020,952
m. Pledged as collateral not captured in other
categories — — — — — — —
n. Other restricted assets 5,000 — — — 5,000 5,000 —
o. Total restricted assets (Sum of a through n) $1,032,748,012 | $ —1$ —1$ —|$ 1,032,748,012|$ 994,013,596 |$ 38,734,416
Current Year
8 Percentage
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 — 252,698,264 2.295% 2.372%
c. Subject to repurchase agreements — — 0.000% 0.000%
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 — 9,426,500 0.086% 0.088%
j. On deposit with states — 3,626,831 0.033% 0.034%
k. On deposit with other regulatory bodies —_ —_ 0.000% 0.000%
|. Pledged collateral to FHLB (including assets
backing funding agreements) — 766,991,417 6.967% 7.200%
m. Pledged as collateral not captured in other
categories — — 0.000% 0.000%
n. Other restricted assets — 5,000 0.000% 0.000%
o. Total restricted assets (Sum of a through n) $ —|$ 1,032,748,012 9.380% 9.695%

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
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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$ —1|9$ —|[$ 5,000 | $ 5,000 | $ —1$ 5,000 0.000% 0.000%
Total (c) $ 5,000 | $ —1|$ —|$ —19 5,000 | $ 5,000 | $ —|$ 5,000 0.000% 0.000%

(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.

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 $ 14,750,000 [$ 14,750,000 0.134% 0.138%
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 1 252,698,264 252,244,864 2.295% 2.372%
i. Other — — 0.000% 0.000%
j. Total collateral assets (a+b+c+d+e+f+g+h+i) $ 267,448,264 | $ 266,994,864 2.429% 2.511%
Separate account:
k. Cash, cash equivalents and short-term investments $ —19% — 0.000% 0.000%
1. 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%
o. 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) $ 267,448,264 4.046%
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)

M. Working Capital Finance Investments
Not Applicable
N. Offsetting and Netting of Assets and Liabilities
Not Applicable
0. 5GI Securities
Not Applicable
P. Short Sales
Not Applicable
Q. Prepayment Penalty and Acceleration Fees
No Material Change
R. Reporting Entity's Share of Cash Pool by Asset Type
Not Applicable
Note 6 Joint Ventures, Partnerships and Limited Liability Companies
No Material Change
Note 7 Investment Income

No Change
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Note 8 Derivative Instruments
A. Derivatives under SSAP No. 86, Derivatives
(1) - (7) No Material Change
(8) Derivative contracts with financing premium
Not Applicable
B. Derivatives under SSAP No. 108, Derivative Hedging Variable Annuity Guarantees
Not Applicable
Note 9 Income Taxes
No Material Change

Note 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A. No Change
B. The Company had the following transactions with affiliates:
2023
Extraordinary
Return of Capital Capital Contribution Dividend Received Description
Date Received (Paid) Purchase Received (Paid) (Paid) /Income Affiliate of Assets
March 23, 2023 $ 100,000,000 $ — 3 — 3 —_ Omaha Health Cash
August 22, 2023 60,000,000 — — — Omaha Health Cash
Q1&Q3 — — (74,000,000) — OFHI Cash
2022
Return of Capital Capital Contribution Dividend Received Description
Date Received (Paid) Purchase Received (Paid) (Paid) /Income Affiliate of Assets
Q4 $ — $ — 3 (5,500,000) $ — Omaha Supplemental Cash
December 27, 2022 15,000,000 — — —  Omaha Medicare Advantage Cash

*As of December 31, 2022, the Company accrued a $5,500,000 capital contribution to Omaha Supplemental that was paid with cash on January 24, 2023.
C-0. No Material Change
Note 11 Debt

A. Capital Notes and All Other Debt

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
September 30, 2023.

Effective March 17, 2023, the Company entered into a $550,000,000 senior unsecured credit agreement that is available for purposes of funding the new home office
building. The Company may elect to increase the commitment at any time in an amount not to exceed $50,000,000. There were $37,800,000 outstanding borrowings
under this agreement as of September 30, 2023.

The Company has the following bilateral unsecured revolving line of credit notes available from affiliates as of September 30, 2023.

Lending Date Credit Maximum Amount

Company Issued Borrowing Outstanding
United of Omaha 03/24/2023  $ 500,000,000 $ —
Omaha Insurance 10/07/2022 30,000,000 —
Companion 11/17/2022 23,000,000 —
United World 03/24/2023 20,000,000 300,000

The Company has the following borrowing agreements available to affiliates as of September 30, 2023, which are substantially similar to the agreements held in the
prior year, unless otherwise noted.

Borrowing Date Type of Interest Maximum Amount
Company Issued Borrowing Rates Borrowing Outstanding
United of Omaha 03/24/2023 Bilateral unsecured revolving credit note 4.43%-5.43% $ 250,000,000 $ 12,000,000
Omaha Health 11/29/2022 Unsecured demand revolving credit note 6.26%-7.23% 250,000,000 1,100,000
Omaha Insurance 10/07/2022 Bilateral unsecured revolving credit note 4.43%-5.43% 30,000,000 2,400,000
Omaha Supplemental 07/21/2023  Unsecured demand revolving credit note 4.43%-5.43% 30,000,000 —
Omaha Re 09/22/2023 Unsecured demand revolving credit note 4.43%-5.43% 30,000,000 —
Companion 11/17/2022  Bilateral unsecured revolving credit note 4.43%-5.43% 23,000,000 —
United World 03/24/2023 Bilateral unsecured revolving credit note 4.43%-5.43% 20,000,000 —
East Campus 11/21/2022 Unsecured demand revolving credit note 4.43%-5.43% 5,000,000 —
* Mutual of Omaha Mortgage Servicing  03/03/2023 Unsecured demand revolving credit note 4.86%-5.59% 20,000,000 —_

* Note was new in 2023 and was not effective in 2022.
B. 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. The Company and United of Omaha have been authorized by their Boards of Directors to obtain extensions of credit under their agreements
with the FHLB on a combined basis in an amount not to exceed $2,500,000,000. As of September 30, 2023, the Company has no long-term outstanding
borrowings from the FHLB and $209,470,000 short-term outstanding borrowings from the FHLB.
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()

)

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 8,926,200 8,926,200 —
(d) Excess stock 300 300 —
(e) Aggregate total (a+b+c+d) $ 9,426,500 $ 9,426,500 $ —
(f) Actual or estimated borrowing capacity as determined by the insurer $ 2,500,000,000 XXX XXX
2. Prior year-end
(a) Membership stock - class A $ 500,000 $ 500,000 $ —
(b) Membership stock - class B — — —
(c) Activity stock 1,295,000 1,295,000 —
(d) Excess stock 300 300 —
(e) Aggregate total (a+b+c+d) $ 1,795,300 § 1,795,300 § —
(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)

b. 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 1to Less Than
(2+3+4+5+6) Redemption Months 1 Year 3 Years 3 to 5 Years
Membership stock
1. Class A $ 500,000 $ 500,000 $ —  $ —  $ - 3 —
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)
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) $ 637,056,830 $ 766,991,417  § 209,470,000
2. Current year general account total collateral pledged 637,056,830 766,991,417 209,470,000
3. Current year separate accounts total collateral pledged — — —
4. Prior year-end total general and separate accounts total collateral pledged 609,643,793 706,970,464 39,887,700
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 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
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) $ 662,006,800 $ 767,883,317  $ 176,376,000
2. Current year general account maximum collateral pledged 662,006,800 767,883,317 176,376,000
3. Current year separate accounts maximum collateral pledged — — —
4. Prior year-end total general and separate accounts maximum collateral pledged 618,057,652 710,662,341 78,877,000
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(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 $ 209,470,000 $ 209,470,000 $ — XXX
(b) Funding agreements — — — —_
(c) Other — — — XXX
(d) Aggregate total (a+b+c) $ 209,470,000 $ 209,470,000 $ — —
2. Prior year-end
(a) Debt $ 39,887,700 $ 39,887,700 $ — XXX
(b) Funding agreements — — — —_
(c) Other — — — XXX
(d) Aggregate total (a+b+c) $ 39,887,700 $ 39,887,700 $ — —

b. Maximum Amount During Reporting Period (Current Year)

1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ 209,470,000 $ 209,470,000 $ —
2. Funding agreements — — —
3. Other — — —
4. Aggregate total (1+2+3) $ 209,470,000 § 209,470,000 $ —

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
(1) - (2) No Material Change

3) Funded status as of the period ended September 30, 2023 and December 31, 2022:

Pension Benefits Postretirement Benefits
2023 2022 2023 2022
a. Components:
1. Prepaid benefit costs $ 109,430,192 $ 115,168,547 $ — 3 —
2. Overfunded plan assets (89,912,465) — — —
3. Accrued benefit costs 30,180,127 30,739,135 24,482,308 30,226,968
4. Liability for pension benefits 9,704,041 (15,552,041) (12,846,571) (12,846,571)
b. Assets and liabilities recognized:
1. Assets (nonadmitted) 19,517,727 115,168,547 — —
2. Liabilities recognized 39,884,168 15,187,094 11,635,737 17,380,397

c. Unrecognized liabilities — — — _

See Note 2 for explanation of changes to the components of pension amounts in 2023. Additional changes in 2023 are due to net periodic pension cost accruals.

(4) Components of net periodic benefit cost as of the period ended September 30, 2023 and December 31, 2022:
Special or Contractual Benefits

Pension Benefits Postretirement Benefits Per SSAP No. 11
2023 2022 2023 2022 2023 2022

a. Service cost $ 1,704,924 $ 3,720,113 $ 5038 § 38,647 $ — § —
b. Interest cost 41,713,739 39,371,805 910,944 1,017,467 — —
c. Expected return on plan assets (36,021,285) (54,045,256) (77,404) (121,601) — —
d. Transition asset or obligation — — — — — —
e. Gains and losses 341,954 7,909,332 (1,563,667) (185,115) — —
f. Prior service cost or credit — — (807,728) — — —
g. Gain or loss recognized due to a

settlement or curtailment — — — — — —
h. Total net periodic benefit cost $ 7,739332 $ (3,044,006) $ (1,532,817) § 749,398 $ — 3 —

(5) - (18) No Material Change

B.-1. No Material Change
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Note 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No Material Change

Note 14 Liabilities, Contingencies and Assessments

A. Contingent Commitments

(M

As of September 30, 2023, the Company has commitments for additional investments in:

Limited partnership investments $ 75,902,765
Bonds 28,750,000
Mortgage lending 11,000,000
Total contingent liabilities: $ 115,652,765

(2) - (3) No Material Change

B.-F. No Material Change

Note 15 Leases

No Material Change

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

Not Applicable

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

(1

)

3)

4)

®)

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 $241,092,469 on loan for security lending as of September 30, 2023. The Company was liable for cash
collateral of $252,698,264 for security lending as of September 30, 2023. The Company does not hold any security collateral as of September 30, 2023, which
is not reflected in the accompanying financial statements.

Of the collateral received, the Company has $55,570,544 in collateral for securities lending that extends beyond one year from September 30, 2023.

Servicing Assets and Servicing Liabilities

Not Applicable

Servicing Assets and Servicing Liabilities Subsequently Measured at Fair Value

Not Applicable

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

The transfers of financial assets accounted for as secured borrowings as of September 30, 2023 and December 31, 2022, were as follows:

2023 2022

Assets:

Cash $ 37,499,866 $ 37,500,799
Cash equivalents 83,435,371 108,784,250
Short-term 20,686,799 31,548,222
Long-term 111,076,228 103,811,431
Total securities lending cash collateral $ 252698264 $§ 281,644,682
Liabilities:

Payable for securities lending $ 252698264 $ 281,644,682

The Company cannot access the cash collateral unless the borrower fails to deliver the loaned securities.

(6) - (7) 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 ("ASO") Plans

No Material Change

B. Administrative Services Contract ("ASC") Plans

Not Applicable

C. Medicare or Similarly Structured Cost Based Reimbursement Contract

Not Applicable
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Note 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No Material Change

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
Asset-backed securities $ —1$ —1$ 552,706 | $ —1$ 552,706
Preferred stocks — 319,400 — — 319,400
Common stocks 34,608,067 9,426,500 — 38,103,141 82,137,708
Securities lending cash collateral 252,698,264 — — — 252,698,264
All other governments — — 227,000 — 227,000
U.S. corporate — — 193,590 — 193,590
SVO Identified Funds - ETFs 1,803,918 — — — 1,803,918
Total assets at fair value/NAV $ 289,110,249 9,745,900 973,296 38,103,141 [ $ 337,932,586
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 $ 252,698,264 — — —1$ 252,698,264
Derivative cash collateral 14,750,000 — — — 14,750,000
Total liabilities at fair value $ 267,448,264 — — —1$ 267,448,264
(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 07/01/2023 Level 3 of Level 3 Income Surplus Purchases | Issuances Sales Settlements | 09/30/2023
a. Assets
Asset-backed
securities $ 645,572 | $ —|$ —|$ —1$ —|$ —1$ —|$ (9,076)| $  (83,790) $ 552,706
All other
governments 227,000 — — — — — — — — 227,000
U.S. corporate 404,051 — — (210,461) — — — — — 193,590
Total assets $ 1,276,623 | $ —1$ —|$  (210461)|$ —1s —1|% —1s (9,076)| $  (83,790)| $ 973,296
(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.
(4) Inputs and Techniques Used for Level 2 and Level 3 Fair Values
Level 2 Measurements
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.
Level 3 Measurements
Asset-Backed Securities and All Other Governments — 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,
observable market data.
(5) Fair Value Disclosures for Derivative Assets and Liabilities
Not Applicable
B. Other Fair Value Disclosures

Not Applicable
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company
NOTES TO FINANCIAL STATEMENTS

C. Presented below are the aggregate fair value or NAV and admitted values for all financial instruments.
Type of Financial Aggregate Fair Net Asset Value | Not Practicable
Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Assets:
Bonds $ 4,492,727,333 | $ 5,369,333,606 | $ 1,803,918 | $ 4,261,201,286 | $ 229,722,129 | $ —19 —
Cash and cash
equivalents 3,465,249 3,465,249 3,465,249 — — — —
Preferred stocks 13,963,982 14,241,139 — 7,669,627 — — 6,294,355
Common stocks -
unaffiliated 82,812,607 82,812,608 34,608,066 9,426,500 — 38,103,141 674,900
Mortgage loans 407,993,010 469,323,093 — — 407,993,010 —
Other invested assets -
surplus note 35,300,174 49,488,072 — 35,300,174 — — —
Short-term investments 15,500,000 15,500,000 — 15,500,000 — — —
Securities lending cash
collateral 252,244,864 252,698,264 252,244,864 — — — —
Derivative assets 13,986,159 10,744,401 — 13,986,159 — — —
Liabilities:

Borrowings 248,052,551 248,052,551 247,645,721 406,830 — — —
Payable for securities
lending 252,244,864 252,698,264 252,244,864 — — — —
Derivative cash collateral 14,750,000 14,750,000 14,750,000 — — — —

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 — Fair values for short-term investments includes public bonds and short-term revolvers. The public bonds are valued using a
discounted cash flow methodology using standard market observable inputs, and inputs derived from, or corroborated by, market observable data, including
the market yield curve, duration, call provisions, observable prices, and spreads for similar publicly traded issues that incorporate the credit quality and
industry sector of the issuer. 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.

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 amount may be
used to approximate fair value.

Derivative Assets — 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, LIBOR basis curves,and
repurchase rates.

Borrowings — 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.

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 amount may be used to approximate fair value.

D. 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 0.000% certain private preferred stock.
It is not practicable to measure the fair value when
using the equity method and when measuring fair
Common stocks - unaffiliated $ 674,900 0.000% value in certain private common stock.
E. The Company has one investment measured using the NAV as a practical expedient pursuant to SSAP No. 100R, Fair Value. The investment's NAV per share is

$3,997. 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

No Material Change
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Note 22 Events Subsequent
The Company has evaluated events subsequent to September 30, 2023 through November 9, 2023, the date these financial statements were available to be issued.
Type | - Recognized Subsequent Events: None
Type Il - Nonrecognized Subsequent Events:
The Company paid a $150,000,000 cash capital contribution to United of Omaha on October 20, 2023.

On October 23, 2023, Omaha Health's management executed an approval of up to $60,000,000 extraordinary cash return of capital. Order Approving
Extraordinary Distribution is pending approval from NDOI and upon approval will be payable on or before December 31, 2023 to the Company.

No other material subsequent events have been identified.

Note 23 Reinsurance
No Change
Note 24 Retrospectively Rated Contracts and Contracts Subject to Redetermination
A .- C. No Material Change
D. No Change
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) - (5) Not Applicable
Note 25 Change in Incurred Losses and Loss Adjustment Expenses
A. Accident and health claim reserves as of December 31, 2022 were $1,297,583,288. As of September 30, 2023, $674,846,349 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
$630,930,478 as a result of re-estimation of unpaid claims and claim adjustment expenses. The resulting unfavorable incurred claims amount for the prior year,
$8,193,538, does not include the impact of aging on the liability estimates for claims not yet due.
B. The Company did not have any significant changes in methodologies or assumptions used in calculating the liability for unpaid losses and loss adjustment expenses.
Note 26 Intercompany Pooling Arrangements
Not Applicable
Note 27 Structured Settlements
Not Applicable
Note 28 Health Care Receivables
Not Applicable
Note 29 Participating Policies
Not Applicable
Note 30 Premium Deficiency Reserves
No Material Change
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
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

No Material Change
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as reqUIred Dy the MOTEI AGE? .........c.c.ovoeceeueeeieeeeeceete et ee et te et e e eaet et eseessaeae et e s enssseaetesesenssseaesesesensnssaesesesassnssaesesesansnsssesesesansnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes [ X] No [ ]
LT F= (=N o] i =g Lo L RSPV RRR 05/19/2023
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ............cccoeiiiiiiiiiiiiiiiiics
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
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
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAT
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2018
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
GALE). vevuteteeie ittt h s E bbbttt 06/10/2020
By what department or departments?
Nebraska DepartmeEnt Of INSUMANCE .........oiiiiiiiiei ittt ettt b e et she e s he e eb e e bt ekt e bt e a bt ea bt oa et ehe e eh e e eh e e eE e e b e e m b e em bt embeemeeemeesaeesbeesbeenbeenbeens
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1T N[ T NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..........ccvrueueieiiieieieieiieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]
If yes, give full information:
The Company's certificate of authority to do business in the Commonwealth/Territory of Puerto Rico expired June 30, 2023. An application for
renewal of this certificate of authority in Puerto Rico has been filed and is pending approval. ............cccoiiiiiiiiiceeeee e
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............cccooieiiiiiiiiiiieiieeeeeeee e Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi s Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Mutual of Omaha Investor Services, INC. ....cccoooiioieiieeeeeenee. 0maha, NE ..o e Joeeeeereeees e ... YES....




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

GENERAL INTERROGATORIES

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

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

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

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B 0
INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities 1ending agré@MENtS.) ............ccceviiiiiriueriiiiieieseiese st ese e nses Yes [ X] No[ ]
11.2  If yes, give full and complete information relating thereto:

FHLB $766,991,417; FHLB Capital Stock $9,426,500; On deposit with states $3,626,831; Other $5,000 ...........ccooeeveerieerieerieeee e

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

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

g O = T4 o LU RSP RURUSRURRURN
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate

.2,476,876,499
.. 84,400,000

LOLLLe e

14.26 All Other 84,182,603 107,842,386
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ....2,645,459 102 ...2,637,431,622
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE .........couiiiuiiiiiiiiieeie et ee D ettt 0 . 0
15.1 Has the reporting entity entered into any hedging transactions reported on SChedUIE DB? ............oovoioieieieieeiiiieieieieiee e Yes [ X] No [ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccccoeveiiniiciens Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... 252,244,864
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 252,698,264
16.3 Total payable for securities lending reported on the liability PAgE. .........ceevevevecueueeeieeeeceeeeee ettt $ 252,698,264
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase Bank .... |1 Chase Manhattan Plaza, New York, NY 10081
FHLBank Topeka . |One Security Benefit P1-Suite100, Topeka, KS 66605 ...
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Prudential Private Placement Investors, LP .......ccccoooiiooieeiieecceeeeeee (U
Employees in the Investment Management Division have access to make
iNVESIMENT ECISTONS. ..o
PGIM Investments LLC
Met Life Investment Management
Loomis, Sayles & Co, LP .........
Voya Investment Management Co, LLC
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccouoiriirrieeeiirrree e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........ccovverecereiennnseeeene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
|ARD#: 106442 ........ Prudential Private Placement Investors, LP 549300FF4021ISODCIJED ........
CRD#: 105670 ......... PGIM Investments LLC 549300FF2KD1XH541851 ........
|ARD#: 142463 ........ Met Life Investment Management EAU07208FCR1SOXGYJ21 ........

JIZPN2RX3UMNOY IDI313 ...
L 1XJESNMA4QEGWXS 12J24

|ARD#: 200681 ..
CRD#: 106494

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

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

If no, list exceptions:
6 securities that were not filed within the 120 day rule

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

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

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

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

Has the reporting entity self-designated PLGI SECUMIES? ........ciiiiiiiiiiiii ittt bbb bbb bbb bt bbb nrenre e

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated

FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to

January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP

in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

8.2
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvveeieeieeieeeeceeeee ettt s s s s s s s s e s et e s e s e s s e s s s s et e s e s e s s ae s s s st es et e s e s e s s s s st es et eseseasssas s s esesesessansnanaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvivieieeiiietetet ettt ettt e ettt et et aese s et st et et e b et e s e se et s es et e s et esesessas s ssesesesebesesnss s ssasasesesesesnsnanas B 0

1.13 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt et s e et e s et et e b et esese e s s s et et e b e s et ese st e s et et et et esessss s st et esesesesess s esasasasesesesn B 467,460,231

1.14 Total Mortgages in GO0 SANGING .......c.cvovvereceeeeeeee e e et eeeeeaeeeteteses s e ae s et es s s e seteseses s asseseses s ssassesesassassssssesesnssansesesannans $ 467,460,231
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS...........crueveveeeececeeeeeeeeeceete e eeesscaeae e esenssaese s esenssaesesesesensnaesenas $ 1,862,862
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvveeeeieiteteececeeeeeie et a ettt et s s s st s e s et e s e s e s s s s s s et e s e s e s s se s s s st e s et e s eses s s sttt e s et esesess s s s s es et esessanananaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAIMN MOTGAGES ...vvcveeieieieeeeeeeeeeeeee ettt aea ettt s s e s s s s s e s et e s e s e s s s st as s et e s e s e s e ae s s s st e s et e s eaesss s s st eseseseaeasssasaseses et esessansnanaes B 0
1.42 RESIAENEAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt e ettt et b et easse s et e s et et et e s e s e se st et ss et e s et et esessas et ssesese b et et esnss s asasasebesesesnsnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... v iueiiiie ittt ettt ettt ettt e b e b e e bt e bt e bt e a bt ea et ea et eRe e eh e e eb £ e b e e a bt eabeea bt eab e eaeesheesbeenbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ou ittt ettt e et e e e b e e e e et e eneeeneeeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cceverruruereeeeeeeeee e $ 469,323,093
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1,61 FAIM MOTGAGES ...vvveeieieieeteeeeeeeecee ettt ettt et et st s et et e s e s e s s s s s s et e s e s e s s s e s s s st e s et e s esesss st s s esesesesess s s st es et esesnansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieieteteteeeee ettt ettt ettt et et eaese s et st et et et e s e s e se et s es et e s e b et esessas et eses et e b et et esnss s ssasasesesesesnrnana B 0
1.63 COMMEICIAl IMOTIGAGES .....veiueiiite ittt ettt ettt e et b e sb e e s bt e bt e bt e a et e e et ea e e e Re e eh e e eb £ e b e e a bt e mbeem bt eab e eseeeheesbeesbeenbeenbeenbeennenane B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ............cooiiiiiiiiiii e $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eceieieteteeceeeee ettt ettt ettt ee et et et et et e se et e s se e s et e s esesess s eses e s et et eseseas s eses s e ses et esese s et es s e b e s et esees s es s s et esesesess s eses et et et eseseas SAeAeattetesetesenenett et et et enenene 85.262 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiieeietetetcteeeeee et et e te s et eseses et st et etes et esssesses st esesesesesesess s eseseseseseseseas s e s eses et esesessas s es s es et et et essas s ssas e s e s ea et e eseseeesesen e e e s e s eseeenenens 0.040 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiretetieiieseetetetetesesesees et e sesetesesessas et et esesesesesessss s ssesesasesesessas Saesessasesesesesesenessaseseseseaenens 22.341 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueueiiiieceeeeiee e ee e ettt eseeesssee s et esenssaesesesesensssesesasesensssesesesanensransena Yes[ ] No[X]

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

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

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............coceriiiiiiiiiiiie e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.cccccoveeueene. Yes [ X] No[ ]

4.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvvieieeecieieieiiceee ettt ettt et s et s st e s st es bttt es s eseses s nanas Yes[ ] No[ ]

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo L O e 0 20,907,040 |.ooooevrevieeinns 0 fone 20,907,040
2. AlASKA it AK o L e 0 [ 0 e 5,307,391 [oooiiiiiiiean O o 5,307,391
3. Arizona ..... . AZ 29,918,008 .29,918,008 |..
4. Arkansas .. .. AR ....9,920,239 ...9,920,239 |..
5. California .. CA 65,263,383 .65,263,383 |..
6. Colorado ...... .. CO 34,410,149 .34,410,149 |..
7. Connecticut .. . CT 7,315,762 .. 1,315,762 |..
8. Delaware ............. .. DE 2,385,165 .. 2,385,165 |..
9. District of Columbia . . DC ....1,949,293 ...1,949,293 |..
10. Florida .. .. FL 50,272,772 .50,272,772 |..
11.  Georgia .. GA 73,761,231 .73,761,231 |..
12.  Hawaii .. . HI ....5,701,990 ...5,701,990 |..
13. Idaho .... . ID 11,154,531 11,154,531 |..
14.  lllinois ... L IL 90,054,358 .90,054,358 |..
15.  Indiana . . IN 24,026,277 .24,026,277 |..
16. lowa ..... 1A 14,056,557 . 14,056,557 |..
17. Kansas . .. KS 16,131,660 .. .16,131,660 |..
18, KENLUCKY ..o KY e b e 0 e 0 e 11,442,780 oo 0 o 11,442,780
19, LOUISIANA ...eovuviiiiiiieiiie et LA e b i 0 e 0 e 19,999,993 |...oooovviiieenns 0 [ 19,999,993
20. Maine ....... ... 3,678,284 |.. ..3,678,284 |..
21.  Maryland . . 17,702,594 |.. 17,702,594 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA o L fe O e 0 e 14,091,256 |....covveverviinieen 0 o 14,091,256
23, MIChigan .....ccoeiuiiiiiieeieee e M e b e 0 e 0 e 14,732,730 |oovieiieiieenns 0 o 14,732,730
24.  Minnesota . .. MN ..12,906,858 |.. .12,906,858 |..
25.  Mississippi .. MS . ..25,664,479 |.. .. .25,664,479 |..
26, MISSOUN ..eovieiiiiieiieie e MO |oeveeeee b e 0 e 0 e 57,025,233 |.ccooevieivieinnn 0 [ 57,025,233
27, MONEANA ...oveiiiiiie e MT e b e O e 0 [ 9,300,312 [oooovieiiiiinnn O o 9,300,312
28. Nebraska .. .. NE ..19,792,248 |.. .19,792,248 |..
29. Nevada ........ .. NV . ... 8,558,429 |.. .. .. 8,558,429 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH oo L foe O e 0 e 6,874,392 |....coooevieiineenn 0 | 6,874,392
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI e b s O e 0 23,355,154 ..o 0 o 23,355,154
32.  New Mexico . NM ....5,121,750 0. ...5,121,750 |..
33. New York ..... . NY 88,003,408 0. .88,003,408 |..
34.  North Carolina .. . NC 67,240,914 0. .67,240,914 |..
35.  North Dakota .. ND 6,064,128 0. ..6,064,128 |..
36.  OhiO ............. .. OH 51,060,792 0. .51,060,792 |..
37. Oklahoma . .. OK 25,803,123 0. .25,803,123 |..
38. Oregon ......... .. OR ....9,397,593 0. ...9,397,598 |..
39. Pennsylvania ... . PA 37,128,168 0. .37,128,168 |..
40. Rhode Island .... . RI 2,809,090 0. .. 2,809,090 |..
41.  South Carolina . sc 21,985,384 0. .21,985,384 |..
42. South Dakota ... .. SD ....9,115,434 0. ...9,115,434 |..
43. Tennessee ... .. TN 32,627,698 0. .32,627,698 |..
44. Texas ....... X 89,357,000 0. .89,357,000 ..
45. Utah..... . uT 4,660,980 0. .. 4,660,980 |..
46. Vermont VT ....4,150,241 0. ...4,150,241 |..
A7, VIFGINI eeeeeeeeeeeeeeee s VA o b e 0 e 0 56,098,558 |........ccoovevirinnne [V 56,098,558
48.  Washington .........cccceveeieeneeneeeeceeeeene WA o L e 0 e 0 25,476,856 |....oovevveerienne, [V 25,476,856
49.  West Virginia ... 5,031,027 |.. .. 5,031,027 |..
50. Wisconsin .... ..18,242,030 |.. .18,242,030 |..
51, Wyoming .......ccocveeiiiiiiiiniiiiiiieecceccieeeee.. WY |l e O e 000000000 12,0083,600 ) 0
52.  American Samoa .........cccceceeeiiieeiineenneeans AS | N e O L O 0088 [ O
53.  Guam .............. .. GU ... 12,187 |.. .. 12,187 |..
54. Puerto Rico ...... .. PR ... 7,462,638 |.. .. 7,462,638 |..
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
Plans.......ooeeceeeeee e XXX e D O O e O U
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............cccceeereeereeeeeeereens foorees XX oo oo 0 i 0 (1 (O (1 0
92. Dividends or refunds applied to shorten endowment|
or premium paying Period...........coeeeveeeveereeereenes forreers XXXewiew e 0 i 0 (1 (O [V 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... .. 255 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeeeeevniiinn O o 0 s 0. ..
95.  Totals (Direct BUSINESS)........c.cevrverereerereeenenenenresforeeees XXeeeoo e 0 [ 0 1,287,128,593 |....ooovvvvveenen 0 s 1,287,128,593 |..
96.  Plus Reinsurance ASSUMEd............ccoevevereereneeenenns foveeees XXKeoooow e 0 [ 0 o 1,781,293,211 [ 0 [ 1,781,293,211 |..
97  Totals (All BUSINESS).......ccceveuereeeriereeiereneeeneerenennesfoeeeees XX e 0 [ 0 o 3,068,421,804 |.......ccoeevveeenn 0 e 3,068,421,804 |..
98. Less Reinsurance Ceded..........cocevvveveeereneeenenensfoveeees XXXeoeoo [eveeeeeeneienens 0 e 0 [ 117,436,695 |...oovoviiiiienn 0 | 117,436,695
99. Totals (All Business) less Reinsurance Ceded 2,950,985,110 2,950,985,110
DETAILS OF WRITE-INS
58001. VGB British Virgin Islands .. 14T
58002. ZZZ Other Alien ............... ...175,683 |..
58003, ..o XXX e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 0 0 250,39% 0 250,394 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeiieririeienieienisienesieesieeseeese o XX oo (U TN [V R (U TN (O (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer..............cccoveeeeeieeeieseees cerea 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 5

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

11



STATEMENT AS OF SEPTEMBER 30, 2023 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 September 30, 2023.

Subsidiaries are indicated by indentations, and unless otherwise indicated, all subsidiaries are wholly owned.

Company Number
Mutual of Omaha Insurance Company 47-0246511
East Campus Realty, LLC 26-1783626
Mutual DMLT Holdings, LLC 87-1247522
Mutual of Omaha Holdings, Inc. 91-1756928
Mutual of Omaha Investor Services, Inc. 47-0770844
Mutual of Omaha Marketing Corporation 47-0709568
Mutual of Omaha Risk and Insurance Solution Services, Inc. 68-0463724
Mutual Solutions, Inc. 93-2529331
Omaha Insurance Company 20-5873230
Mutual of Omaha Medicare Advantage Company 82-2754060
Omaha Financial Holdings, Inc. 20-5863220
Mutual of Omaha Mortgage Servicing, Inc. 92-1743996
Mutual of Omaha Mortgage, Inc." 46-1728831
55 Places Mortgage, LLC (50%) 61-1921802
Home Loan Express, LLC (50%) 86-1705596
Review Counsel LLC 82-4234514
Keller Ventures, LLC 87-2052329
City View Home Lending, LLC (55%) 88-2150598
Momentum Home Lending, LLC 88-2622796
OTM Mortgage, LLC 88-1991849
RC Lending Partners, LLC (51%) 88-2105972
Unity Home Loans, LLC (52%) 88-2342923
Omaha Health Insurance Company 43-1137396
Omaha Supplemental Insurance Company 83-3054858
Turner Park North, LLC 46-1581463
United of Omaha Life Insurance Company 47-0322111
Boston Financial Opportunity Zone Fund 1 LP (99.99%)? 83-4507916
Cloverlay Sports Assets SPV L.P. 85-3945386
Arctos Phanatic Co-Invest, LP (32.2%) 85-4045757
Companion Life Insurance Company 13-1595128
Fulcrum Growth Partners Ill, L.L.C. (80%) 06-1801968
Medicare Advantage Insurance Company of Omaha 20-5873262
MGG Rated Debt Feeder Fund LP (50%) 85-0896193
MGG SF Evergreen Unlevered Fund 2020 LP (53%) 85-0881954
MGG SPV XI LLC (20.03%) 85-4383557
MHEG OZ Fund 1, LP (99.99%)? 37-1931384
Mutual of Omaha Opportunities Fund, L.P. (99%) 83-3640738
Mutual of Omaha OF Cayman, Ltd. 98-1508769
Mutual of Omaha Structured Settlement Company 80-0725213
Omaha Reinsurance Company 27-1421939
UM Holdings, LLC 26-4774854
United DMLT Holdings, LLC 87-1207188
United World Life Insurance Company 75-6010770

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

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 87-1411196
Endeavor Mortgage Loan Trust (M)
Endeavor Mortgage Loan Trust (U)

United of Omaha Life Insurance Company Variable Interest Entities
Legacy Benefits Origination Trust 52-2342664

Non-Profit Entities
Mutual of Omaha Employee Financial Assistance Fund 36-3723642
Mutual of Omaha Foundation 20-2176636

Domiciled
NE

NE
NE

NE
NE

NE

NY

NE

NE

NE

" 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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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

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 ..... | ..eevvvrrrrrnns Mutual of Omaha Insurance Company .. . NE.... ...RE... ...0.000 .... |Mutual of Omaha Insurance Co. ........... vl N0 e
.......... 26-1783626 .. |4342490 ..... | .cooonnnnnen East Campus Realty, LLC . ...DS... of Omaha Insurance Company ... Ownership.. ..}.100.000 ...|Mutual of Omaha Insurance Co. ........... |.cc.NOooooit] e weeee
.......... 871247522 | e | e Mutual DMLT Holdings, LLC ...coovvvvevrireneeeeeena oo ...0S... of Omaha Insurance Company ........... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... |.cee NOoeiit] ceeee it
.......... ... 91-1756928 .. |4342584 ... | ..eooiiiiiiinns Mutual of Omaha Holdings, Inc. .................. ...DS... of Omaha Insurance Company ........... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... |...YES.....].ccee ooin
.......... ...|47-0770844 .. 4343246 ..... | ..oovrvrrrnnnns Mutual of Omaha Investor Services, Inc. ..... of Omaha Holdings, Inc. .. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... |.co. NOoeiit] cevee it
.......... .| 47-0709568 .. |4343264 ..... | .eooriiiiinnns Mutual of Omaha Marketing Corporation ........ .|Mutual of Omaha Holdings, Inc. .. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... |.eee NOeeiid] ceeee i
Mutual of Omaha Risk and Insurance Solution
.......... 68-0463724 .. Services, Inc. .... Mutual of Omaha Holdings, Inc. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
.......... 93-2529331 .. Mutual Solutions, Inc. Mutual of Omaha Holdings, Inc. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.

.120-5873230 .. (4343273 .....
.|82-2754060 .. | ...coennnes
20-5863220 .. [ 3614163 .

. 0261 ...[Mutual of Omaha ..
. 0261 ...[Mutual of Omaha ..

Omaha Insurance Company .... .
Mutual of Omaha Medicare Advantage Company .
Omaha Financial Holdings, Inc. ..................

.|Mutual of Omaha Holdings, Inc. .. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
.|Mutual of Omaha Insurance Company ........... Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
Mutual of Omaha Insurance Company . | Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.

92-1743996 .. Mutual of Omaha Mortgage Servicing, Inc. Omaha Financial Holdings, Inc. . | Ownership.. .|Mutual of Omaha Insurance Co.
46-1728831 .. Mutual of Omaha Mortgage, Inc. ...... Omaha Financial Holdings, Inc. .. | Ownership.. ..|Mutual of Omaha Insurance Co.
...|61-1921802 .. 55 Places Mortgage, LLC ...ccooveeveeeeeeeeieennns .|Mutual of Omaha Mortgage, Inc. .. . [Ownership.. ..|Mutual of Omaha Insurance Co.
..| 86-170559 .. Home Loan Express, LLC .. .|Mutual of Omaha Mortgage, Inc. .. . [Ownership.. ..|Mutual of Omaha Insurance Co.
82-4234514 .. Review Counsel LLC ..... Mutual of Omaha Mortgage, Inc. . [Ownership.. .|Mutual of Omaha Insurance Co.
87-2052329 .. Keller Ventures, LLC ..... Mutual of Omaha Mortgage, Inc. . [Ownership.. .|Mutual of Omaha Insurance Co.
88-2150598 .. City View Home Lending, LLC . Keller Ventures, LLC ... .. | Ownership.. ..|Mutual of Omaha Insurance Co.
...| 88-26227% .. Momentum Home Lending, LLC ... ..|Keller Ventures, LLC .......evveeeeeeeiiiiiiiines Ownership.. .|Mutual of Omaha Insurance Co.
..| 88-1991849 .. OTM Mortgage, LLC .|Keller Ventures, LLC .......evvvvvvvvinnninnnnnns Ownership.. .|Mutual of Omaha Insurance Co.
88-2105972 .. RC Lending Partners, LLC Keller Ventures, LLC ... .. | Ownership.. ..|Mutual of Omaha Insurance Co.
88-2342923 .. Unity Home Loans, LLC ... Keller Ventures, LLC ............... .. | Ownership.. ..|Mutual of Omaha Insurance Co.
. [43-113739% .. Omaha Health Insurance Company ... Mutual of Omaha Insurance Company . | Ownership.. .|Mutual of Omaha Insurance Co.

.|83-3054858 ..

. Omaha Supplemental Insurance Company ......... .|Mutual of Omaha Insurance Company ........... Ownership.. .|Mutual of Omaha Insurance Co.
46-1581463 .. | 4612643 ..... Turner Park North, LLC .....coooviiiiiiiiiiiiinnnnns .|Mutual of Omaha Insurance Company ........... Ownership.. .|Mutual of Omaha Insurance Co.
47-0322111 .. | 2508171 . United of Omaha Life Insurance Company ....... Mutual of Omaha Insurance Company ... .. | Ounership.. .|Mutual of Omaha Insurance Co.
83-4507916 .. | .. Boston Financial Opportunity Zone Fund 1 LP United of Omaha Life Insurance Company .... |Ownership.. ..|Mutual of Omaha Insurance Co.
83-4507916 .. Boston Financial Opportunity Zone Fund 1 LP Mutual of Omaha Insurance Company ........... Ownership.. ..|Mutual of Omaha Insurance Co.
..|85-3945386 ..| .. Cloverlay Sports Assets SPV L.P. ............... ..|United of Omaha Life Insurance Company .... |Ownership.. .|Mutual of Omaha Insurance Co.
85-4045757 .| evvrriiranns Arctos Phanatic Co-Invest, LP .... .|Cloverlay Sports Assets SPV L.P. ............ Ownership.. ..|Mutual of Omaha Insurance Co.
13-1595128 .. | 2572266 . Companion Life Insurance Company United of Omaha Life Insurance Company .... |Ownership.. ..|Mutual of Omaha Insurance Co.
06-1801968 .. Fulcrum Growth Partners |11, L.L.C. United of Omaha Life Insurance Company .... |Ownership.. ..|Mutual of Omaha Insurance Co.
Medicare Advantage Insurance Company of Omaha
. 0261 ...|Mutual of Omaha .. JUU I 13120 .... [20-5873262 .. .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
85-0896193 .. MGG Rated Debt Feeder Fund LP ........... United of Omaha Life Insurance Company .... |Ownership.. .50.000 ....|Mutual of Omaha Insurance Co.
85-0881954 .. MGG SF Evergreen Unlevered Fund 2020 LP MGG Rated Debt Feeder Fund LP . | Ownership.. .53.000 ....|Mutual of Omaha Insurance Co.
... 85-4383557 .. MGG SPV XI LLC eeveeieeeiiee e .|MGG Rated Debt Feeder Fund LP Ounership.. ..20.030 ....|Mutual of Omaha Insurance Co.
..| 371931384 .. MHEG 0Z Fund 1, LP .. .|United of Omaha Life Insurance Company .... |Ownership.. ..91.250 ....|Mutual of Omaha Insurance Co.
37-1931384 .. MHEG 0Z Fund 1, LP .. Mutual of Omaha Insurance Company ........... Ownership.. . 8.740 .... |Mutual of Omaha Insurance Co.
83-3640738 .. Mutual of Omaha Opportunities Fund, L.P. .... United of Omaha Life Insurance Company .... |Ownership.. .99.000 ....|Mutual of Omaha Insurance Co.

..| 98-1508769 .. Mutual of Omaha OF Cayman, Ltd. ................ . .|Mutual of Omaha Opportunities Fund, L.P. . |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
Mutual of Omaha Structured Settlement Company
80-0725213 .. | 4343620 . United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
27-1421939 .. Omaha Reinsurance Company . United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
26-4774854 .| .. UM Holdings, LLC .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... e N0 e
87-1207188 .. | .evveevrrrrnnn | s United DMLT Holdings, LLC .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ........... vl N0 e
. 0261 ...[Mutual of Omaha .........ccceeiiiiiiiiiiiins | eeeee 72850 ....|75-6010770 .. [2508676 ..... | .eeeerrerrernnns United World Life Insurance Company ... .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...[Mutual of Omaha Insurance Co. ........... N0
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STATEMENT AS OF SEPTEMBER 30, 2023 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-
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) *
Mutual of Omaha 401(k) Long-Term Savings Plan|
.......................................................................................................................................... OTH....... |Mutual of Omaha Insurance Company ........... | Influence..........ccccceeeeiiiiinnnnnnanf .. 0.000 ... [Mutual of Omaha Insurance Co. ....... N0 T
.......................................................................................................................................... OTH....... |Mutual of Omaha Insurance Company ........... | Influence...........cccceeeeeeeeiennnnnnnnf .. 0.000 ... [Mutual of Omaha Insurance Co. ....... LNO] e
................. Mutual of Omaha Insurance Company .. Influence . [Mutual of Omaha Insurance Co. ....... [ R
of Omaha Mortgage 401(k) Plan . [Mutual of Omaha Mortgage, Inc. Influence.. . [Mutual of Omaha Insurance Co. . JUUI R
Discovery Mortgage Loan Trust ...... .. [Mutual of Omaha Insurance Company .. .. | Management. ... [Mutual of Omaha Insurance Co. . U
Discovery Mortgage Loan Trust ... . |United of Omaha Life Insurance Company .... |Other.... . [Mutual of Omaha Insurance Co. . JUURC I
Endeavor Mortgage Loan Trust (M) .. . [Mutual of Omaha Insurance Company .. .. | Management. . [Mutual of Omaha Insurance Co. . OO
. Endeavor Mortgage Loan Trust (U) .. . |United of Omaha Life Insurance Company .... |Management. . [Mutual of Omaha Insurance Co. . OO
................. 52-2342664 .. Legacy Benefits Origination Trust .... United of Omaha Life Insurance Company .... |Management.... . [Mutual of Omaha Insurance Co. ....... L5
Mutual of Omaha Employee Financial
................. 36-3723642 .. Assistance Fund reveveeeend e OTHLLLL . |Management.... N 2
................. 20-2176636 .. Mutual of Omaha Foundation . weveenenend e OTHLLLL . |Management.... o NO] 2

Asterisk
1. ..| Entities over which Mutual of Omaha Insurance Company has significant influence or beneficial interest, but little or no ownership. .........
2. ...| Mutual employees are officers of these charitable 0rganizations. ........ooceooiiiiiiiiiii e nnee e
3. ...| Entity is controlled by Mutual of Omaha Insurance Company as Trust Manager. Mutual of Omaha Insurance Company and United of Omaha Life Insurance Company have been allocated significant special units of beneficial inte
4. ...| Entity is controlled by the direct controlling entity as Trust Manager and has been allocated significant special units of beneficial interest in separate trust assets. .
5. .| United of Omaha Life Insurance Company is the majority noteholder of the Class A notes within the trust and is the Directing Holder. ......cccooviiiiiiiiiiiiiiiieie e




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO

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

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable

Not Applicable

Bar Code:

71 4 1 2 2 0 2 3 4 9 0 0

71 4 1 2 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

71 4 1 2 2 0 2 3 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

71 4 1 2 2 0 2 3 4 4 6 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

71 4 1 2 2 0 2 3 4 4 1 0 03
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

7 1 4 1 2 2 0 2 3 4 4 8 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

71 4 1 2 2 0 2 3 4 4 9 0 0 0 0 3

o
—

0 3
0 3
0 3
0 3

o o o o
I S S E—
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Prepaid/Overfunded MORIP .........ccoviviiiceeeeeecececeee e oo 19,517,727 | 19,517,727 |oeeeeeeeeeeee [0 0
2505. Nebraska Sales Tax Credit ......oococooeciioieiiiiccccecceeeece e o 7,949,239 |..oooiiiee (V1 7,949,239 |.......o 3,416,694
2597. Summary of remaining write-ins for Line 25 from overflow page 27,466,966 19,517,727 7,949,239 3,416,694
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304.  Prior period adjuStment ..o [ (50,510,048)].......c.cocve.. 11,799,547 | (6,058, 187)
5397. Summary of remaining write-ins for Line 53 from overflow page (50,510,048) 11,799,547 (6,058,187)

15




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvovcveveveueeeeceeiieie ettt et easas s sessseseseseanas [eoeseeenesenenas 55,306,205 |.....cccvvrnnne 30,879,616
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.ccoiiiieeeteecececceiee ettt ettt et s s st esesesss s s s seseseseseanananans |oeseteeeeeseaeaeieseeneeenenas O R 0
2.2 Additional investment made after ACQUISIION ................c.ccovucueueieieeeeceetete e eeecae et eeecaete et es s sae st s esenssaesetesesensnseaesenanenns | [ereeesessnnnenas 46,949,251 | 26,193,574
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS .......eeiiiiiiieeie ettt ae et e e st e st e et e st e s e e aseeaseeaeeameeeseeeae e s e enseesseenseeneeanseeneenneenaeannen
5. Deduct amounts received 0N GISPOSAIS ...........ccovveveueueuieieiiieteteteteeeas e et s e s et st et esesessa s s s sesesesesesessassssesesesesessananans |oeeseseseseeeaesenenaes 16,075 | 32,000
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............cooiiiiiiiiiiiiiieie ettt sieens [oneese e [OOSR 0
7. Deduct current year’s other than temporary impairment reCOgNIZEA ..........coocuiiiiiiiiie it ees |ore e O R 0
8. Deduct CUITENt YEAr'S AEPIECIALION ...........c.c.eveuiuieeeiiieeeteeeeeeceeeee st et et e ae ettt e s e s e s s sttt et et eseas s s s sesesesessssssssseseseseseananns |oeeseseseaeaeaeneneaes 805,027 |.oeoveeriinne 1,734,985
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) ........ccocvevveveveuereeeeeeieeeieeeeeseeeeseneseienes oesereeeeeeeenns 101,434,354 |.cooovvnnneee 55,306,205
10.  Deduct total NONAAMILEEA GIMOUNES ...........cveveuieieieiiieteteececee ettt sttt et a st s et et eseaes s s s s esesesesessassssesesesesessassnnanas [reseseseaeaeneseeesee e eeeaeaene O R 0
11.  Statement value at end of current period (Line 9 minus Line 10) 101,434,354 55,306,205
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovviviririeuerereenineseseereeeenes feeeeieeens 437,644,631 |................ 447,594,507
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt et et et e et e et e et et e et e et e et e et eet e et e et e et e et e e eeeeeneereeneereene feereeeeeeiens 52,300,000 |................. 33,196,000
2.2 Additional investment made after aCQUISITION ...........c.cocuiiiiiieiiieii et be e sresnesnnesnees[eeseeeseesniesniesessessesenes O [
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiinnnn.
5. Unrealized valuation increase (decrease) ..
6. Total gain (I0SS) ON GISPOSAIS ........coeuiueeieiiiisiieieieteieeiesese st a st s se sttt s s e s et et sasssseseses s s s ses et ssssssnsesesesssnsssesesessananns [oesnicicessseennicaas (84,396) ... 0
7.  Deduct amounts reCeiVed ON AISPOSAIS ...........cccoviveueveueeeeeeeeeeeeeeteeee e eee e te et e e e ee s seseseesase s sssssesessesanssessessssseasanannanns |oeeeeeeeeneaenens 20,537,142 .o 44,086,513
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........cccciiiiiiiiiiii s [eeeseee e [0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [................469,323,093 |................
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 469,323,093 437,644,631
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cveueueuiieieieieeeeeeeeee et es ettt eseass s s esesssnnas [eeeeeeeeneieiene 584,443,749 |............... 632,012,075
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISHION ..........c.cuoveicceceeeeie et eceeee et aeaet e s s s asaeses s s ssasassesessasasessesasenanansssnnas |eeesesesesessnanas 4,508,995 |....ocoinne. 20,464,653
2.2 Additional investment made after ACQUISIION ..............c.c.ccovucurueieieeeeceeeete e eeecee et eeeeecee et esenssaete et esenssaesesesesenssssaesesenenans [ereeessensnenenas 54,715,953 |...cooviinnne. 54,089,054
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation increase (decrease) ..
6. Total gain (loss) on disposals .............
7. Deduct amounts received on disposals .....
8. Deduct amortization of premium and depreciation ..
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceveveeeviveueuereriieeee ettt es s sesesees s snesens [eoeseeeseseeeeeeeieaene 14,746 | 1,469,530
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ccceuirireieierereeeeeeeeeeieeeveeees [ 613,335,551 | 584,443,749
12.  Deduct total NONAAMIEA GMOUNES ..........c.c.cveviueiieieieiieteteteeeeeee ettt ettt ae s s s st es et esese s s s s esesesessssasassseseseseanas [eoesesenenanenenas 2,830,836 |.oovereienne 2,836,088
13. Statement value at end of current period (Line 11 minus Line 12) 610,504,715 581,607,661
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEAr ...........ccceeeiiririeieieieieeeesesieieieeeee s [eoeeeeens 7,503,858,237 |........... 7,358,915,450
2. Cost of bonds and stocks acquired ....847,699,614 |........... 1,016,481,233
3. ACCTUAI OF QISCOUNT ...ttt ettt s e et sesesese e e e s sesesesesenenennssnsesesensnensnnssnnnens [oeeeenennenenenees B, 004,004 [ 4,403,628
4. Unrealized valuation iNCrease (AECIEASE) ............coeuiuriieiueueriiriiiiseseseisesesssese e ssssssesesessssssssssesesessssssssesesessssssssesesssssssnsesessssssnns |eoeneeeeeeeneee 121,492,108 [ 10,277,834
5. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiiiieieieeeieieeiteie ettt ese et sesesesesesesssssesesesesesssssssssesesesesenssnsssssssesnnnns [oeeneneeennneeneeeees 100,844 [, (5,404,883)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eeuiiieieeeeeeeeeeeeeeeeeeee e eesesese e essaeannnenenen |oeeeeeeeennens 491,454 888 |................ 861,053,424
7. Deduct amortization OF PrEMIUM ...........ccciiiiuiiitieitct ettt ettt ettt e st ese st ese et etesa et e et ebe et ebess et esssaesssaessssesessesessesessetesasessans |oeeseseseeeseieas 3,798,836 |.ccoveeeenne 8,883,050
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ...........ccuuiriieieeuemriniietiereiininesseeiessesesteseeses e sesssesessssesssssens [oesesssesesasnsnaees (568,790) [....cocvevenne (10,127,123)
9. Deduct current year's other than temporary impairment rECOGNIZEA ...........covrvriririiieueieiiiire sttt saeseses [oeeeeeeeeeeeeenens 1,631,331 | 4,551,631
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....................................... 3,800,203
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceerrrririrerereeereseserieeneeeenes feeeeee 1,980,476,590 | 7,503,858,237
12. Deduct total NONAAMItEd BMOUNES .......c.curiiieiiiriiiiicieiee ettt sttt s s senenensnsesesesenensnnn [eonmemnnnnnnnnnnes L, 101,720 [ 2,477,054
13. Statement value at end of current period (Line 11 minus Line 12) 7,972,724 ,870 7,501,381,183

SI101




AV

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 2,967,642,256 |................ 386,997,350 |.......cconv 287,630,210 |.ccooveenenee 45,833,935 |............ 2,871,079,726 |........... 2,967,642,256 |........... 3,112,843,330 |........... 2,826,974 ,927
2 Y [ - TSSOSO RRRPRRTSTSTRTIY USRI 2,119,009,889 |........cco.e. 93,557,118 |...ovvvve 15,342,744 |.............. (52,980,619)]............ 2,086,418,033 |............ 2,119,009,889 |............ 2,144,243,644 |............ 2,056,073,801
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 112,778,704 |..ooeees 3,513,501 | 1,353,065 |.ccoccuenene (15,311,724) ..o 111,758,011 | 112,778,704 |....oooeevee. 99,627,415 |............... 121,910,375
L 7Y (@2 - STV RPURRTTY R 5,410,962 |....ocvvvivrinne. 189,060 |....ovoveeieciiieiricina [V O 18,886,013 |.ccoovovienee 5,279,609 |......covrenne 5,410,962 |.....ccovevne. 24,486,035 |....ccovveene 6,049,477
5. NAIC B () it b et b et n b [rr s 2,714,689 ..o, [V 62,306 |.oeeeeeeereiecieins 7,503 | 2,395,407 |..ooveeenne 2,714,689 |.......coceeve. 2,659,885 |.ocirene 2,448,196
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 1,276,622 0 9,076 (294,250) 1,373,117 1,276,622 973,296 1,368,767
7. Total Bonds 5,208,833, 122 484,257,029 304,397,401 (3,859,143) 5,078,303,903 5,208,833, 122 5,384,833,607 5,014,825,543
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 7,627,147 [ [0 [V 243 | 7,626,905 |..ocvierienne 7,627,141 | 7,627,384 |....oooeeeen 7,626,671
LN 72 (2SSOSR PPURSTSTTRPRY HORRRRRT 335,500 [ (L RSN [V (16,100) [...vcvvrecceennne 371,200 oo 335,500 oo 319,400 ..o 325,400
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 [0 [0 0
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 6,294,355 0 0 0 6,294,355 6,294,355 6,294,355 6,293,532
14, Total Preferred StOCK ..o 14,256,996 0 0 (15,857) 14,292,460 14,256,996 14,241,139 14,245,603
15. Total Bonds and Preferred Stock 5,223,090, 117 484,257,029 304,397,401 (3,875,000) 5,092,596,363 5,223,090, 117 5,399,074,745 5,029,071,146
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ .o 15,500,000 ; NAIC2 $ oeeeeeeieieeieieiene 0 ; NAIC3 $ oo 0 NAIC4 $ i 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 15,500,000 XXX 15,500,000 2,514,911 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 84,400,000 |....ccevnenve 239,400,000
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.ceoiuiiieieieeeeeecece ettt ettt ettt et s e s s s et et esese s sssseseseseanas [ereseneenes 1,624,400,000 |............ 1,590,200,000
3. ACCTUAN OF GISCOUNL ...ttt ettt ee s eseeeeee e eseseeeeeeseseseseseeeeeaeseseeeeee e e s eseeeeee e s e s eseeee 22 s eaeseeee s e s e sesesee e s e ansesesesesssanansees [esnssaciessesensacacseeannas [0 0
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciuiiieiereeeeeeceeietetet et eeeaeas ettt et eaeas s s s s et et et esese s s s st esesesessssssasssesesesessssassssseseseseanns [oesesssseseseseseneneeaeanesenas [0 0
6. Deduct consideration received 0N ISPOSAIS ................c.eueveuiuiieieeeeeeieteteseeee e et eseteteseseseees st esesesesesssssesesssesesesesessasesssasasesesesens [reseeseseens 1,693,300,000 |............ 1,745,200,000
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 15,500,000 |..coveenennee 84,400,000
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 15,500,000 84,400,000
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieieeseeesesssssssesesesessssssssesessssssssssesesessssssesesesassssssssesasass  ssssssossssesenns 10,175,611
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..ottt s e st e et et et et e st e s e e s s e st et et et et et et enane Sabeabsatsaseatesresrearesreareas 0
Unrealized Valuation INCrEASE/(TECTEASE) ........c..ciiiiieieiet ettt ettt e s e e s e e s e es e e st ea e e st e s e ea e e st es e es e e s e e aeea s e st e a e e st e a e ea e ea e es e et ene et et ene et eees fheabeatsasssssssearearsarearens 0
SSAP NO. 108 AUJUSIMENES .....viuiiiiitetetititeiet sttt sttt st s e e tetesese e st ssssesesetesesesesese s e s eses o8 ese e ssee s s e b e s esese e se s s e s e s et e s e st e se s s e b e b ebesene et ss s e bebebebenenn et asas  bebebebesestatne et enerebebnannea 0
Total gain (10SS) 0N tErMINALION FECOGNIZEA ........iiuiiiiitiiti ittt bbbt bbbt bbb bbb b4 E e b4 E £ SRR E A E e E b A bt E e bt b e bt bt ebeabeebe e Eeabeassateareasesaeseeseeseeans 0
Considerations received/(paid) ON tEMMINGHIONS ...........ii ettt e s et e s e st e s e st e s e st et e e et e st e e e e e st et et et et et enees Sabeaseareareae e 0
AAMIOTEIZAION ..ottt s e e e e E s £ s e o s heE s EeE s E e R E e e E e R h e h e h R h e h R h e R R h R Rttt s Seebeteeb e 0

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

Total foreign exchange change in BOOK/AjUSted CarryiNg VAIUE ............coiiiiiiiiiiiiiiii ettt bbb bbb bbb nne s

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......ccceuiimiuiueieiiiieieieieiieesesese sttt esesenans | sesessssseesenns 10,744,401
Deduct NONAAMIIEA @SSELS ..........ciiiii bbb b b e b b s E e s b e s b e s b e e E e e E e e E e e h e e E e e E e SR SR e R e E e R R e R R e b e e e ae s AReeEeaseeeaeee e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oviuiueuiiiiiiieieeteieiseesete e sss et ss sttt b et eb b s ss st eb b s s et b b ss s .... 10,744,401

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuii ittt ettt ettt e et e st e ss e e s e e se e e e esseeseeeaeeeseeeseeaseenaeans Saeesasesssesssesseesseesaesaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c..ooiiiiiiiiiiiiieie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeieiiiiiiiis e
3.12 Section 1, COIUMN 15, PrIOT YEAI .....coitiiiiieiieii ettt res eesbeeibe e e e s e s e s sreess eessasssessaessreesaessbessbeeaneeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @0 (00 Ty T T o4 To T = TP
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ............o... g ......... g ........ g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AGJUSTMENTS .......tiiiiiiiiiii ittt ree s e eseeaae s s e e s b e e sh e e s b e e s b e e b e ae £ebeeabesabssaesshe s she e shessbeesbe oesseesaeeaeeaesaaesaaesaaeeane e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiiiit

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiuiieiieeiie ettt e e e shessbeesaessesessassaassaeesaeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieitiee et res cheeibee s s s e e b e b e s b s ae s hesbeaasaassassaessaeesaeesreas

18] o) o) =TI (I Lo oy o QU T I L= ST TTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT VAT ........coiuiiitiiiiee ittt ettt b ettt sae e bt e ebeesbe e be e bt ea bt eabeea et sh e e eheeeheeeb e e b e e abeembeambeen Sesmeesaeesnesaaessaesaaesaaesnnans
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........oouiiiiiiiiee ettt ettt e st e st ens Semeeaeeaesae s e e saaesaaeeneens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt b e e e et e e se e e st e e b e e nseens Sheesssessteaseesaeesaeesaesaeenes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF SEPTEMBER 30, 2023 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

SI05, SI06
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STATEMENT AS OF SEPTEMBER 30, 2023 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 ..ottt ees et ees et ees et es et es s ees et ees e ss b s e e s et e s s e s s es e e e s s e st enseseesesees e en s ensceens 10,744,401

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

TOtal (LINE 1 PIUS LINE 2) .ottt ettt s st et es s s s s st esesesessasnnseseseseseansnsnensnenenenenines s 10,744,401
Part D, SECHON 1, COIUMN B .......iuiuieitieiteieee ittt ettt e s e e s s e s e e s e e s s s s s s s e et n st ensesenseseniess febsiebseesses 10,744,401

Part D, SECHON 1, COIUMN 7 ...ttt eaeeeeees e eseseeeee e e saesesesee e e s eseeesee a2 e aeseeee a2 e e seseses e e e e s eseseees e nseaesesesasmanansess  febtassassseesssasasasereananas 0

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiii ettt sttt ettt s sieesbeesbe e e snnesnnesnees e

Fair Value Check

Part A, SECHON 1, COIUMN 16 .....uiuiuieiiieitiectiecteeeetees st e seseseeees e e ea e s e e eaessee s ea s ee s ee s ee 2 e e s e s s ne s s s et st sne et ensene febseetseesses 13,986,159

Part B, SECHON 1, COIUMN 13 .. ...iuiiiuitiiiitetietetreseeeseeetets s e es et e e seaeseeeeeeseseeseeeeesee a2 eseeeeeeee 2 eseEeeeeee e e s e e ee e e s eeesnEeeesesaensnbnbens  febbessaseseesasssassereananas 0

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s s st et et esessssan s sssesesesesesnmenensneneneeine s 13,986,159
Part D, SECHON 1, COIUMN O ......iiiiiiiiitieie ettt a e s s s e s e s e s e s s s e s s et n s s nsesensens febseebseesses 13,986,159

Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieteeeeeeeteeeseeeeeee e eseseeeeeee e eseseseseeee e s eseeesee s eseaeseees e e sesesesee e eseseseses s nsesesesesasnsnsnsess  febibassassssesssnsasrireananas 0

Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiie ettt sttt ettt s sie e e sbeentee e snnesnes s

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ..uiiuiieeiieeiieeitee ettt see e ses e es e es b ef s es b8 es b e b eb b8 b bbbt beb bbbttt ebens fessnbesneesanans 1,473,217

Part B, SECHON 1, COIUMN 20 .......c.iuiuitiieieieetetieri ettt e tee s s te et s es bbb et ee b eb s e £ e eE e b b e et ee bbb e st te e bbb et ti et ebes febetisisnsnsesssasanneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt s s s s sttt ene tessniesneesanies 1,473,217

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieeee et nesnennenens s

Slo7



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCembEr 31 OF PIIOT YEAT ..........cocvcveveueueeeeceieieieteteteieeeesese et ae s eseaes s s s s sesesesesnas [eresenssseseseseaeneneeeaes 102 [ 101
2. Cost Of Cash eqUIVAIENTS ACGUIFET ..........c.c.ciuiiieieeeieeceeecee ettt ettt ettt e s e e s s st sesesesessssas s s sesesesessssansnas |eeesenenensnnnes 159,833,158 |..ceeeeeneee 63,556,850
3. ACCTUAN OF GISCOUNL ...eeeeiaceeteteteee s ceceee et e e eseeeeeee e eseseseeeea e eseseseeeeeseseseseees e e seseeeeeeee e aeseseeee s nseseeesesasansnsesesesasnsnsesesesasnannes [ossessscicacerennana 189,392 [ 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [0 0
6. Deduct consideration received 0N ISPOSAIS ................ccueuiviiiieeiieieietetesceseesee et seseseesesssesesesesesesss st ssesesesesesssssssssesesesesesnans |oeesesesennens 160,022,644 |................. 63,556,849
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9) ..........cceciiiiierereeeeeeeeeeieieieeeeaeesesenenes [eeeeeeeieee e 8 | 102
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 8 102

S108
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
Downtown HO ...... .. | Omaha . 09/30/2023 .. .

. |Various ...
Var ious

South Site Building ..
0199999. Ach|red by Purchase

.. 29,841,577 |...

.. 29,841,577
Omaha

... 09/30/2023

0399999 - Totals

0 0 29,930,350 29,930,350
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property i Name of Purchaser

Disposal

Recaan (11-9- 10) Disposal Disposal Disposal brances Incurred

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE B - PART 2

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

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

20982 . WOODSTOCK . 07/27/2023 .. ....2,000,000 |... ...0]..

20983 . BELTSVILLE ... .07/27/2023 .. ....2,500,000 |... ..0]..

20989 . BRENTWOOD . 07/20/2023 .. ....2,000,000 |... ...0]..

20990 . LOUISVILLE ... .08/08/2023 .. ....3,000,000 |... ..0]..

20993 .... DUARTE ... . 07/27/2023 .. ....6,000,000 |... ...0]..

20994 .... ANAHEIM . . . 08/29/2023 .. . .. ....9,750,000 |... ...0]..

20995 WESTBURY .. iiitiiii ittt ittt s e et e e s e e e e s e e e e s e e e e s e e e b e e e e e s 08/22/2023 ....oovvvn foeiiiiiiiiiiiii 5.720 |ouuvniiiiiiiiiiiiiiiii e 5,500,000 0 i 9,939,286
0599999. Mortgages in good standing - Commercial mortgages-all other 30,750,000 0 53,669,701
0899999. Total Mortgages in good standing 30,750,000 0 53,669,701
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

53,669,701

3399999 - Totals 30,750,000 0
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred i Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

20352 . UPPER GWYNEDD . ... 11/30/2006 .. ..09/05/2023 1,636,817 |. 0 0 . 1,494,368 . (84,3%).. . (84,3%),
41241 . MILWAUKEE ... .. 11/02/2006 .. .09/26/2023 0 0 199,065
41387 . . 06/04/2007 ...07/19/2023 ..... . 0. 0. 0 ... 420,507 |...
A48 Lo HOUSTON ... foviiiiiiiiinenes S FPPTRTTON 09/11/2013 .....|...... 08/09/2023 .....[.......... 1,100,372 | O [ 0 0 [ 1,067,514 |.......... 1,067,514
0199999. Mortgages closed by repayment 3,390,327 0 0 0 0 3,265,848 3,181,453
20352 . UPPER GIYNEDD ....evvvvvvvvnennnnnnnnnnnnnns feeveveneennennens Phuciiiiiiiiiiiis e i, 11/30/2006 0. 0. 0.
20380 . PITTSBURGH ....ovvvvvieieeeiiiiineeeiivnns Jevvvnneeeeeenn PAec [ s 12/30/2016 0. L0 L0
20418 . SAN RAMON ..o e Cheiiiis oo s 10/15/2018 0. 0. 0. . .
20433 . ANAHEIM e v CA s [ s 03/09/2020 0. 0. 0. ... 145,705 |...
20440 . WICHITA oo e RS |, 12/12/2014 0. 0. 0. .. 60,737 |...
20449 . L RN || SO IO N 03/10/2015 0. 0. 0.
20464 . HACKENSACK .o e N e 10/15/2018 0. 0. 0.
20472 oo [ATEANTA e [ GAe fe 09/30/2015 0. 0 0
20477 . WESTERVILLE ...evveieiiiiiiniiinininnienninns feveeeeneseeenens O e s 09/30/2015 0. 0. 0.
20485 . LOVELAND . ... 02/11/2016 .. 0 0 .0
20510 . SENICKLEY .. 05/11/2016 .. 0 0 .0
20511 . SEWICKLEY ... 05/11/2016 0. .01, .01,




AIE

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

20525 ... SAN JOSE 08/24/2016 ...2,624,657 |.... 0. 0. 0. 0 .G 17,314 0. ...0
20552 ... INDEPENDENCE .. 04/06/2017 ...6,710,654 |.... 0. 0. 0. 0. ... 66,648 |. 0. ...0
20553 ... SAN DIEGO ... 03/01/2017 0. 0. 0. 0 ...23,196 |. 0. ...0
20559 . VANCOUVER ... ....04/25/2017 .. 0 0 .0 0 .32,063 |. 0 0
20560 . MCCANDLESS TOWNSHIP ... 05/01/2017 .. 0 0 .0 0 51,543 |. 0 0
20563 . OXNARD ....... .. 06/21/2017 .. 0 0 .0 0 34,231 |. 0 0
20565 . MORRISTOIN .. 06/01/2017 0. 0. 0. 0 ...32,486 |. 0. ...0
20574 . BLOOMINGTON . 07/14/2017 0. 0. 0. 0. 0. ...0
20579 . HOLBROOK ... 10/15/2018 0. 0. 0. 0 0. ...0
20597 . .. |ST. LOUIS ... 10/15/2018 0. 0. 0. 0. 0. ...0
20600 . . [HOLBROCK ... 03/01/2018 0. 0. 0. 0 0. ...0
20603 . LENEXA 04/18/2018 0. 0. 0. 0. 0. ...0
20620 . SIGNAL HILL 10/15/2018 0. 0. 0. 0 0. ...0
20633 . PORTLAND .. 08/21/2018 0. 0. 0. 0. 0. ...0
20672 . VAN NUYS .. .03/05/2019 .. 0 0 .0 0 0 0
20679 . BOULDER .04/04/2019 .. 0 0 .0 0 0 0
20687 . .. [MESA ... .03/20/2019 .. 0 0 .0 0 0 0
20688 ... . | SUWANEE 03/09/2020 0. 0. 0. 0. 0. ...0
20691 . CORAL GABLES .. 06/07/2019 0. 0. 0. 0 0. ...0
20694 . 03/09/2020 0. 0. 0. 0. 0. ...0
20758 . . 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 .. B U R 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 . LENEXA ... .08/12/2020 .. 0 0 .0 0 0 0
20785 . WALTHAM .09/01/2020 .. 0 0 .0 0 0 0
20801 . MEMPHI'S 12/11/2020 .. 0 0 .0 0 0 0
20805 . DRAPER . 0172172021 .. 0 0 .0 0 0 0
20806 . .. | AURORA . .01/15/2021 .. 0 0 .0 0 0 0
20807 ... .. [MEMPHIS ... 12/17/2020 0. 0. 0. 0 0. ...0
20808 . . | TORRANCE ... 12/10/2020 0. 0. 0. 0. 0. ...0
20809 . .. | LINDENHURST . 12/16/2020 0. 0. 0. 0 0. ...0
20810 ... .. | ALBUQUERQUE . 01/26/2021 0. 0. 0. 0. 0. ...0
20811 ... . [LOUISVILLE .. 01/21/2021 0. 0. 0. 0 0. ...0
20814 . FONTANA 03/18/2021 0. 0. 0. 0. 0. ...0
20816 . HAUPPAUGE .02/19/2021 .. 0 0 .0 0 0 0
20820 . ONTARIO .02/16/2021 .. 0 0 .0 0 0 0
20821 . DOWNEY . .02/26/2021 .. 0 0 .0 0 0 0
20822 . MASPETH .02/25/2021 .. 0 0 .0 0 0 0
20824 . CINCINNATI .03/04/2021 .. 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 0. ...0
20831 . MILPITAS .... 03/16/2021 0. 0. 0. 0. 0. ...0
20832 . DALLAS .... 04/15/2021 0. 0. 0. 0 0. ...0
20833 . SEWELL ... 04/15/2021 0. 0. 0. 0. 0. ...0
20837 . ST LOUIS ... 05/03/2021 0. 0. 0. 0 0. ...0
20838 . BLOOMINGTON . 05/18/2021 0. 0. 0. 0. 0. ...0
20840 . SANTA ROSA .. 05/25/2021 0. 0. 0. 0 0. ...0
20841 . BRENTWO0D 07/08/2021 .. 0 0 .0 0 0 0
20842 . TIGARD .... 06/29/2021 0. .0, .0 0. 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
20844 . CINCINNATI .. e e e 06/01/2021 0.
20845 . 06/22/2021
20849 . 07/22/2021
20853 . .09/29/2021 ..
20854 . .07/15/2021 ..
20855 . VANCOUVER .02/15/2022 ..
20858 . MILPITAS .... 07/09/2021
20859 . . 07/29/2021
20860 . .. | PROVIDENCE .. 08/12/2021
20861 . . | MILWAUKEE . 08/05/2021
20862 . .. [BAYSIDE ... Wi, FR AR RN 09/30/2021
20868 . .| THOUSAND OAKS . R O R 10/05/2021
20882 . MILWAUKEE Wi, e e e 11/04/2021
20883 . BRIDGETON ... 1171072021
20885 . RIVERSIDE .10/28/2021 ..
20886 . .. | GARLAND ... 1171572021 ..
20887 . .| REDWOOD CITY 1171772021 ..

20888 ...
20890 .
20893 .
20894 .
20896 .
20897 .
20016 .
20924 .
20057 .
20963 .
20965 .
20073 .
20077 .
20079 .
20080 .
20983 .
20089 .
20993 .
41071 ...
41081 .
41083 .
41087 .
41138 .
41162 .
41163 .
41165 .
41241 .
41253 .
41318 .
41320 .
41327 .
41340 .
41387 .
41410 .

.| MILWAUKEE
SANTA MARIA ...

.. |DENVER ...
.| FONTANA

MINNETONKA ..
COLUMBUS ...
BEAVERTON ...

CORAL SPRINGS ...

OCEANSIDE ...
COLUMBUS ..
PLYMOUTH ..
RICHMOND
GLEN BURNIE

HOLTSVILLE ..
BELTSVILLE ..
BRENTHOOD ...

LYNNIOOD ..
LOS ANGELES
IRWINDALE ...

VICTORVILLE ...

SAN ANTONIO .
MILWAUKEE ...
MANSFIELD ...

MENDON ...
EL PASO ...
OXNARD ...
LAS VEGAS ...

10/28/2021
11/08/2021
01/18/2022
12/09/2021
01/18/2022
01/27/2022
05/25/2022
07/14/2022

06/01/2023
05/25/2023
07/21/2023
07/20/2023
07/21/2023
02/15/2006

07/17/2006
07/17/2006
11/02/2006
05/31/2023
05/31/2023
03/05/2007
04/09/2007
04/09/2007

06/04/2007

.10/28/2022 ..
A2/15/2022 ..
.01/26/2023 ..
.05/04/2023 ..
.06/01/2023 ..

.05/31/2023 ..
... 03/01/2006 ..

.05/31/2023 ..
.05/31/2023 ..
.. 07/17/2006 ..

.. 06/04/2007 ..

245,571 |....
149,264 |....
348,762 |....
.. 441,447 |.
295,769 |....

0 0O 0O 00 0000000000000 O0O0O0O0O0O0DO0O0O0DO0O0DO0OO0OODO0OO0OODO0OOOOOO OO0 OO O O O

O 0O 0 000 0000000000000 ODO0OODOOOCOODOODODOODODOODODOODOOODOOO OO OO O OO

O 0O 0 00O 0000000000000 OODODOODODOODODOOODOODODOODOOOO OO OO O O D

0 0O 0O 00 0000000000000 O0O0O0O0O0O0DO0O0O0DO0O0DO0OO0OODO0OO0OODO0OODOOOO OO0 OO O O O

O 0O 0 000 0000000000000 ODO0OOOOODOODODOODODOODODOODODOODOOO OO OO O OO

O 0O 0 0000 0000000000000 OOODOODODOODODOODODOODODOOODOOO OO OO O OO
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

41423 . EXPORT 07/02/2007 0. 0. 0. 0 0. ...0
41436 . WEST VALLEY CITY 07/02/2007 0. 0. 0. 0. 0. ...0
41438 . COLUMBIA . 05/31/2023 0. 0. 0. 0 0. ...0
41451 . DELTA .. 08/17/2007 .. 0 0 .0 0 0 0
41458 . DICKINSON ... .12/30/2016 .. 0 0 .0 0 0 0
41470 . AVILA BEACH .. 09/10/2007 .. . 0 0 .0 0 0 0
41471 . AVILA BEACH ... 09/10/2007 180,979 |.... 0. 0. 0. 0 0. ...0
41472 . AVILA BEACH ... 09/10/2007 146,517 |.... 0. 0. 0. 0. 0. ...0
41473 . AVILA BEACH ... 09/10/2007 284,437 |.... 0. 0. 0. 0 0. ...0
41474 . AVILA BEACH 09/10/2007 191,362 |.... 0. 0. 0. 0. 0. ...0
41512 . 05/31/2023 465,882 |.... 0. 0. 0. 0 0. ...0
41523 . GLENDALE . 12/30/2016 ,877,545 |.... 0. 0. 0. 0. 0. ...0
41574 . MIAMI 12/14/2007 317,137 |.... 0. 0. 0. 0 0. ...0
41644 . RIVERSIDE 05/31/2023 478,791 |.... 0. 0. 0. 0. 0. ...0
41655 . NORTH CHARLESTON .02/14/2008 .. .. 588,111 |. 0 0 .0 0 0 0
41670 . . | NORTH SALT LAKE . .05/31/2023 .. .. 227,571 |. 0 0 .0 0 0 0
41682 . .. | HOUSTON ... .02/14/2008 .. .. 346,013 |. 0 0 .0 0 0 0
41700 . . | ABILENE ... 12/30/2016 187,605 |.... 0. 0. 0. 0. 0. ...0
41739 . NEWARK 05/31/2023 380,221 |.... 0. 0. 0. 0 0. ...0
41853 . SIMI VALLEY ... 05/31/2023 ...1,393,447 |.... 0. 0. 0. 0. 0. ...0
41892 . ESCONDIDO 05/31/2023 .. 642,834 |.... 0. 0. 0. 0 0. ...0
41901 . FOUNTAIN VALLEY .... 07/14/2008 327,154 |.... 0. 0. 0. 0. 0. ...0
41926 . BOULDER ... 07/14/2008 219,163 |.... 0. 0. 0. 0 0. ...0
41931 . LOCKPORT .. 08/13/2008 223,908 |.... 0. 0. 0. 0. 0. ...0
42003 . DURHAM ... 10/10/2008 333,535 |.... 0. 0. 0. 0 0. ...0
42310 . HOUSTON ... .05/09/2011 .. ,141,154 |. 0 0 .0 0 0 0
42311 . LOS ANGELES .05/31/2023 .. .. 549,355 |. 0 0 .0 0 0 0
42316 . DENVER ... .12/30/2016 .. .. 343,720 |. 0 0 .0 0 0 0
42332 . ACWORTH .05/31/2023 .. . 525,817 0 0 .0 0 0 0
42345 . HOUSTON ... .05/31/2023 .. .. 157,660 0 0 .0 0 0 0
42350 ... BELL INGHAM .. 11/08/2011 788,225 |.... 0. 0. 0. 0 0. ...0
42353 . 05/31/2023 694,989 |.... 0. 0. 0. 0. 0. ...0
42366 . MUNDELEIN ... 05/31/2023 853,076 |.... 0. 0. 0. 0 0. ...0
42406 . SANTA ROSA .. 05/31/2023 860,191 |.... 0. 0. 0. 0. 0. ...0
42434 . 05/10/2013 538,523 |.... 0. 0. 0. 0 0. ...0
42456 . GERMANTOIN .. 08/09/2013 .1,260,241 |.... 0. 0. 0. 0. 0. ...0
42481 . HOUSTON ... .09/11/2013 .. ,100,372 |. 0 0 .0 0 0 0
42490 . SAN ANTONIO . .08/09/2020 .. .. 426,954 |. 0 0 .0 0 0 0
42491 . MOUNTAIN VIEW . .03/09/2020 .. .. 488,717 |. 0 0 .0 0 0 0
42492 . PORTAGE ... .05/31/2023 .. .. 486,578 |. 0 0 .0 0 0 0
42495 . BLOOMINGTON . .09/11/2013 .. .. 574,858 |. 0 0 .0 0 0 0
424% ... PENDLETON ... 09/11/2013 876,235 |.... 0. 0. 0. 0. 0. ...0
42501 . DECATIR ... 05/31/2023 0. 0. 0. 0 0. ...0
42509 . MARIETTA . 10/10/2013 0. 0. 0. 0. 0. ...0
42514 . BELLEVUE . 05/31/2023 0. 0. 0. 0 0. ...0
90037 . PAPILLION 12/30/2016 .. 0. .0 .0 0. 0. ...0
0299999. Mortgages W|th partial repayments 356,890,272 0 0 0 0 0 0 3 275,99 3,275,996 0 0 0
0599999 - Totals 360,280,599 0 0 0 0 0 0 6,541,844 6,457,449 0 (84,396) (84,396)
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000000-00-0 Ridgewood Energy Gulf of Mexico Oil & Gas Fund LP .... . | MONTVALE ... .| RIDGEWOOD ENERGY ....04/29/2008 ...
000000-00-0 . ..|Whitehorse Liquidity Partners III, LP . TORONTO .. Whitehorse Liquidity Partners I11, LP . ..08/06/2019 .
000000-00-0 .. .[Whitehorse Liquidity Partners IV, LP . TORONTO .. ..[Whitehorse Liquidity Partners IV, LP ... ...11/27/2020 ... . 1,157,605
1999999. J0|nt Venture Interests - Common Stock Unaffiliated 1,353,426
000000-000 ......... [Invesco Commercial Mortgage Income FUnd, LP .....ooeoververreseeseeseanes [DALLAS v [oovoe e [1nveSCO Real EState ..o.rerrerrrrererresrereeseeseeseeseseeseens e R ) 106,414
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 106,414
000000-000 ......... [Endeavor Mortgage Loan Trust (M), Series A cecococooorcooreseeereres [WILMINGTON oo | [Endeavor Mortgage Loan Trust (), Series A coo.oocoocoowee. [ e, [....0o7/21/2022 29,573,089
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 29,573,089
000000-00-0 Arrouhead Capital Fund I11 LP .| NEW YORK ... .| ARROWHEAD PARTNERS ... ....06/30/2017 ... ... 125,487 .. 3.750
000000-00-0 . ..|GoldPoint Mezzanine Partners IV LP (Bond) NEW YORK ... GOLDPOINT PARTNERS ..05/17/2016 . . 140,004 |.. 1.940
000000-00-0 . ..|Northstar Mezzanine Partners VI LP (Bond) MINNEAPOL IS NORTHSTAR ... ..06/03/2015 . .. 26,369 |.. 1.665
000000-00-0 . ..|Prudential Capital Partners 111 LP (Bond) CHICAGO .. PRUDENTIAL CA ..10/16/2008 . 1,939 [.. 1.550
000000-00-0 . ..|Prudential Capital Partners V LP (Bond) ... CHICAGO .. PRUDENTIAL CAPITAL PARTNERS ... ..04/21/2017 . . 268,568 |.. 1.430
000000-00-0 . ..| Tower Square Capital Partners 11 LP (Bond) SPRINGF IELD TOWER SQUARE CAPITAL PARTNERS ..08/29/2008 .
000000-00-0 ......... Hancock Capital Partners VI BOSTON ..|Hancock Capital Partners .|....06/27/2018 ...
000000-00-0 ......... Northstar Mezzanine Partners VII Feeder, LP MINNEAPOL IS ..[Northstar Mezzanine Partners VII Feeder, LP .. .|....10/30/2019 ...
000000-00-0 .. .[Carlyle Credit Opportunites Fund Il Note Issuer, L WASHINGTON DC ... .| The Carlyle Group ...07/09/2021 ...
2599999. J0|nt Venture Interests - Other - Unaffiliated
000000-00-0 .........| ENTERPRISE HSG PARTNERS CALGREEN 11 FUND LP .. COLUMBIA ... .| ENTERPRISE HSG PARTNERS CALGREEN [I] FUND LP .... ..12/25/2015 ... .. 150,242 |...
000000-00-0 . RED STONE 2015 NATIONAL FUND LP .... CLEVELAND RED STONE 2015 NATIONAL FUND LP .... 10/29/2015 . .. , 133,755
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 93,59 283,997
000000-00-0 .. ..|Bcston Financial Opp Zone Fund | . . |BOSTON ..|Bcston Financial Opp Zone Fund I .. ..12/20/2019 ... ..
3899999. Non Guaranteed Federal Low Income Housing Tax Credit - Afflllated 0
6099999. Total - Unaffiliated 0 3,124,236 283,997
6199999. Total - Affiliated 0 29,579,203 0
6299999 - Totals 0 32,703,439 283,997
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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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 Oil & Gas
000000-00-0 ..... Fund LP ... MONTVALE . .|RIDGEWOOD ENERGY .... ..04/29/2008 . .09/25/2023 .. .800,679 .0 0 .0 800,679 .0 0 0
000000-00-0 ..... Whitehorse Liquidity Partners II1, TORONTO .. Whitehorse Liquidity Partners II1, LP . [....08/06/2019 . .09/29/2023 .. .855,278 .0 0 .0 855,278 .0 0 0
000000-00-0 ..... Hudson Holdings Cayman I, LP ........... TORONTO .. Hudson Holdings Cayman I, LP ............. ....10/31/2019 . .07/27/2023 .. . 124,106 .0 0 .0 124,106 .0 0 0
000000-00-0 ..... Whitehorse Liquidity Partners IV, LP ... TORONTO . [Whitehorse Liquidity Partners IV, LP ... |....11/27/2020 ...]....09/29/2023 ...].......950,5% |... .0, .0, .0 .. 950,594 |... .0 .. .0 .. .0
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1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,730,657 0 0 2,730,657 [ 2,730,657 0
000000-00-0 ..... [Invesco Commercial Mortgage Income Fund, LP [DALLAS ... [ Invesco Real Estate ... ....00/01/2021 ...]....07/24/2023 ...].... 1,125,402 |... .0, 0. ... 1,125,402 |.... 1,125,402 |... . .0
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 1,125,402 0 0 1,125,402 1,125,402 0 0 0 0
000000-00-0 ..... Endeavor Mortgage Loan Trust (M), Series A . [WILMINGTON ......cooovvvvvneininees Jovvnnnnns DE......... Return of Capital ........cccvvvniiiiiinnnnns ....07/271/2022 ...|....09/25/2023 ...|....... 546,972 [V N [V N | FRRRR | [ R, 546,972 |....... 546,972 |..covvennnnnn [V N [V O [V N 0
DISCOVERY MORTGAGE LOAN TRUST, SERIES 2021- Discovery Mortgage Loan Trust, Series
25466B-AB-5 ..... 26 e WILMINGTON ©.evvveiieiiiiiiieees Jovvnnnnns DE......... 2021-26 ...oeiiiiiee ....07/02/2021 ...)....09/15/2023 ...|.... 5,678,212 [.....cevrnnnnns [V N [V N [V N [V N [V O 0[...5678,212 |.... 5,678,212 |......ceeenen [V N [V O [V N 0
DISCOVERY MORTGAGE LOAN TRUST, SERIES 2021- Discovery Mortgage Loan Trust, Series
25466B-AB-5 ..... 26 e WILMINGTON ..vvvvveniiiiiiiiinees Jovvennnns DE......... 2021-26 ...iiiiiiiiiii ....07/02/2021 ...]....09/15/2023 ...
2499999. Joint Venture Interests - Mortgage Loans - Affiliated
000000-00-0 ..... Arrowhead Capital Fund 11 LP ...ooovvinnnnnnnns NEW YORK ... ....| ARROWHEAD PARTNERS .. ....06/30/2017 ...|....09/29/2023 ...|.
000000-00-0 ..... Northstar Mezzanine Partners V. LP (Bond) .. [MINNEAPOLIS ... | NORTHSTAR ....01/25/2008 ...|....09/28/2023 ...|.
000000-00-0 ..... Prudential Capital Partners V LP (Bond) ..... CHICAGO ...vvvevvieieiciiiins PRUDENTIAL CAPITAL PARTNERS ............... ....04/21/2017 ...]....09/20/2023 ...
Tower Square Capital Partners Ill LP (Bond)
000000-00-0 ..... |.eeeeuiiiiiiiiiiiiiii i SPRINGFIELD ....oevvvvvnniiiiinnnns Jovvennnns VA......... TOWER SQUARE CAPITAL PARTNERS ............ ....08/29/2008 ...|....08/02/2023 ...|........ 38,780 [....covuunnnnns [ [ O [ [ O [ [/ 38,780 |........ 38,780 [....ceevunnnnns [ [ [ 0
2599999. Joint Venture Interests - Other - Unaffiliated 714,744 0 0 0 0 0 0 714,744 714,744 0 0 0 0
000000-00-0 ..... [ GARNET LIHTC FUND XLI LLC vovvovveviivicvinene JCEDAR RAPIDS ...oveoveveeiinenns | IA......... [Return of Capital ..oecovevvevverieriariannans |....04/13/2015 ...]....07/18/2023 ...].......... PACTL T N [ [ O [ [ O [ [/ 2,978 |.......... PACTL T N [ [ [ 0
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,078 0 0 0 0 0 0 2,078 2,078 0 0 0 0
6099999. Total - Unaffiliated 4,573,781 0 0 0 0 0 0 4,573,781 4,573,781 0 0 0 0
6199999. Total - Affiliated 6,282,540 0 0 0 0 0 0 6,282,540 6,282,540 0 0 0 0
6299999 - Totals 10,856,321 0 0 0 0 0 0 10,856,321 10,856,321 0 0 0 0
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38373-R-2 ......... GNR 2003-96 Z = CMBS ....eeeeeeeeeeeennieeeeeenne e e eeeenne e e e eeenne e e eeeenna e e e eeennnnneeeeennnnnneeens | seeernnniinnees Jennnd 07/01/2023 ..... Unknown ... (664,929) . (669,305)|... . (3,315)1.A ...
38373M-KL-3 ......... e [ 0 R [SUUUURRRRRUUU RN 07/01/2023 ..... Unknown ... Len (1,431,662) . e (1,443,175) ... .(6,848)[1.A ...
38373M-KV-1 ......... GNR 2004-010 Z = CMBS ...eveeeeeeeeeeie e e e eeeee e e e e eenn e e e e e enn e e e eennen e e e eennnneeeeennnnnneeenns | seeernnniinnnes Jennnd 07/01/2023 ..... Unknown ... ... (419,142)). .(423,123)]... L (1,992)(1.A ...
38373M-ML-1 ......... GNR 2004-108 Z = CMBS .....eunieiiiiriiieiiiiii e cceii e crri s rrsn e srsnna s e ennna e ennns | aeeeeennnnenes fonnnd 07/01/2023 ..... Unknown ... ....(119,885)(. ....(123,490) ... .. (472)[1.A ...
38373M-W-9 ......... GNR 2005-002 ZB = CMBS .....eveeeeeeenneeeeeeenn e e e eeene e e e e eennee e e e eennnn e e e e ennnnneeeennnnnnneees | seevrnnniinnnes Jennid 07/01/2023 ..... Unknown ... .. (1,446,118)). .. (1,446,118) ... . (6,259)[1.A ...
38373M-NN-6 ......... e R (U RN 07/01/2023 ..... Unknown ... . (2,7%6)[1.A ...
38373M-0N-3 ......... GNR 2005-042 ZB = CMBS .....ceeeeieeeeemenieeeeeenena e e eeennne e e eeeeenaeeeeeennneeeeernnnneneernnnnnees | ceeernnniinnnns Jonnid 07/01/2023 ..... Unknown ... . (8,557)[1.A ...
38373M-X6-2 ......... GNR 2008-052 Z = CMBS .....cevvuniiiiiiininiiiiiiiin e cinni s e errri s rrnis s s ennnn s s ennnnnsnens | aeeeennniineees foannd 09/01/2023 ..... Direct ....

.(1,689)1.A ...

383738-B8-9 ......... GNR 2003-17 Z = CMBS ....eeeeeeiiiiie e | eeeeeiiienees [eeeed 07/01/2023 ..... Unknown ... ....(335,755) . .

38373X-7Y-6 . ..|GNR 2002-62 Z - CMBS . 07/01/2023 Unknown .(203,164) . .(204,407) . .(1,003)[1.A
38374B-6R-9 . ..| GNR 2003-73 Z - CMBS . 07/01/2023 Unknown .(867,213) . .(891,280) . . (3,454)(1.A
38374B-0R-7 . ..| GNR 2003-72 Z - CMBS . 07/01/2023 Unknown . (2,352,633) | . (2,387,819)(. (10,711) [ 1.A
38374F-DU-5 ......... GNR 2004-012 Z - CMBS .. 07/01/2023 ..... Unknown ... ....(1,033,262)|. ....(1,038,885)|... .. (4,831)[1.A ...
38374F-GS-7 ......... GNR 2004-009 Z - CMBS .. 07/01/2023 ..... Unknown ... ... (1,411,907) . ... (1,421,403) ... L (6,381)[1.A ...
383746-CG-5 ......... GNR 2004-023 Z - CMBS .. 07/01/2023 ..... Unknown ... ....(1,176,944) . ....(1,179,027)|... . (5,857)[1.A ...
38374H-UH-1 ......... GNR 2004-067 Z - CMBS 07/01/2023 ..... Unknown ... .. (1,79,420) | .. (1,790,420) ... AT TT9 (1A L
38374J-7B-6 ......... GNR 2004-103 ZB - CMBS ... 07/01/2023 ..... Unknown ... S(1,134) (1A L.
383766-5U-0 ......... GNR 2011-142 Z - CMBS .. 09/01/2023 ..... Direct .... . 1A ..
38376G-7F-1 ......... GNR 2011-144 Z - CMBS .. 09/01/2023 ..... Direct .... ... 96,500 |. 1A ..
38378N-JE-4 GNR 2013-178 Z - CMBS 09/01/2023 ..... Direct .... 163,388 |. 1A ..
38378lI-A9-4 . ..|GNR 2013-115 ZD - CMO/RMBS 09/01/2023 Direct . 130,723 |. 1.A
3837N-MH-2 . ..| GNR 2015-082 EZ - CMO/RMBS 09/01/2023 Direct . 12,824 |. 1.A
38379V-WT-7 . ..| GNR 2016-038 DZ - CMO/RMBS 09/01/2023 Direct . 1.A
38380P-5C-4 . .. | GNR 2020-143 B - CMBS .. KeyBanc 1.A
38380T-R9-9 . .| GNR 2017-121 YZ - CMO/RMBS Direct . 1.A

38381H-8F-1 ......... GNR 2023-092 BA - CMO/RVBS ..
38381H-K3-4 ......... GNR 2022-216 LC - CMBS ....
38381H-88-5 ......... GNR 2023-010 L - CMBS
38381J-R-1 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ...
38381J-UC-9 ......... GNR 2023-144 BC - CMBS

...... 08/17/2023 ..... [ JPMorgan ..
...... 09/07/2023 ..... |PIPER JAFFRAY ....
08/17/2023 ..... PIPER JAFFRAY ....
08/21/2023 ... Goldman Sachs ...
09/21/2023 ..... BANK OF MONTREAL

38383P-R4-5 ......... | GNR 2022-064 CZ - CMO/RMBS 09/01/2023 ... Direct ... 1A ..
383837-EB-5 ......... | GOVERNVENT NATIONAL MORTGAGE ASSOCIATION . 09/01/2023 Direct . 1.A
38383X-03-1 . .| 6\R 2023-056 ZA - CMO/RUBS . 09/01/2023 Direct . 1.A
38383Y-FT-4 ......... [ GNR 2022-153 Z - CMO/RVBS ... 09/01/2023 ..... Direct ... . . 1A ... .
0109999999. Subtotal - Bonds - U.S. Governments 4,402,022 14,242,616 XXX
168863-EA-2 .........| CHILE, GOVERNMENT OF [ORUPRRPIRTN A 08/18/2023 ..... LOOM-END ... .. 185,200 . 1.F FE ..
25714P-ET-1 .........| DOMINICAN REPUBLIC OF (GOVERNMENT) C.. 07/18/2023 LOOM-END . . . . 152, 3.CFE ..
20249B-AA-3 ......... ENA MASTER TRUST (SRR A 07/10/2023 ... LOOM-EMD ... o 151,500 |. 2.B FE
617726-AP-9 ......... MOROCCO, KINGDOM OF (GOVERNMENT) - CMBS .. Coverrrrerennnn foennd 07/10/2023 ... LOOM-END ... o 202,318 |. 3.AFE
698299-BB-9 ......... | PANAMA, REPUBLIC OF (GOVERNVENT) ... C.. 08/01/2023 LOOM-END . . 2.BFE ..
698299-BV-5 ......... | PANAMA, REPUBLIC OF (GOVERNMENT) C.. 09/27/2023 Various 2.BFE ..
698299-BI-3 ......... | PANAMA, REPUBLIC OF (GOVERNVENT) C.. 09/27/2023 MET-END 2.CFE ..
715638-DT-6 .........|PERU, REPUBLIC OF (GOVERNVENT) C.. 08/01/2023 LOOM-END . 2.BFE ..
77586R-AS-9 .........|ROMANIA (GOVERNMENT) ............... C.. 09/08/2023 MET-END 2.CFE ..
91087B-AS-9 .........|MEXICO (UNITED MEXICAN STATES) (GOVERMME . C.. 08/18/2023 LOOM-END . 2.BFE ..
MOROBQ-AG-6 .........| AFRICAN EXPORT IMPORT BANK ..... D.. 07/10/2023 LOOM-EMD . 2.BFE ..
POBO77-AA-2 .........| AUTORIDAD DEL CANAL DE PANAMA . D.. 08/03/2023 LOOM-END . 1.6 FE ..
P4R53V-AA-1 .........| GRUPO ENERGIA BOGOTA SA ESP ... D.. LOOM-EMD . 2.BFE ..
Y7082R-KB~4 . .| PONER FINANCE CORPORATION LTD . D.. LOOM-END . 2.CFE ..
YTAT7R-AN-5 AZERBAIJAN, REPUBLIC OF (GOVERNMENT) Covevevvnnnne [0....09/25/2023 ... MET-EMD .. 3.AFE
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0309999999. Subtotal - Bonds - All Other Governments 4,007,730 4,425,000
23503C-CH-8 ......... [DALLAS FORT WORTH TEX INTL ARPT REV .. ...07/20/2023 ..... Lo R RO B | 1111 EO . 1,250,000 ...
3132YA-S3-3 . .| FH WE5038 - CMBS/RMBS .. 07/12/2023 DUNCAN WILLIAMS INC 1,000,000 |.

3132YA-84-1 .
3132YB-XD-3 . .
3132YB-XG-6 .........

..|FH WIE5039 - CMBS/RMBS
.| FH WIEB076 - CMBS/RMBS ..

BANK OF MONTREAL
BANK OF MONTREAL

..968,125 |.

. 17,500,000 |.
1,000,000 |.

FH WEB079 - CMBS/RMBS 07/28/2023 ... BANK OF MONTREAL ... .. 6,383,200 |. 6,413,262 |...
3132YB-XH-4 ......... FH WEB080 - CMBS/RMBS 08/01/2023 ..... DUNCAN WILLIAMS INC. ............ .... 11,872,500 |. ....12,000,000 |...
3132YB-XN-1 ......... FH WEB085 - CMBS/RMBS 09/21/2023 ... STIFEL NICHOLAUS & CO, INC .ooeeeiieeeiiiiieeeeccceeneececeneeeene [eeeieiiiiiieieeeeeereereeereeeenees [eeeeeeeneenneennnn 4,788,038 |, 6,000,000 ...
313585-65-5 ......... FNA 2001-M01 D - CMBS 07/01/2023 ..... Unknown ... .(189,267)...
3136AC-FJ-5 ......... FNR 2013-4 GZ — CMO/RMBS ........evvvrrnrrrrrnrrnnninriiiisisisssssssrssssssssssssssssssssssssssssnsnnnsnnnns | seeeeeeanaenees [ 09/01/2023 ... Direct .... ... 55,22 |...
3136AT-J2-1 ......... FNR 2016-72 AZ — CMO/RMBS .......evueeiiiiiiiiniiiiiiiiiiiiiiieiie e sssssnsnnnnns | seeeeeeeeeneens [ooeed 09/01/2023 ... Direct .... ... 24,354 |...
3136AX-K2-0 ......... FNR 2017-67 KZ = CMO/RMBS .....eeeeniii s [ eeeeeeeaenneens [ 09/01/2023 ... Direct ....
3136BK-YR-7 ......... FNR 2021-86 ZT - CMO/RMBS ... 09/01/2023 ... Direct ....
3137BQ-GK-7 . ..|FHR 4593 MZ - CMO/RWBS . 09/01/2023 Direct .
3137BQ-Y9-2 . ..| FHR 4603 MZ - CMO/RMBS . 09/01/2023 Direct .
3137BU-5E-4 . ..| FHR 4647 MZ - CMO/RMBS . 09/01/2023 Direct ....

S137HA-MK-9 ......... FRETE ML-17 A - CMBS ... 09/12/2023 ... Wlells Fargo ...
35563P-HJ-1 .. . | SCRT 2018-4 Mz - CMO/RMBS ... 09/01/2023 ... Direct ....
35563P-MK-2 . .. | SCRT 2019-4 MT = CMO/RMBS .....eeeiiiiiiiiiiiiiiii e ceeeseceeeeeeees | aeeeeeeeseeeess [oeead 09/01/2023 ..... Direct ....

0909999999. Subtotal - Bonds - U.S. Special Revenues 45,971,843 47,956, 186
01400E-AC-7 ......... ALCON FINANCE CORP ......vvvrrninnniniiiiiiiiiiiiiii s 07/13/2023 ..... L TN 1,309,765 |..oooeeeeiiieennninns 1,700,000
034863-BD-1 ANGLO AMERICAN CAPITAL PLC 07/18/2023 ..... LOOM-EMD ... . .
03512T-AE-1 . .| ANGLOGOLD ASHANTI HOLDINGS PLC 07/10/2023 LOOM-EMD ...
03842*-CD-6 AQUA PENNSYLVNIA 08/24/2023 ... HUNT FINANCIAL ..
03842*-CE-4 AQUA PENNSYLVNIA ... 08/24/2023 ..... HUNT FINANCIAL ..
03965T-AB-9 . ..| ARCOS DORADOS BV ... 07/10/2023 LOOM-EMD ...
054561-AM-7 . ..|EQUITABLE HOLDINGS INC .... 07/07/2023 BARCLAYS . ..847,
059895-AX-0 . ..| BANGKOK BANK PUBLIC CO LTD ( 09/15/2023 LOOM-EMD . .. 295,650 |.
067930-AA-5 . ..|BPCC 231 A1 - CDO .. 07/28/2023 BNP-PUB ... .15,000,000 |.
097023-CV-5 . ..| BOEING CO . 07/12/2023 Goldman Sachs .
10554T-AH-8 . .| BRASKEM NET 09/07/2023 MET-END ...
126650-CN-8 CVS HEALTH CORP 07/13/2023 ... HSBC PUBLIC . . .
126650-EA-4 CVS HEALTH CORP 09/25/2023 ..... ROYAL BANK OF CANADA 1,175,438 ool 1,250,000 |...
13645R-AX-2 . .| CANADIAN PACIFIC RAILWAY CO ... 07/19/2023 U.S. Bank ... 2,108,760 |. 2,000,000 |.
143076-AA-7 Carlyle Credit Opportunity Fund Class A .. 08/01/2023 ..... 228,060 |...
143136-AA-9 CARLYLE CREDIT 0 2.500 11/24/32 ... 09/27/2023 DIRECT .... ..902,183 |...
151191-BD-4 . ..| CELULOSA ARAUCO Y CONSTITUCION SA 07/19/2023 LOOM-EMD . 200,000 |.
168829-AA-7 . ..|CHILE ELECTRICITY LUX MPC SARL .. 08/14/2023 MET-END 900,000 |.
19533P-AC-4 ......... [COLOMBIA TELECOMUNICACIONES SA ESP 08/01/2023 MET-EMD 640,000 |.
19828T-AE-6 . .| COLUMBIA PIPELINES OPERATING COMPANY LLC . 08/02/2023 Various ... 5,000,000 |.
210385-AE-0 CONSTELLATION ENERGY GENERATION LLC 09/26/2023 ... TG o R RO R (1. 18/ AN 2,750,000 |...
21987B-AX-6 CORPORACION NACIONAL DEL COBRE DE CHILE ... 08/01/2023 LOOM-EMD ... ..200,000 |...
279158-AS-8 . ..|ECOPETROL SA ..oovvviiiiiiiiiiiiiiiees 08/01/2023 LOOM-EMD . 215,000 |.
20082H-AD-4 . ..| EMBRAER NETHERLANDS FINANCE BV 07/25/2023 Various ... .. 425,000 |.
20137*-AP-0 . ..|EMKAY INC ... 08/18/2023 PRUDENT I AL 5,500,000
20245V-AE-5 . .. | EMPRESA NACIONAL DE TELECOMUNICACIONES S . 07/25/2023 MET-END ... 700,000
20290W-AA-5 . ..|ENERGEAN ISRAEL FINANCE LTD ... 08/18/2023 LOOM-EMD . 100,000
30166T-AB-9 . .|EART 234 A2 - ABS .. 08/22/2023 Wells Fargo 5,000,000

31620M-BZ-8 . .
338135-F@-0 .........

.| FIDELITY NATIONAL INFORMATION SERVICES I .

FITCHBURG GAS AND ELECTRIC LIGHT COMPANY ...

09/21/2023
07/06/2023

Jane Street ....
TORONTO DOMINION ...

..... 5,000,000 |.

..... 5,000,000 |...
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33835P-AA-4 FIVE CORNERS FUNDING TRUST IV . 08/02/2023 ..... BANCO SANTANDER ...

33938X-AA-3 . .| FLEX LTD C.. 07/18/2023 LOOM-EMD ...
36204B-AL-8 GS CALTEX CORP C.. 07/31/2023 ..... LOOM-END ...
36321P-AE-0 GALAXY PIPELINE ASSETS BIDCO LTD ... C.. 07/10/2023 ..... LOOM-END ...
36830B-AC-9 . .| GC TREASURY CENTER CO LTD ... C.. 08/18/2023 LOOM-EMD .
36830B-AF-2 GC TREASURY CENTER CO LTD ... C.. 07/19/2023 ..... MET-EMD ...

373626-AD-4 ......... GA TRANS CORP ...
390566-AG-4 . .. | GREAT LAKES CHZ .
39541E-AC-7 . ..| GREENSAIF PIPELINES BIDCO SA RL .
404350-AB-6 . ..|HTA GROUP LTD .
40480H-AA-5 . .| HCL AMERICA INC ..

09/06/2023 BANK OF AMERICA .
09/08/2023 PRUDENTIAL ..
07/10/2023 LOOM-EMD .
07/10/2023 LOOM-EMD .
07/07/2023 LOOM-EMD .

..... 3,500,000 |.
..7,000,000 |

445640-AC-9 HUNT OIL COMPANY OF PERU LLC (LIMA BRANC ... [ R 09/12/2023 ..... Various ...

45138L-BJ-1 IDAHO PONER CO MUFG SECURITIES AMERICAS INC.
456829-AC-4 . .. | INFRAESTRUCTURA ENERGETICA NOVA SAB DE C . MET-EMD ...

486670-AS-4 . .| NK KAZMUNAYGAZ AO ..... MET-END

50201P-AA-4 LLPL CAPITAL PTE LTD .
502431-AR-0 ......... L3HARRIS TECHNOLOGIES INC
50540R-AS-1 ......... LABORATORY CORPORATION OF AMERICA HOLDIN .

VET-EMD ...
JPMorgan ..
...... 07/17/2023 .....[Mizuho ....

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

548661-DV-6 ......... LOWE'S COMPANIES INC ..ot eines | eeeeesiiienees [eeeed 07/14/2023 ..... LOF T RO URRROUUUUUR U UUUORO U UUURROUUUURROR OUUUUUURRRRRRRY . ) I £ I RO 2,500,000 |...
548661-ES-2 ......... LOWE'S COMPANIES INC .veiiiiiiieeeiiit et e e sinnes | ceeeeniieenes [oend 07/07/2023 ..... MUFG SECURITIES AMERICAS INC. oeeeiiiiiieeiiiiiie ettt esiiies [oreeee e s ssies [oneeeeeeneeeeeeennn 1,040,540 L 2,000,000 |...
571748-BV-3 MARSH & MCLENNAN COMPANIES INC .....cooueriiiiiiiiiiiie e | eeeeeiiieeees [eend 09/06/2023 ..... Bank of America ....

50284B-AG-3 . .| ORBIA ADVANCE CORPORATION SAB DE CV 07/10/2023 LOOM-EMD

505620-AY-1 MIDAMERICAN ENERGY €O .veeetiieeeeeeiiii ettt e enns | eeeeesiiinnees [eeeed 09/05/2023 ..... MUFG SECURITIES AMERICAS INC. ...

603374-AH-2 MINERVA LUXEMBOURG SA .....cuvviiiieeiiiiiiiieeesiiiiineeesiiiene e ssiinnneesssiinneeesssnnnneeesssns | Covennninin ol 09/06/2023 ..... MET-EMD ...

62919T-AD-8 . .| NMEF 2021-A C - ABS 07/21/2023 TRUIST .

..| NASDAQ INC
.| NASDAQ INC ..
66706%-AA-6 . ..|Northstar Mezzanine Partners VII LP (Bon .
667655-C#-9 . .| NW NATURAL GAS ....overnerennne
674599-CF-0 ......... OCCIDENTAL PETROLEUM CORP ...
69377F-AB-2 ......... FREEPORT INDONESIA PT ...
69377F-AC-0 . ..| FREEPORT INDONESIA PT
.|PUBLIC STORAGE ...

63111X-AK-7 .
63111X-AL-5 .

07/07/2023
09/20/2023

CitiGroup
HSBC PUBLIC .
DIRECT ...
WELLS FARGO
...... 07/14/2023 .....|Goldman Sachs ....
07/07/2023 ..... LOON-EMD .
07/19/2023 VET-EMD

..491,148 |.
.10,000,000 |

..... 1,000,000 |...
..200,000 |...
..800,000 |.

..491,148 |.
.10,000,000 |

744600-AH-0 . . 07/25/2023 JPMorgan 2,500,000
80007R-AE-5 . ..| SANDS CHINA LTD 07/21/2023 LOON-EMD . ..285,000
80689#-BJ-4 . ..| SCHNEIDER NATL ... 08/30/2023 PRUDENTIAL .. 14,000,000
845743-Be-1 . .| SOUTHWESTERN PUBLIC SERVICE COMPANY 09/08/2023 ROYAL BANK OF CANADA . 15,000,000 |. . 15,000,000 |.
853254-CU-2 ......... | STANDARD CHARTERED PLC . 07/25/2023 Various ... 1,827,407 |. 1,800,000 |.
858119-BP-4 .........| STEEL DYNAMICS INC .ooeeeiiiiiiiiiiiiiiiie e ssinneees | rreeeeeniees [ 07/14/2023 ..... KeyBanc ... 471,310 | 700,000 ...

87264A-DD-4 TMOBILE USA INC .. einnes | eeeeeniiineees [eeeed 09/11/2023 ..... Morgan Stanley 2,246,175 oooeeiiiiiieenns 2,250,000 ...
882884-E#-2 . o[ TX-NM PR CO ..... 07/28/2023 Mitsubishi UFJ Securities 3,000,000 |. 3,000,000 |.
90944D-AG-6 . ..|UACST 2022-1 D - ABS . 08/22/2023 Wells Fargo ... 2,402,930 |. 2,500,000 |.
925296-AD-9 ......... | VERSANT POIER .... 08/16/2023 BANK OF AMERICA . 5,500,000 |. 5,500,000 |.
98472#-AK=5 .........] YANCEY BROS CO ...uevvreeeeeeiiiiiie ettt eennns | reeeeeeeins [ 07/28/2023 ..... PRUDENT I AL ..11,000,000 | ....11,000,000 |...
98956P-AH-5 ......... ZIMMER BIOMET HOLDINGS INC .eeviiiieieiiiiiiie ettt ssiinneeees | eeeeeniiieeees [oend 07/20/2023 ..... SUSQUEHANNA . ..843,480 |. .. 1,000,000 |...
BR9G45-80-4 ......... BANK HAPOAL IM BM ...07/19/2023 ..... MET-END 379,940 |. 440,000 |...
08665*-AN-6 ......... TFI INTRNATIONAL ...08/21/2023 PRUDENTIAL ..
(G3705Q-AE-7 . ..| GACI FIRST INVESTMENT CO . D.. 07/10/2023 LOOM-EMD .
(G8878S-AC-7 . ..| TINGYI (CAYMAN ISLANDS) HOLDING CORP D.. 07/07/2023 LOON-EMD .
L7909C-AA-5 . ..|RAIZEN FUELS FINANCE SA ... D.. 07/18/2023 LOOM-EMD .
M1R786-BC-1 . ..|BANK LEUMI LE ISRAEL BM D.. MET-END
M28505-AC-5 . .| OP 1ORLD LTD D.. LOOM-EMD . .

D..

N7163R-AX-1 PROSUS NV ueiieeiiiiiiieiisiiiii et eesiiiiee e sssiiieeeeesiieeeeessssieeeeeesssenes | Dovesieenennn |100...07/18/2023 ... LOOM-ENMD ...
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P09376-DD-6 BANCO DE CHILE +.vvveveveeeeeseeeseeesaneesesnesnssssnssesesnssesessesessesassesassesessssnsnssnsnsnsnses | Doveveresnsnns |ouenes 07/18/2023 ..... LOOM-END 1.F FE
P12651-AB4 .........|BANCO GENERAL SA ... | SRR R 07/10/2023 ... LOOM-EMD ... 2.BFE ..
P36020-AB~4 .........|ENGIE ENERGIA CHILE SA Deveveeereneen foenend 07/19/2023 ... MET-END ... 2.BFE ..
P6811T-AB~1 .........|MINSUR SA . | SRR R 07/06/2023 ... LOOM-EMD ... 3.AFE ..
P82290-AG-5 .. FALABELLA SA ... Deveveeereneen foenend 07/31/2023 ... MET-END . 2.CFE ..
PY401C-AB-8 .........|FIDEICOMISO FIBRA UNO . | SRR R 07/19/2023 ... MET-END . 2.CFE ..
V96177-AB~2 .........| UPL CORPORATION LTD ... Deveveeereneen foenend 07/19/2023 ... LOOM-END ... 3.AFE ..
Y60806-AB-3 .........|MISC CAPITAL THO (LABUAN) LTD ... | SRR R 07/07/2023 ... LOOM-EMD ... 2.BFE ..
Y71260-AB~2 .........| INDOFOOD CBP SUKSES MAKMUR TBK PT . Deveveeereneen foenend 07/19/2023 ... LOOM-END ... 2.CFE ..
Y71260-AC0 .........| INDOFOOD CBP SUKSES MAKMUR TBK PT ... | SRR R 07/19/2023 ... MET-END . 2.CFE ..
Y71401-AG-3 INDONESIA_ ASAHAN ALUMINIUM (PERSERD) PT .....iviveivesiisesesicssesesesiesesneeenss e D 07/19/2023 ... MET-EMD ... 2.C FE
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)
M73020-AA-3 ......... TNBK TIER 2 LTD ..veveeeeeuseseessessessesseseessessensenseseeseessessanneseeseesseseensaneensaneeneeseaseeseas | | 2T Y77 < I [ = 2.AFE ..........
1309999999. Subtotal - Bonds - Hybrid Securities XXX
921937-81-9 ......... [VANGUARD INT-T B ETF ..o eos oo esessessmsnesmsnessseseesseseseseesesaneaseees | [......07/06/2023 ... [SUSQUEHANNA .vovvoovosesesseseoeeseseeseseess e s sesesesneesseseseseesnessmseeeseesesenesneaes | X X [ 0 [1F oo,
1619999999. Subtotal - Bonds - SVO Identified Funds 59,875 0 0 XXX
2509999997. Total - Bonds - Part 3 234,257,029 249,922,054 645, 147 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 234,257,029 249,922,054 645, 147 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
313390-00-7 ......... FHLBANKS OFFICE OF FINANCE ....vuveveavesesseusseseseesessesesseseseesenessesessesessensssesessesesnesnsnes | sessesessesenes | ...... 09/18/2023 ... CORPORATE ACTION v.vvvveseereseeseseeseseeseseesesessesessessssesessesessesessesessnsensesensssessssessssene [oressesessesessesenes 325,909.999 [..veureverieienrnnn 32,322,238 |oeeveieieieieieee e [eeeeere e (| [
313390106 ......... FEDERAL HOME LOAN BANK OF TOPEKA .veuvisessssenenuenssssresessennarenssnessnennssanesnenessanennnnens | osnevensnienns |ovenes 09/28/2023 ... Federal Home Loan Bank Of TOPEKA .....eeresseresussensssensssenssuenessesessasessanessasessanenssnensaens |onessenesssensanenes 355,498.416 [...oooiiiiiiinnene 35,379,686 |..oveveiueriiieiiieiiiseniiene e (o T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 67,701,923 XXX 0 XXX
921909-76-8 ......... [ VANGUARD TOT 1 S ETF croieosiee oo esessessessesnssnesnsesnesnmsnssnssnesnssnssnssnssnnes | cesemeessoneens [......07/06/2023 ... [SUSQUEHANNA ©....vvoovoosesesseeseesecesesessesneesesessnessnsenesessnesnssnesensenssnsenssnesnessnssne |onsosssenssssssnsneens 3,276.000 |.. 179,427 |..
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 179,427
68166¢-10-3 ......... [ T L [, [ T LT ——— | X R R 0] oo
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 40,000,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 107,881,350 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 107,881,350 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 107,881,350 XXX 0 XXX
6009999999 - Totals 342,138,378 XXX 645, 147 XXX
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.. 36182V-4E-2 | G2 AJT721 = RUBS ...oooveiiiiiiiiiiiiiiiiiccieeeens [ . 09/01/2023 . | Paydoun ... ....5% |.... .0 . 0 ....5% |.. . 08/20/2044 . [1.A ........
..36225C-YD-2 | G2 080707 = RMBS .........evvvmmmmmmnmnnnninninnnins [eeeeenn . 09/01/2023 . | Paydoun ... 1,472 ... .0 . 0 1,483 |.. . 07/20/2033 . [1.A ........
.. 38373M-HI-5 | GNR 2003-83 Z = CMBS ........evvvmmmmnmnnnnnnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... ....6,917 |.... .0 . 0 ...7,365 |.. . 09/16/2044 . [1.A ........
..38373M-JR-2 | GNR 2003-96 Z = CMBS ........eevvmmmmmmmnnnnnnnnnnn [erneenn . 09/01/2023 . | Paydoun ... .(648,510) |... (648,495) |.... .0 . .0 . (648,510) |... . 01/16/2047 . [1.A ........
..38373M-KL-3 | GNR 2003-109 Z = CMBS ......eevvvvvvennnvnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... (1,401, 155) (1,401,056) |.... .0 . .0 . 11/16/2043 . [1.A ........
..38373M-KV-1 | GNR 2004-010 Z - CMBS ......cooeviiiiiiiiiiiiiiies [eeeenn . 09/01/2023 . | Paydoun ... ...(411,891) .. (412,120) |.... .0 . ...0 . 01/16/2044 . [1.A ........
..38373M-ML-1 | GNR 2004-108 Z — CMBS ........eevemmnnnniniiinnnn [eeeenn . 09/01/2023 . | Paydoun ... ...(115,276) .. (115,198) |.... .0 . 0 e (115,276) |.. . 12/16/2044 . (1.A ........
..38373M-MV-9 | GNR 2005-002 ZB ~ CMBS .........evvvvvvvvvnnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... (1,428,293) .....(1,428,293) |.... .0 . 0 e (1,428,293) |.. . 07/16/2044 . [1.A ........
.. 38373U-NN-6 | GNR 2005-012 Z = CMBS .....eevvvvvvennnnnnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... .(680,641) |......... (706,489) |......... (645,038) |......... (680,017) |.... .0 . o0 |eeeeee... (680,641) |.. . 01/16/2045 . [1.A ........
..38373M-QN-3 | GNR 2005-042 ZB - CMBS 09/01/2023 . |Paydown .(816,694) (817,949) (817,865) | 0 0| . 01/16/2045 . [1.A .
..38373M-RP-7 | GNR 2005-089 Z - CMBS 09/01/2023 . |Paydown 11,068 0 0| . 06/16/2045 . [1.A .
..38373)1-RY-8 | GNR 2005-087 ZA - CMBS 09/01/2023 . |Paydown .. 333,742 0 0| . 03/16/2046 . [1.A .
..3837311-86-8 | GNR 2008-028 Z ~ CMBS .......eevvennnnnnnnininnnn [eeeenn . 09/01/2023 . | Paydoun ... ... 17,929 .0 . 0 . 10/16/2049 . [1.A ........
..38373M-SL-5 |GNR 2006-003 Z — CMBS ......cooovviiiiiiiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... ... 92,024 .0 . 0 . 01/16/2046 . [1.A ........
..38373M1-TG-5 |GNR 2006-009 Z — CMBS .......eevvemmmnnnnnnnnnnn [eeeenn . 09/01/2023 . | Paydoun ... ... 59,265 .0 . 0 . 01/16/2046 . [1.A ........
..38373M-U5-7 | GNR 2008-022 Z = CMBS .......evvvvvvvvvnnnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... ... 21,503 .0 . 0 . 02/16/2050 . [1.A ........
..38373M1-V7-2 | GNR 2008-045 Z = CMBS ......eevvvvvvvvnnnnnnnnnnnns [ eeeeenn . 09/01/2023 . |Paydoun ......cooeeeeiiiiins foniiiiniiiis e 9,363 .0 . 0 . . 02/16/2048 . [1.A ........
..38373M-26-0 | GNR 2008-059 Z = CMBS .......eevvvvvvvvvvnnnnnnnnns [ eeeeenn . 09/01/2023 . |Paydown .......cooeeeiieiins foeniiiiniiinis e 1,758 |... . .0 . 0 . ... 70 | 11/16/2047 . [1.A ........
..383735-B8-9 | GNR 2003-17 Z ~ CMBS .....evvnnnnnins oo . 09/01/2023 . | Paydoun ... .(326,231) |......... (327,637) |......... (320,337) |.... (326,251) |.... .0 . 0 (326,231) |.. .(9,992) . 03/16/2043 . [1.A ........
..38373X-7Y-6 | GNR 2002-62 Z = CMBS .........evvmmmmmmmnnnnnnnnnnn [ernennn . 09/01/2023 . | Paydoun ... .(199,193) |......... (200,436) |......... (194,927)|......... (199,228) |.... .0 . v e (199,193) |.. ....(5,959)|. 08/16/2042 . [1.A ........
..38374B-6R-9 | GNR 2003-73 Z - CMBS 09/01/2023 . |Paydown .(857,354) (881,422) (769,898) |. (856,851) |. 0 0| (857,354) (20,608) |. 08/16/2043 . (1.
..38374B-0R-7 | GNR 2003-72 Z - CMBS .. 09/01/2023 . |Paydown (2,154,413) .(2,189,600) .(1,938,664) |. (2,154,086) |. 0 0| (2,154,413) (61,582) |. 11/16/2045 . |1.
..38374E-WU-7 | GNR 2003-97 NZ - CMO/RMBS . 09/01/2023 . |Paydown .. 317,958 ..317,958 ..287,998 |. ..306,958 |. 0 0| .317,958 9,409 |. 11/16/2083 . |1.
..38374F-DU-5 |GNR 2004-012 Z - CMBS ... . |. 09/01/2023 . | Paydown (1,012,313) .(1,017,937) (982,439) |. (1,012,288) |. 0 0| (1,012,313) (28,687) |. 03/16/2046 . (1.
..38374F-GS-7 | GNR 2004-009 Z - CMBS . |- 09/01/2023 . | Paydown (1,374,919) .(1,384,415) .(1,361,130) |. (1,374,794) |. 0 0| (1,374,919) (37,772) |. 09/16/2044 . |1.
..38374G-CG-5 |GNR 2004-023 Z = CMBS .......cevvvvvvvvvvrrrnnnnnns [ eeeenn . 09/01/2023 . | Paydoun ... (1,156,544) |....... (1,158,627) |....... (1,153,020 |....... (1,156,538) |.... .0 . ...0 ...(33,652) |. 03/16/2044 . (1.
..38374H-C4-0 | GNR 2004-060 ZB — CMBS .........eevvmmmvmmmnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .. 18,645 | 18,645 |............ 18,348 |............18,527 |.... .0 . 0 . 06/16/2045 . [1.A ........
..38374H-UH-1 | GNR 2004-067 Z - CMBS ......ccovviiiiiiiiiiiiiiins [eeeeenn . 09/01/2023 . | Paydoun ... (1,755,350) |....... (1,755,350) |....... (1,755,350) |....... (1,755,360 |.... .0 . 0 (1,755,350 |.. . 07/16/2044 . [1.A ........
..38374J-7B-6 | GNR 2004-103 ZB ~ CMBS .........evvvvvvvvvnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .(242,907) |......... (244,843) |......... (240,668) |.... (242,892) |.... .0 . 0 e, (242,907) |.. . 11/16/2044 . [1.A ........
..38374J-F6-8 | GNR 2004-097 Z = CMBS .......evvvvvvvnnnvnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... ... 10,836 ...10,619 |.... .0 . 0 . 10/16/2044 . [1.A ........
..38374L-05-3 | GNR 2005-067 Z ~ CMBS .......eevemmnnnnnnninnnn [eeeeenn . 09/01/2023 . | Paydoun ... ... 1,855 |... .0 . 0 . 08/16/2045 . [1.A ........
..38376G-7L-8 |GNR 2011-149 Z - CMBS 09/01/2023 . |Paydown 94,284 |. 0 0| . 10/16/2063 . (1.
..38376G-DV-9 |GNR 2010-022 Z - CMBS 09/01/2023 . |Paydown 7,900 |. 0 0| . 03/16/2052 . (1.
..38376G-FH-8 | GNR 2010-013 Z - CMBS 09/01/2023 . |Paydown 18,019 |. 0 0| . 11/16/2051 . (1.
..38378N-611-8 | GNR 2014-089 B - CMBS 09/01/2023 . |Paydown .9,174 |. 0 0| . 01/16/2057 . (1.
..38380B-FG-5 |GNR 2016-134 MZ - CMO/RMBS 09/01/2023 . |Paydown 0 0| . 10/20/2046 . (1.
..38380C-KB-8 |GNR 2017-013 PZ - CMO/RMBS .......ccoevveeiieeens [erenn . 09/01/2023 . | Paydoun ... .... 126,011 .0 . 0 126,011 . 01/20/2047 . (1.
..38380U-Pli-7 | GNR 2018-008 VZ - CMO/RMBS .........covvvvreenens [eeeennn . 09/01/2023 . | Paydoun ... ..12,271 .0 . 0 12,21 . 03/20/2047 . [1.A ........
..38380V-AL-5 |GNR 2018-024 HZ - CMO/RMBS ... P T . 09/01/2023 . | Paydoun ... ....7,666 |... . .. .. .0 .. O ... 7,666 |.. . 02/20/2048 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments (13,348,812) (13,480,463) (12,894,001) (13,367,982) 0 19,170 0 0 (13,348,812) XXX XXX
..649660-L6-5 |NEW YORK N Y e | ....... | 08/14/2023 . |JPMorgan ................... | ........................... 1,527,405 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |............... [ PP [ 0 0 ooeenns 1,500,000 . 10/01/2052 . [1.C FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,527,405 1,500,000 1,500,000 1,500,000 0 0 0 0 1,500,000 XXX XXX
.. 74514L-3E-5 |PUERTO RICO COMILTH ... .. | 07/03/2023 . |Maturity @ 100.00 .... .. ... 26,288 ...26,288 ...26,925 |)............ 26,539 |.... .0 .. .0 .. ..26,288 |.. . 07/01/2023 . [5.B ........
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 26,288 26,288 26,925 26,539 0 0 26,288 XXX XXX
..3132L9-NS-0 |FH V84001 - RUBS ... 09/01/2023 . |Paydown 35,712 35,712 38,324 |. 39,383 |. 0 0| 35,712 . 03/01/2048 . [1.A .
..3132XE-AH-4 | FH WNO007 - CMBS/RNMBS . |. 09/01/2023 . | Paydoun ... ... 2,401 ....2,586 |.... 0. .0 . ... 2,401 . 10/01/2033 . [1.A ........
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..3132YA-83-3 | FH WE5038 — CMBS/RMBS .........eevvvvvvvvevnnnnnnns [eeeeenn . 09/01/2023 . | Paydoun ... ....1,638 .. 186 | .0 . 0 .1,638 |.. 0 e . 01/01/2040 . [1.A ........
..3132YB-XB-7 |FH WE6074 - CMBS/RMBS ........ccoeiiiiiiiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... ... 7,071 .0 . 0 7,07 0 . 01/01/2038 . [1.A ........
..3132YB-XC-5 |FH WE6075 — CMBS/RMBS ........cccooiiiininnnn [eeeenn . 09/01/2023 . | Paydoun ... ... 14,624 .0 . 0 .. 14,624 |.. 0 . 01/01/2043 . [1.A ........
..3132YB-XD-3 |FH WE6076 - CMBS/RMBS ...........ccoeeiiieieeenees [oeeenn . 09/01/2023 . | Paydoun ... ....1,768 .0 . 0 ...1,768 |.. 0 . 07/01/2041 . [1.A ........
..3132YB-XG-6 |FH WE6079 — CMBS/RMBS ........cccooininininnnnn [eeeenn . 09/01/2023 . | Paydoun ... ... 2,531 .0 . 0 .2,531 0 . 03/01/2040 . [1.A ........
..3132YB-XH-4 |FH WE6080 - CMBS/RMBS ..........ccceeeiieieieeines [oeeenn . 09/01/2023 . | Paydoun ... ... 7,661 .0 . 0 . 7,661 0 . 03/01/2040 . (1.A ........
..31339G-JU-6 |FHR 2367G ZK - CMO/RUBS .......coovvvvveinnninnnns [ernenn . 09/01/2023 . | Paydoun ... ... 3,871 .0 . 0 ...3,87 0 . 10/15/2031 . [1.A ........
..31330W-TF-3 |FHR 2435F ZQ - CMO/RMBS ..........evvmmmmmmnnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 ..30,480 |.. 0 . 04/15/2082 . [1.A ........
..3133T8-U7-0 |FHR 1927 ZA - CMO/RMBS .......covvvvvvviiiiiiiiins [ ereens . 09/01/2023 . | Paydoun ... . . .0 . 0 .1,210 |.. 0 . 01/15/2027 . [1.A ........
..3133TJ-IIM-1 | FHR 2135A JZ - CMO/RMBS . 09/01/2023 . |Paydown ..1,299 .1,29 .1,219 | 0 0| 1,29 0| . 03/15/2029 . [1.A .
..313585-65-5 |FNA 2001-M01 D - CMBS ... 09/01/2023 . |Paydown .(189,116) (184,597) (204,499) |. 0 0| (189,116) 0| . 02/25/2031 . [1.A .
..3136A3-5Y-3 |FNR 2012-21 PA - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 03/25/2041 . [1.A .
..3136B1-6C-3 |FNR 2018-37 BD - CMO/RMBS .......ccoeveeieieeeees [oreenn . 09/01/2023 . | Paydoun ... ....858 | .0 . 0 0 . 12/25/2047 . (1.A ........
..3136B3-38-4 |FNR 2019-9 ZA - CMO/RMBS ..........cooeeeeeeeeeens [oennnn . 09/01/2023 . | Paydoun ... .. (3,089) | .0 . 0 0 . 09/25/2048 . [1.A ........
.. 31371L-08-5 |FN 255279 — RMBS ........evvvmmmmmnnnnnininnininnnns [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2034 . [1.A ........
..3137B7-3Y-3 |FHR 4295 Z - CMO/RMBS ........cooeeeeieenenennnnens [oenns . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/15/2044 . (1.A ........
..3137B0-GG-6 |FHR 4593 MP — CMO/RMBS ..o [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/15/2054 . [1.A ........
..3138XJ-X3-6 | FN AVB997 - RUBS .......ooovvvrriiiiiiiiiiiieiieeens [ . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2044 . (1.A ........
.. 31392J-AP-4 | FNIl 2003-12 2A8 - CMO/RMBS .......ccoovveeiieeees [oreenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2042 . (1.A ........
..31393D-TX-9 | FNW 2003-W10 A4 - CMO/RMBS .............coeeeeens [orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2043 . [1.A ........
..31393E-BN-8 | FNR 0374F ZJ - CMO/RWBS .... 09/01/2023 . |Paydown 0 0| 0| . 05/25/2083 . (1.
..31393X-V8-7 | FNR 2004-35 AZ - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 05/25/2034 . (1.
..31393Y-GZ-2 | FNR 2004-33 AZ - CMO/RMBS . 09/01/2023 . |Paydown 0 0| 0| . 05/25/2034 . (1.
..31304C-BD-3 |FNR 053A PZ - CMO/RMBS .. . |. 09/01/2023 . | Paydown .. 115,327 0 0| 0| . 02/25/2035 . (1.
.. 31394U-N3-2 | FNR 2005-106 UK - CMO/RMBS veeee.. |- 0970172023 . | Paydown ..192,730 ..102,730 ..100,092 |. 0 0| 192,730 0| . 12/25/2035 . (1.
..31395E-D7-9 |FHR 2850 ZM - CMO/RMBS ........ccvvvvvviviiiininns [ eeeenn . 09/01/2023 . | Paydoun ... ... 28,349 ...28,349 ...28,249 |.... .0 . 0 ..28,349 |.. 0 . 08/15/2034 . (1.
.. 31395E-RK-5 |FHR 2840 ZH - CMO/RMBS ......cooeeeeerneennenenens [ oeens . 09/01/2023 . | Paydoun ... ... 19,869 ...19,869 ...19,163 |.... .0 . 0 ..19,869 |.. 0 . 08/15/2034 . [1.A ........
.. 31395H-X3-9 |FHR 2887 AZ - CMO/RMBS ..........evvvvvvrvnnnnnnns [erneenn . 09/01/2023 . | Paydoun ... ... 29,198 ...29,198 ...27,842 |.... .0 . 0 ..29,198 |.. 0 . 11/15/2034 . [1.A ........
..31395K-RE-5 |FHR 2901A E — CMO/RMBS .......ocovvvvvviiiiiiinins [eeeenn . 08/01/2023 . |Paydoun .....cooeeeeeiiiiins v e 2,150 ....2,150 2,142 .0 . 0 ...2,150 |.. 0 . 12/15/2034 . [1.A ........
..31395K-T3-7 |FHR 2901E UC - CMO/RMBS ......ccooveviiiieiieneens [ eeenn . 09/01/2023 . | Paydoun ... ... 23,369 ... 23,369 ... 22,964 |.... .0 . 0 ..23,369 |.. 0 . 12/15/2034 . (1.A ........
..31395R-DF-2 |FHR 2960 MZ - CMO/RMBS ........ccovvvvvvviiinnnnns [eeeenn . 09/01/2023 . | Paydoun ... .. 50,337 ...50,337 ... 49,433 |.... .0 . 0 0 . 04/15/2035 . [1.A ........
..31396T-RP-1 | FHR 2962 TM - CMO/RMBS .. 09/01/2023 . |Paydown 28,079 28,079 28,047 |. 0 0| 0| . 03/15/2035 . (1.
..31396J-LG-8 |FHR 3122 OH - CMO/RMBS .. 09/15/2023 . |Paydown .6,389 L5711 . 0 0| 0| . 03/15/2036 . (1.
..31397E-DE-2 |FHR 3249 BZ - CMO/RWBS .. 09/01/2023 . |Paydown . 3,152 3,139 | 0 0| 0| . 12/15/2036 . (1.
..31397U-GC-7 |FNR 2011-55 BZ - CMO/RWBS . 09/01/2023 . |Paydown 92,219 |. 0 0| 0| . 06/25/2041 . (1.
..31400P-E2-7 |FN 693253 - RMBS .......... 09/01/2023 . |Paydown ....963 |. 0 0| 0| . 03/01/2033 . (1.
.. 35563P-HF-9 | SCRT 2018-4 MA - CMO/RMBS .......ccoeveeiiieenees [oreenn . 09/01/2023 . | Paydoun ... 177,116 ... .0 . 0 0 . 03/25/2058 . (1.
.. 36563P-LK-3 | SCRT 2019-3 MV - CMO/RMBS .......ccoeviiviiiiiins [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/25/2058 . [1.A ........
.. 35563P-MK-2 | SCRT 2019-4 MT — CMO/RMBS .......ccoovoii [eeeenn . 09/02/2023 . | Paydoun ... .0 . .0 . .0 . . 02/25/2059 . [1.A ........
..911760-RP-3 | VENDE 2002-1B 2J - CMO/RMBS .........cccoovviiinn f[oeeennn . 09/01/2023 . | Paydown O 13,854 |0 v, 0 . 08/15/2031 . [1.A ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,882,811 0 0 XXX XXX
..00038R-AA-4 | AASET 2019-2 A - ABS .....oeeeerereneniennneeeneens [ . 09/16/2023 . | Paydoun ... .. 63,324 0 0 . 10/16/2039 . [2.C FE ....
. 00161A-AA-0 | ACMAT 232 A - ABS U [ . 09/20/2023 . | Paydoun ... . . . 0 0 . 06/20/2030 . 1.F FE ....
..00392#-AA-0 | Abteen Ventures LC Sr Notes .............ccc..... . 09/15/2023 . | Paydoun ... .... 100,146 .... 100,146 |.......... 100,146 |.... 0 100,146 |.. 0 . 08/15/2039 . (1.B PL ....
..00654U-AA-0 | ADANI INTERNATIONAL CONTAINER TERMINAL P . 09/30/2023 . | Paydown 17,875 17,052 |. 17,176 |. 0| 17,875 0| . 02/16/2031 . [2.C FE ....
..025290-AC-1 |ACAR 202 C - ABS .....ooovvveeeeeeeeeeeeeeeeeeeeeees oo . 07/08/2023 . | Paydown .0 L0 . 0. 0 .. (3) .3 . 04/13/2026 . [1.A FE ....
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..03235T-AA-5 | ACEF 2014-1 A - ABS ....ooovvviiiiiiiiiiiiiiieenens [ . 09/20/2023 . |Paydoun .......oooeeiiiiiins foviiinini e 9,076 ....9,076 L1132 .0 . 0 ...9,076 |.. ...545 | 12/20/2024 . [6. * .......
..00228Y-AB-8 |BBIRD 2016-1 A - ABS . [ . 09/15/2023 . | Paydoun ... ... 14,233 ... 14,233 .. 14232 ... .0 . 0 ..14,233 |.. . 12/16/2041 . [1.G FE .
..10084L-AA-9 |BOLD 2022-1 A = ABS ..coooeiiiiiiiiiiiiiiiiiiieeees [ . 09/25/2023 . |Paydoun .......ooooeiiiiiins foiiiiniiii e 8,492 |ieeeiiinnn. 8,492 ....8,406 |.... .0 . ...85 .. 0 ...8,492 |.. . 02/27/2062 . [1.A FE .
..10568L-AL-0 |BRAVO 2019-2 A3 - CMO/RMBS 09/01/2023 . |Paydown 111,027 111,027 .. 113,481 | 0 ..(2,453) 0| 111,027 . 10/25/2044 . (1.A ........
..10638N-AA-6 | BABS 22RM3 A - RMBS ... 09/25/2023 . |Paydown 40,745 40,745 39,129 |. 0 1,617 0| 40,745 . 02/25/2062 . [1.A FE .
..12062B-AA-3 |BHLD 193 A1 - CMO/RMBS .. 09/01/2023 . |Paydown .. 206,032 ..206,032 ..207,385 |. 0 ..(1,353) 0| .206,032 . 11/25/2089 . [1.A ........
.. 12505#-AA-9 | CCHMl PROPERTY HOLDINGS LP - ABS 09/30/2023 . |Paydown 0 .0 0| . 12/31/2031 . |3.A PL
..12510H-AA-8 | CAUTO 2020-1 A1 - ABS ......... 09/15/2023 . |Paydown 0 .0 0| . 02/15/2050 . [1.A FE .
..12652C-AR-0 | CSMC 2017-HL2 A12 - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . .. 499 ... 0 . 10/25/2047 . [1.A ........
.. 12653T-AA-9 | CSMC 18J1 A1 - CMO/RMBS ......oovvvvvvieieeiieeees [ . 09/25/2023 . | Paydoun ... 0 e (1,337) 0 . 02/25/2048 . [1.A ........
..13466*-AA-8 | CAMPUSPARC LP SR SEC NTS ... U . 09/30/2023 . | Paydoun ... .0 . .0 . . 12/31/2043 . |2.B PL
..14307@-AA-7 |Carlyle Credit Opportunity Fund Class A ..... [....... . 08/01/2023 . |Direct oooeeeviiiiiiiiiiins Jeeeeeeeieeeeens e 1,150,042 |l .0 . ...0 . 11/30/2035 . [1.F PL .
..143130-AA-9 | CARLYLE CREDIT 0 2.500 11/24/32 .............oo. [ oeennn . 09/27/2023 . |Direct .... .0 . .0 . 11/24/2032 . |2.B PL
..14313@-AB-7 | CARLYLE CREDIT 0 3.500 11/24/32 ...........ocoo. [ oeennn . 09/27/2023 . |Direct .... .0 . 0 . 11/24/2032 . |3.B PL
..14856G-AA-8 | CLAST 2021-1 A - ABS . 09/15/2023 . |Paydown 0 0| . 01/15/2046 . [1.G FE .
..26827E-AA-3 |ECAF | A1 - ABS . 09/15/2023 . | Paydoun ... .0 . 0 . 06/15/2040 . |5.B FE
..30207P-AJ-2 |FRESB 2018-SB55 ATF - CMBS .........oooeeeeeeeens [ornnnn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/25/2028 . [1.A ........
..30308L-AD-1 |FRESB 2018-SB57 A1F - CMBS ........covvvvveeneens [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 07/25/2028 .
..36185P-AA-3 | GMACN 2003A CTF — CMBS/RMBS .......ccceoeieiiece [eeeeenn . 09/10/2023 . | Paydoun ... .0 . 0 . 08/10/2038 .
..36185T-AA-5 | GMACN 02A A = CMBS .....cooverereniiiinnees [ . 09/10/2023 . | Paydoun ... . ... .0 . 0 . 04/10/2037 .
..36186E-AA-7 | GMACN 2003A CTF = RMBS .........eevvvevvmvnnnnnnns [ereeenn . 09/10/2023 . | Paydoun ... ...28,650 |.... .0 . 0 . 10/10/2041 .
..36188A-AB-1 | GMACN 2010-FTLS A - CMBS/CMO 09/10/2023 . |Paydown ..9,274 9,274 . K 10,024 |. ... (750) 0 0| . 02/10/2047 .
..36198E-AE-5 |GSMS 2013-GC13 A5 - CMBS ..... 07/10/2023 . |Paydown .. 985,526 ..985,526 ..1,015,070 |. ..098,960 |. .. (13,434) 0 0| .985,526 . 07/12/2046 .
..36321P-AA-8 | GALAXY PIPELINE ASSETS BIDCO LTD . 09/30/2023 . | Paydown 49,662 49,662 48,674 |. L974 ). 0 0| 49,662 . 09/30/2027 .
..36321P-AE-0 | GALAXY PIPELINE ASSETS BIDCO LTD . 09/30/2023 . | Paydown 16,144 16,144 15,269 |. . 862 | 0 0| 16,144 . 09/30/2040 .
..38011S-AA-3 | GMACN XVII A1 - CMBS/RMBS . 09/10/2023 . |Paydown .. 120,744 ..120,744 131,127 | (5,056) | 0 0| 120,744 . 09/10/2024 .
..38011W-AA-4 | GMACN 2002A CTF - RMBS ..... 09/01/2023 . |Paydown 60,156 60,156 |. 0 0| 60,156 . 05/10/2037 .
..38011X-AA-2 | GMACN 2003A CTF - CMBS/RMBS . . 09/10/2023 . | Paydoun ... ...60,146 62,742 |, .0 . 0 ..60,146 |.. . 09/10/2036 .
..38080L-AA-4 | GOLDEN BEAR 2015-1 LLC FUNDING NTS CL A ..... |[....... . 09/20/2023 . | Paydoun ... .. 168,179 .. 168,179 |.......... 168,179 [.... .0 . 0 168,179 |.. . 09/20/2046 .
..38080L-AB-2 | GOLDEN BEAR 2015-1 LLC FUNDING NTS CL A ..... [....... . 09/20/2023 . | Paydoun ... ...97,304 |.... .0 . 0 ..97,304 |.. . 09/20/2046 .
..437301-AD-6 |HPA 2020-2 D = CMBS .......eevvvvremmnnnnnnnnnnnnns [ereeenn . 09/17/2023 . | Paydoun ... ....6,194 |.... .0 . 0 .6,1% |.. . 01/17/2041 .
..437301-AE-4 |HPA 2020-2 E = CMBS .......evvvmmmmmmnnnnnnnnnnnnnn [eeeeenn . 09/17/2023 . | Paydoun ... ....6,194 |.... .0 . 0 .6,1% |.. . 01/17/2041 .
..46591L-AC-5 | JPMMT 19INV3 A3 - CMO/RMBS ........eevvvmmnunnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 ..96,135 |.. . 05/25/2050 . (1.
..46591L-AJ-0 | JPMMT 19INV3 A5 - CMO/RMBS .........evvvmvunnnnn [ereeenn . 09/25/2023 . | Paydoun ... . .0 . 0 . 06/25/2050 . [1.A ........
..46617T-AA-2 | HENDR 2014-1 A = RMBS ......coovvvvvvviiiiiiiinenns [ eeeenn . 09/15/2023 . | Paydoun ... ...45,170 |.... .0 . 0 . 03/15/2063 . [1.A FE .
..46618A-AA-2 | HENDR 2014-2 A - RWBS 09/15/2023 . |Paydown 33,056 |. 0 0| . 01/17/2073 . [1.A FE .
..46651N-AA-2 | JOLAR 2019-1 A - ABS .. . 09/15/2023 . | Paydoun ... . L. 72,719 ... .0 . 0 . 04/15/2044 . |2.A FE
..46655B-AA-4 | J G WENTWORTH L LLC - ABS ....covvvvrririiiiienns [ eeenn . 09/15/2023 . | Paydoun ... 126,907 .0 . 0 . 02/15/2079 . [1.F FE .
..46655X-AA-6 |HENDR 21A2 A = RMBS .........evvvvvemmennnnnnnnnnns [eeeeenn . 09/15/2023 . | Paydoun ... 125,369 .0 . 0 . 02/18/2070 . [1.F FE .
. 47232X-AA-6 | JMHT 2010-A A - RMBS ......ooeeeerrnnnrnn [ . 09/10/2023 . | Paydoun ... .0 . 0 . 06/10/2055 . [1.G FE .
..48503T-AA-5 |PLANNED INDUSTRIAL EXPANSION AUTH OF KAN ... . |- 09/10/2023 . | Paydoun ... K .0 . 0 . 12/10/2082 . (1.B ........
..501810-AG-3 |LCOR ALEXANDRIA L.L.C. .. . |- 08/01/2023 . |Various ... .. (7,871) ). 0 e (7,871) ). 0 . 09/15/2024 . (1.B ........
..50201P-AA-4 |LLPL CAPITAL PTE LTD .... . 08/04/2023 . | Paydoun ... K 20,425 [(2,122) | 0 ..(2,122) 0| . 02/04/2039 . |2.C FE
..51512%-AA-2 |Landsberg Orora Sr Nts due 2023 .. 07/16/2023 . |Maturity @ 100.00 . . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. ....0 0 | 0| .3,000,000 . 07/16/2023 . |2.B PL
..53048P-AA-6 | LPSLT 2021-1 A - ABS .. . 09/20/2023 . | Paydown 40,273 40,273 40,851 |. 40,858 |. (584) 0 (584) 0| 40,273 . 01/21/2048 . [1.F FE .
..553427-AA-3 |MP 231 A - ABS ...... 09/15/2023 . |Paydown .. 379,278 ..379,278 ..379,277 | [V TR 0| .379,278 . 05/15/2063 . 1.F FE .
..58549K-AC-5 |MELLO 2021-INV1 A3 - CMO/RMBS .........cccceeees [oeeenn . 09/01/2023 . | Paydoun ... ... 27,863 ...27,863 ...23,807 |.... .0 .. .0 .. ..27,863 |.. . 06/26/2051 . [1.A ........
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..60040#-AB-8 | MILLENNIUM PIPELINE COMPANY LLC SR SEC N .... [....... . 07/30/2023 . | Paydoun ... .0 . .. 1,366 |. 06/30/2032 . [1.G PL .
..62005W-AA-2 |NZES 21FNT2 A = ABS ...oooeiiiiiiiiiiiiiiiiiiieeees e . 09/25/2023 . | Paydoun ... .0 . 1,159 |. 05/25/2026 . [2.C FE
..64828E-AA-3 |NRZT 19NQM4 A1 - CMO/RMBS .......ccooviiiiiiiiies [eeeeenn . 09/01/2023 . | Paydoun ... .0 . . 09/25/2059 . [1.A ........
..64828\1-BB-2 | NRZT 2017-3 B2 - CMO/RMBS .........cceeeeeeeeeees [oeennn . 09/01/2023 . | Paydoun ... .0 . . 04/25/2057 . [1.A ........
..64830D-AV-5 |NRZT 2019-2 B2 — CMO/RMBS .......cccooviiii [eeeenn . 09/01/2023 . | Paydoun ... .0 . . 12/26/2057 . [1.A ........
..64830K-AR-8 | NRZT 2018-3 B1 - CMO/RMBS .......cooveeeneneneees [ oeennn . 09/01/2023 . | Paydoun ... .0 . . 05/27/2058 . [1.A ........
..64830T-AD-0 |NRZT 2020-1 A1B - CMO/RMBS .........oooeeveeneens [ornnnn . 09/01/2023 . | Paydoun ... .0 . . 10/27/2059 . [1.A ........
..656663-E€-7 | NORDSON CORPORATION SER 2015-A SR NTS ......... [....... . 07/28/2023 . | Paydoun ... .0 . . 07/28/2025 . [2.C ........
. 66706*-AA-6 |Northstar Mezzanine Partners VII LP (Bon .... |....... . 08/15/2023 . |Direct .0 . . 06/10/2034 . |2.A PL
..677415-CR-0 | OHIO POWER CO .......cceennnnns 09/06/2023 . (Bank of America . 0 . 06/01/2049 . [2.A FE .
..69335Y-AN-6 | PHHIC 2006-4 A8 - CMO/RMBS 09/01/2023 . |Paydown 0 . 12/18/2036 . [1.A FM .
..69336R-CB-4 | PHHNC 2005-5 A5 - CMO/RMBS 08/01/2023 . |Paydown 0 . 08/18/2035 . [1.A FM .
..69377E-AA-7 | PRPM 22INVT AT = RMBS .....oevvvviiiiiiiiiiiiinenns [ oo . 09/25/2023 . | Paydoun ... ... 56,407 .0 . . 04/25/2067 .
..73020*-AS-2 | PNG COMPANIES LLC SR NTS SRS G ......eevvvvvvvns [ereenn . 08/23/2023 . |Maturity @ 100.00 . . 2,500,000 .2,500,000 |.... .0 . . 08/23/2023 .
..73557%-AA-2 | PORT WASHINGTON GENERATING STATION LLC S .... |.......]. 09/15/2023 . |Paydown ... 49,336 ... 49,337 |.... .0 . . 07/15/2030 .
..78319M-AA-1 |RUTAS 2 AND 7 FINANCE LTD .... [ . 09/30/2023 . | Paydoun ... ....9,959 |.... .0 . . 09/30/2036 .
..81746L-AA-0 | SEMT 2015-3 A1 - CMO/RVBS . 09/01/2023 . |Paydown 9,472 |. 0 . 07/25/2045 .
..817460-AA-9 | SEMT 182 A1 - CMO/RMBS 09/01/2023 . |Paydown .1,801 | 0 . 02/25/2048 .
..85573L-AA-9 | STARR 2019-1 A - ABS .. . 09/15/2023 . | Paydown 0 . 03/15/2044 .
..86190B-AC-8 |STR 2021-1 A3 = ABS ....ooeeeiiiiiiiiiiiiiiiiieeens [ . 09/20/2023 . | Paydoun ... .0 . . 06/20/2061 .
..87268R-AA-2 | TFINS 192 A1 = DO ..oovvnnnniiiniis [ oo . 08/28/2023 . | Paydoun ... .0 . . 02/28/2039 .
..87404L-AA-0 | TLWND 2019-1 A - ABS . . 09/15/2023 . | Paydown 0 . 12/15/2044 .
..903521/-AD-6 | STEAM 2021-1 A - ABS .... U [ . 09/28/2023 . | Paydoun ... .0 . . 02/28/2051 .
..96928*-FV-4 | WILLIAM BLAIR & CO CTL PT TRST TR CTF SE .... [....... . 09/15/2023 . | Paydoun ... ....33,566 . . I .0 . . . . 09/15/2044 .
..C1467#-AC-1 | CSL GROUP INC SR SEC NTS 08/13/2023 . |Paydown .. 375,000 ..375,000 ..375,000 |. ..375,000 |. 0 .0 .375,000 . 08/13/2030 .
..G4301U-AF-1 |Harbour Aircraft Investments Ltd 2017-1 C . 09/15/2023 . | Paydown .. 225,752 ..225,752 ..224,310 |. ..225,331 | 0 41 .226,752 . 11/15/2037 .
..G54897-AB-2 |LIMA METRO LINE 2 FINANCE LTD ....... D..... |. 07/05/2023 . | Paydoun ..5,192 5,192 .5,348 |. .5,335 |. 0 (143) .5,192 . 04/05/2036 .
..G7256K-AB-0 | PROP 2017-1 LIMITED 2017-1 A - ABS . C..... |- 09/15/2023 . | Paydoun 72,965 72,965 72,921 |. 72,931 | 0 .33 72,965 . 03/15/2042 .
..N29505-AA-7 | EMBRAER NETHERLANDS FINANCE BV ...... D. . 07/26/2023 . | MET-EMD .. 223,146 ..220,000 ..238,370 |. ..235,879 |. 0 (1,601) .234,278 . 01/17/2028 .
..P7077@-AH-7 |NASSAU AIRPORT DEVELOPMENT CO LTD SR SEC .... [C..... |. 09/30/2023 . |Paydown 90,000 90,000 |. .0 ] 0 .0 .0 . . 03/31/2035 .
..03535#-AF-3 | ENVESTRA VICTORIA PTY LIMITED SR SEC NTS .... |C..... . 07/12/2023 . | Maturity @ ..5,000,000 ..5,000,000 |.... ...0 | .0 .. .0 ... .0 . 07/12/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 25,741,475 25,777,607 (6,583) 0 (6,583) (827,886) (827,886) 808,378 XXX
..22546D-AA-4 | CREDIT SUISSE AG .... C..... |- 08/08/2023 . |Maturity @ 100.00 . . 1,700,000 ..1,700,000 ..1,797,750 |. 1,709,751 |. (9,751) | 0 . (9,751) .1,700,000 0| 0. 110,500 |. 08/08/2023 . 2.B FE
..86564C-AA-8 | SUMITOMO LIFE INSURANCE CO C...ov |- 0971572023 . |Call @ 100.00 . . 1,800,000 ..1,800,000 ..2,074,500 |. 1,834,990 |. .. (34,900) | 0 (34,900) .1,800,000 0| .0 . 117,000 |. 09/20/2073 . |1.G FE .
..949746-55-6 | WELLS FARGO & CO ............ [ . 09/12/2023 . |Call @ 25.00 ....cooeeeees Jooeeeeeeinneeeneenss oo 1,804,600 |............72,184 |[........ 1,797,050 |........1,797,050 |.... . .0 .. 0 s 1,797,050 |.. ..7,550 |..........7,550 79,178 s 2.BFE ...
1309999999. Subtotal - Bonds - Hybrid Securities 5,304,600 3,572,184 5,669,300 5,341,791 0 (44,740) 0 (44,740) 0 5,297,050 0 7,550 7,550 306,678 XXX XXX
2509999997. Total - Bonds - Part 4 20,304,469 19,246,814 21,840,021 18,501,292 0 15,102 0 15,102 0 21,007,401 0 (792,932) (792,932) 872,708 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 20,304,469 19,246,814 21,840,021 18,501,292 0 15,102 0 15,102 0 21,007,401 0 (792,932) (792,932) 872,708 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
Federal Home Loan Bank
..313390-00-7 |FHLBANKS OFFICE OF FINANCE .......cooovvevienenns [oreenn . 09/22/2023 . | of Topeka .............oee. |oees 334,619.416 |..... 33,201,786 |..ceeeeeeieeeeeeeees e 33,209,137 |.... L0 e .. PPN | I PR 33,209,137 |.. 82,648 |....
..313390-10-6 | FEDERAL HOME LOAN BANK OF TOPEKA 09/18/2023 . [ CORPORATE ACTION ..325,909.999 32,322,238 .32,322,238 |. L0 .0 .0 0
..536208-10-7 |LION INDUSTRIAL TRUST ... . 07/05/2023 . | DIRECT PLACEMENT ... ....320.088 |.......1,315,432 604,405 |........1,388,286 |...... (783,881) |..oovvveeeeenn 0 v 0 |, (783,881) |... . 711,027
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5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 66,929,455 XXX 66,135,781 1,388,286 (783,881) 0 0 (783,881) 0 66,135,781 0 793,675 793,675 6,560 XXX XXX
Mischler Financial Group
..922908-62-9 | VANGUARD MD-CP | ETF .....eevvvemmmmnninninninnnnns [ eeeeenn . 07/06/2023 . | uvvvrrnnnnninnnnniiiiiiiinins |, 276.000 |.......... 59,861 [oeevvveeeiniiiininnn feniniiinne 66,359 |............ 56,252 |........ 10,107 [ooeeeiiennns (VR [V R 10,107 |ooooeeeininns [ R 66,359 [.......ccennns [V (6,498) |........ (6,498) |..ccoeeeeeennns 4 s ]
..922908-63-7 | VANGUARD LG-CP | ETF ... oo . 07/06/2023 . | SUSQUEHANNA .......ovvvvvns |oveeens 2,441.000 |......... 488,681 [...evvviiiiiiiiiins forininnnns 441,186 |........... 425,222 |......... 15,964 [ovvvvvvennnnns (VO [ RS 15,94 |............... 0 e 441,186 |..ooeeeennnnnn (U 47,494 |......... 47,494 |............. 3,537 [oeeeeeen e
Mischler Financial Group
..922908-75-1 [VANGUARD S-C ID ETF ...eevvuiiiviininnniiiiinnnnnns | onnnens . 07/06/2023 . | .eeeniiiiiiiiiiieeieiiiiieeees eiiiianan 564.000 |......... 109,816 [..ooeeeeeeieieeeeees |oveeeeenns 121,203 |........... 103,517 |........ 17,687 [oooeeeieennnn [ 0 foeeennn 17,687 |.oooeeeeennn. [V PO 121,203 |..oooeeeeennns 0 f...... (11,388) |....... (11,388) |.evveereerennnes 849 [ o] i
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 658,357 XXX 628,748 584,990 43,758 0 0 43,758 0 628,748 0 29,609 29,609 4,820 XXX XXX
..68172*-10-9 |0MAHA HEALTH INSURANCE CO ..vvvvvvvvvvvvvnnnnnnnns | ....... | 08/22/2023 . |Helurn of Capital ....... | ............. 0.000 |..... 60,000,000 [..ccooeeiiiiiiiiiins founnn 60,000,000 |...... 60,000,000 J........ee.... 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ I PP 0 Jueees 60,000,000 |......ccuunnnns [ I PP (U T [ PP 0 Joeenies eeveeenn] eeveiiinnnns
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 60,000,000 XXX 60,000,000 60,000,000 0 0 0 0 0 60,000,000 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 127,587,813 XXX 126,764,529 61,973,277 (740,123) 0 0 (740, 123) 0 126,764,529 0 823,284 823,284 11,380 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 127,587,813 XXX 126,764,529 61,973,277 (740,123) 0 0 (740, 123) 0 126,764,529 0 823,284 823,284 11,380 XXX XXX
5999999999. Total - Preferred and Common Stocks 127,587,813 XXX 126,764,529 61,973,277 (740, 123) 0 0 (740, 123) 0 126,764,529 0 823,284 823,284 11,380 XXX XXX
6009999999 - Totals 147,892,282 XXX 148,604,550 80,474,569 (740,123) 15,102 0 (725,021) 0 147,861,930 0 30,352 30,352 884,087 XXX XXX
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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*AC ...evennnneenn D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 02/26/2015 |. 04/29/2025 |............... [V 6,152,000 [3.4075% USD  |oeeveeunreennee (U S [ . 50,978 |...... 1,273,200 |@......... |...... 1,273,138 [t [ (40,000)]+ccvvvunnaens [V O (V)] N 38,942 |— ...... 100/100 ........
Peyto Exploration PAY JPMorgan Chase (|| | PayFix CAD
4.26% CAD RCV 4.3125% Bank, National 4.26%; RecFix
USD e 717046B@4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUSRNES7  |. 04/16/2015 |. 05/01/2025 |............... [0 - 4,092,490 14.3126% USD  [..oeevvvnnnnnnns [ [V . 14,556 |......... 409,792 |@......een [ernnnnnnn 392,035 |..ccvvninnns [0 761 s [V R Ofeenns 25,951 |—— ...... 100/100 ........
Anglian Water Service JPMorgan Chase | (| | | PayFix GBP
PAY 2.93% GBP RCV Bank, National 2.93%; RecFix
3.365% USD ... GO3698AX4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 01/28/2016 |. 04/27/2026 |............... [V 4,315,2003.365% USD  [.eeeeerennnnnns (U S [ . 27,089 |........ 656,100 [@.......c. |eernnnn 673,280 [-ooeeeeeininnnns [ (30,000)] e eevvuneeees [V O (V)] N 34,865 |— ...... 100/100 ........
Transmission Fin DAC JPMorgan Chase ....PayFix 2.42%
PAY 2.42% EUR RCV Bank, National EUR; RecFix
4.1225% USD ...eveennenn GI006GALO .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUSRNES7  |. 04/13/2016 |. 05/06/2036 |............... [V I 6,771,000 }4.1225% USD  [oeeviiviinnnnns [ [V . 91,345 |......... 429,000 (@......... [oeeeeeee 665,783 [..ooevvvvninnnns [V . 79,200 |ovveneeiinnnnnn [V R (U R 121,044 [— ...... 1007100 ........
LondonMetric Prop. PAY Bank of America, ... PayFix 2.88%
2.88% GBP RCV 4.0715% National GBP; RecFix
USD e G5600#AC6 ......ennneeen D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 08/11/2016 |. 09/21/2028 |............... [V 7,783,200 [4.0715% USD  |oeeeeenneaenes (U S [ . 78,132 .. 465,000 (@......... [......... 830,840 [..oeeeeennennnns [ (60,000)]-+evvvvunneees [V O (V)] N 87,453 |— ...... 100/100 ........
Covent Garden Grp H. JPMorgan Chase ... PayFix 2.37%
PAY 2.37% GBP RCV Bank, National GBP; RecFix
3.5125% USD ...evennnnnn G2479@ADT .......cceven D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 08/12/2016 |. 11/14/2028 |............... [0 - 2,593,2003.5126% USD  [...ccevvvnnnnnns [ [V . 24,110 |ovuennnns 153,800 [@......... |..cceeee 264,946 |...oonieeennnnnn [V (20,000)].ccvvvennnnns [V R Ofeenns 29,567 |-— ...... 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 |............... [V 5,000,000(3.64% USD  [oceeeeeeinnnnnn (U S [ . 43,190 |...... 1,130,846 [@......... |oeeeeennn 915,272 |veeeeeeeen 0fnes 190,301 |oeevenieees [V O (V)] N 71,583 |— ...... 100/100 ........
Capita Holdings Ltd JPMorgan Chase ... PayFix 2.77%
PAY 2.77% GBP RCV Bank, National GBP; RecFix
3.685% USD ... G1846@BF3 .............. |D 1 ........... Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7 |. 10/07/2016 |. 10/27/2026 |...............0[........ 4,626,228 |3.685% USD ..95,830 @......oee Jeeennnns 213,159 .. ... (37,144).... ST 100/100 ........
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Forth Ports Finance Bank of America, ... PayFix 2.62%
PAY 2.62% GBP RCV National GBP; RecFix
3.5525% USD ..cevveennns G3663#AAI .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 10/07/2016 |. 12/15/2026 |............... [V 2,489,800 [3.5525% USD  |eeeeeunieenne (U S [ . 16,850 |.......... 50,400 (@......... [.eeeeeee 118,692 |.ccevveees [ (20,000)] e eevvmnnaeens [V O (V)] N 22,462 |— ...... 100/100 ........
JPMorgan Chase ... PayFix 3.10%
Inchcape plc PAY 3.10% Bank, National GBP; RecFix
GBP RCV 3.848% USD ... | GB177#AF0 ... veeeenen.. | Currency..... Association ........ 7HBGLXDRUGQFUS7RNE97 |. 11/01/2016 |. 05/18/2029 |.... . 11,002,500 3.848% USD Q.. ....369,444 |... .. (90,000)..... e 1007100 ..
Kingspan Sec's 2016 JPMorgan Chase ... PayFix 1.64%
PAY 1.64% EUR RCV Bank, National EUR; RecFix
3.565% USD ............. G5264#AS8 .......ceen..n D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 11/02/2016 |. 11/16/2026 |............... [V 3,331,5003.565% USD  [.eeeerennnnnnns (U S [ . 49,438 |........ 160,500 |@......... [oeuennees 189,730 |-eeveveeeees [ . 39,600 [.eeneeeeennnnn [V O (V)] 29,681 [—— ...... 100/100 ........
Covent Garden Grp H. JPMorgan Chase ... PayFix 2.82%
PAY 2.82% GBP RCV Bank, National GBP; RecFix
4.0475% USD ............ G24790AG4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 06/06/2017 |. 08/31/2029 |............... [V 7,728,000 4.0475% USD  [oeeiiiiinnnnns [ [V . 76,218 |......... 409,800 (@......... [...cccee 818,264 [.....ccevnnnnnns [V (60,000)]...cevvunnns [V R Ofeienes 94,692 |-— ...... 1007100 ........
Bank of America, ... PayFix 2.03%
VTTI BV PAY 2.03% RCV National EUR; RecFix
4A875% oo NIOB1GAKE .............. D1t Currency..... Association ........ BATYDEB6GKMZO031MB27  |. 11/02/2017 |. 12/15/2027 |............... [ 11,662,000 }4.1875% USD  [oceeeeeeennnnns (U S [ 201,644 |...... 1,092,000 |@......... |...... 1,353,489 |...eeneeeennn 0fnes 132,000 |-eeeevnnneees [V O (U 120,484 [— ...... 100/100 ........
Genuine Parts Company JPllorgan Chase ... PayFix 2.02%
PAY 2.02% RCV 3.9975% Bank, National EUR; RecFix
........................... 372460049 .............. |D 1 ...........[Currency..... |Association ........ 7HBGLXDRUGQFUS7RNES7 |. 10/18/2017 |. 10/30/2029 [...............0|....... 5,889,000 [3.9875% USD e O [ 0 e 94,410 ... 604,000 (@......... [......... 739,780 |oeeeeneieinnnn 0ot 86,000 foeenecevenen O e 0 [l 78,153 | —— L. [ 1007100 ...
Vesuvius Holdings JPMorgan Chase ... PayFix 1.90%
Limited PAY 1.90% RCV Bank, National EUR; RecFix
3.9875% i GI33BHAES ......cceennn D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 10/18/2017 |. 12/16/2027 |............... [V 7,060,8001(3.9875% USD  [c.eeeeeeeennnnns (U S [V 118,782 ........ 718,800 [@......ce. |oeeennns 846,170 [..oeeeeennennns [ . 79,200 |veeeeeeeeennnnn [V O (V)] N 72,97 [— ...... 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 7,785,130 (4. 13% USD  |eeeeeiiie [ [V . 20,317 |ouuennnns 419,733 |@....cevnn [ennnnnns 428,885 | [V . 15,221 [ [V R Ofeienes 80,926 [-— ...... 100/100 ........
Colliers International JPllorgan Chase ....PayFix 2.23%
10 YR SWAP 05/30/2028 Bank, National EUR; RecFix
........................... G2270@AA8 .............. |D 1 ...........[Currency..... |Association ........ 7HBGLXDRUGQFUS7RNE97 [. 05/02/2018 |.05/30/2028 |...............0 |...... 11,965,000 [4.81% USD eeeeeeeeeeeeenn O foriiiii . 00000002 253,290 ... 1,395,000 [@......... |......1,907,131 |o.eiieennnnn 0 ]oeeeenn 132,000 o O e 0020180, 157 | — ... [ 1007100 ........
Irish Residential Prop ... PayFix 1.83%
REIT plc PAY 1.83% EUR| EUR; RecFix
ROV o G49400AA4 .............. D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.02/12/2020 [.03/10/2030 |............... [V 8,704,000(3.83% USD  [ocoeiiiiinnnnns [ 0fennns 133,077 |.......... 248,000 (@......... [...ccc.e. 524744 | [ 105,600 |..cevvvennnnns [V R (U R 111,262 [-— ...... 1007100 ........
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 |.....eeeenenees [ 7,349,40013.982% USD  f..ieeiiiiene. (U] [ 114,421 ...... 1,007,400 |@......... [...... 1,461,378 |.oovvnnnees [ 79,200 |.eeueeeeeennnnn [V T [l T 155,700 [-— ...... 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 1,498,970 10,744,401 [ XXX 13,986,159 0 568,790 0 0 1,473,217 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 1,498,970 10,744,401 [ XXX 13,986,159 0 568,790 0 0 1,473,217 | 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 1,498,970 10,744,401 | XXX 13,986, 159 0 568,790 0 0 1,473,217 | 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 1,498,970 10,744,401 | XXX 13,986, 159 0 568,790 0 0 1,473,217 | 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 1,498,970 10,744,401 [ XXX 13,986,159 0 568,790 0 0 1,473,217 | 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
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STATEMENT AS OF SEPTEMBER 30, 2023 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 Current Statement Date
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 Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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 1,498,970 10,744,401 | XXX 13,986, 159 0 568,790 0 0 1,473,217 XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
() [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period
[ [




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

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

NONE

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

NONE

EO7
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Bank of America, National Association ... BATYDEB6GKMZ0031MB27 . |... 22,820,000 [oveeneiiiininieeiiiienenn 0 o 2,027,133 |... | ) e 2,731,906

Citibank, N.A. oooeiriiiieeieeeeeeeee . E570DZWZ7FF32TWEFATE . . . . 470,000 . 248,000

JPMorgan Chase Bank, National Association . THEGLXDRUGQFUS7RNES7 . |... .... 11,460,000 |.... [T 8,469,268 |...

0299999999. Total NAIC 1 Designation 14,750,000 10,744,401

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 14,750,000 0 10,744,401 0 0 13,986, 159 0 54,744 1,473,217 0
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64

10,744,401 0




603

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

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

0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
Bank 0f AMErica ....cccceeeiii BATYDEBBGKMZOO3TMB27 . | CASH ..o 000000-00-0 ....ccee [CASH e e 2,820,000 |eeeeiiiiiiiiiiiieeees 2,820,000

Citigroup
JP Morgan Chase Bank

ES70DZWZ7FF32THEFATE .
THBGLXDRUGQFUS7RNED7 ..

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

.. 11,460,000 |..

11,460,000

0299999999 - Total 14,750,000 14,750,000
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-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 Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
46647Y-AL-1 .........] JWP_CLO CLO .. 07/17/2029
89641A-AV-7 TRINITAS CLO LTD CLO .. .. 10/25/2028 ...
28853R-AL-3 ELLINGTON CLO | LTD ECLO_17-1A CLO .... .. 04/15/2029 ...
83407C-AA-6 SOF| CONSUMER LOAN PROGRAM ASSET BACKED . .. oeeen. 09/25/2030 ...
08162D-AA-6 .........| BENCHWARK MORTGAGE TRUST BMARK CMBS 231,087 |.. ....231,284 |....... 08/15/2057
962210-AD-5 .........| WF-RBS COMMERCIAL MORTGAGE TRU CMBS ... . 3,546,987 |.. ..3,554,313 12/15/2046
89236T-KN-6 .........| TOYOTA MOTOR CREDIT CORP CORP FLOATER . . 3,000,978 |.. . 3,000,000 12/11/2023
13606K-QL-3 .........| CANADIAN IMPERIAL BANK OF COMM CERTIFICATE OF DEPOSIT . 2,503,528 |.. . 2,500,000 12/11/2023
83368Y-KF-3 .........| SOCIETE GENERALE SA COMMERCIAL PAPER .EFE ... . 2,503,029 |.. . 2,500,000 12/11/2023
96221T-AE-7 .........| WF-RBS COMMERCIAL MORTGAGE TRU CMBS ... LAFE ... . 1,491,082 |.. . 1,490,200 03/15/2047
61763K-BA-1 .........| MORGAN STANLEY BAML TRUST MSBA CMBS ... 1,498,158 |.. .. 1,498,099 |....... 04/15/2047 ...
12591V-AD-3 .........| COMM MORTGAGE TRUST CMBS .. 2,845,755 |.. 2,857,675 |....... 04/10/2047
12597B-AQ-2 CSAIL COMMERCIAL MORTGAGE TRUS CMBS .. 09/15/2052 ...
12591T-AE-6 COMM MORTGAGE TRUST COMM_14-LC CMBS .. 04/10/2047
61763M-AF-7 MSBAM_C16 CMBS .....eeeeeeieee e .. ....... 06/15/2047
891158-27-8 TORONTO-DOMINION BANK (NEW YOR CERTIFICATE OF DEPOSIT 1,501,911 |.. 1,500,000 |....... 03/25/2024 ...
08180E-BJ-2 BENEFIT STREET PARTNERS CLO LT CLO ....... 975,642 |.. 979,034 |....... 07/20/2029 ...
83407E-AA-2 .........| SOFI CONSUMER LOAN PROGRAM ASSET BACKED . 162,472 |.. 162,864 |....... 05/15/2031 ...
95002B-AA-1 .........| WELLS FARGO COMMERCIAL MORTGAG CMBS ... . 1,067,303 |.. .1,081,066 10/15/2052
12591Y-BC-8 .........| COMM MORTGAGE TRUST COMM_14-UB CMBS ... .3,726,058 |.. . 3,730,049 06/10/2047
04965C-AJ-7 .........| CSAM CLO AFE ... .296,827 |.. . 297,422 04/22/2027
89115B-WQ-9 .........| TORONTO-DOMINION BANK (NEW YOR CERTIFICATE OF DEPOSIT ... .CFE .... 1,501,640 |.. 1,500,000 |....... 09/13/2024 ...
46642N-BC-9 .........| JPMBB COMMERCIAL MORTGAGE SECU CMBS 537,571 |.. v 09/15/2047 ...
05586F-YV-3 BNP PARIBAS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT . 2,504,072 |.. 2,500,000 |....... 07/08/2024
92330W-BJ-5 Venture CDO Ltd CLO . .. 2,587,953 |.. 2,604,007 |....... 10/20/2028
06367D-BM-6 BANK OF MONTREAL (CHICAGO BRAN CERTIFICATE OF DEPOSIT 5,004,075 |.. 5,000,000 |....... 07/22/2024 ...
617446-8J-1 MORGAN STANLEY CORP FLOATER .. .... 1,455,653 |.. ... 1,459,073 |....... 07/22/2025 ...
12592G-BD-4 COMM MORTGAGE TRUST COMM_14-CR CMBS .. 2,945,698 |.. .. 2,945,719 |....... 08/10/2047
46643A-BE-2 .........| JPMBB COMMERCIAL MORTGAGE SECU CMBS ... 3,601,050 |.. 3,604,280 |....... 09/15/2047 ...
01749T-AN-0 .........| ADAGIO CLO CLO 1,741,307 |.. . 1,753,151 01/15/2030
87974H-AS-0 .........| TELOS CLO LTD CLO ... ..2,293,033 |.. . 2,304,768 01/17/2030
55821T-AA-5 .........| Madison Park Funding Ltd CLO . . 4,230,484 |.. . 4,359,104 04/15/2029
64129U-BS-3 ......... [ NEUBERGER CLO CLO AFE ... 4,738,754 |.. 4,815,389 |....... 04/22/2029 ...
56844Y-AA-5 .........| MARINER LDC CLO AFE L 1,323,909 i 1,324,954 |....... 04/25/2031 ...
2027A0-KN-8 .........| COMMONWEALTH BANK OF AUSTRALIA CORP FRGN FLOATER ... 2,251,480 |.. 2,250,000 |....... 01/10/2025
92915C-AQ-7 ... ING INVESTMENT MANAGEMENT CLO CLO 922,030 |.. 916,292 |....... 01/20/2031
902674-YU-8 UBS AG (LONDON BRANCH) CORP FOREIGN 2,825,286 |.. 2,824,830 |....... 01/13/2025 ...
69702H-AA-6 PALMER SQUARE CLO CLO . 3,582,105 |.. .. 3,599,015 |....... 10/15/2029 ...
14311X-AA-0 CARLYLE CLO ..eevvvnnnnnns 1,980,053 |.. 1,970,498 |....... 04/20/2031 ...
81881J-AC-6 .........[ SHACKLETON | CLO LTD CLO 1,971,503 |.. 1,966,210 |....... 05/07/2031
12653V-AA-4 .........| CREDIT SUISSE MORTGAGE CAPITAL CMBS ... . 4,982,195 |.. . 4,987,591 05/15/2036
06762C-AQ-1 .........[ BARINGS CLO CLO . 2,491,081 |.. . 2,486,552 10/16/2033
05565E-CD-5 ......... [ BMII US CAP CORP LLC CORP FLOATER . 3,004,526 |.. . 3,000,000 08/11/2025
74250P-AB-1 .........| PRINCIPAL LIFE GLOBAL FUNDING CORP FLOATER . 2,995,760 |.. . 3,000,000 08/28/2025
17325F-AZ-1 .........| CITIBANK NA CORP FLOATER .EFE ... . 2,999,836 |.. . 3,000,000 09/29/2025
23306G-AA-5 .........| DBGS MORTGAGE TRUST DBGS_18-BI CMBS ... LAFE ... .... 1,636,787 |.. .... 1,740,176 |....... 05/15/2035 ...
233062-AA-6 .........| DBCG MORTGAGE TRUST DBCG_17-BB CMBS ... 2,671,644 |.. .... 2,697,972 |....... 06/15/2034 ...
482598-AA-7 KNDL 2019-KNSQ CMBS ......eveiieniieiiiiesiieeiesiee e sneesneeseneesneenns | e TAFE o [ 1,991,007 |.. .... 2,000,000 |....... 05/15/2036 ...
94988J-6E-2 WELLS FARGO BANK NA CORP FLOATER . .... 3,007,037 |.. .... 3,000,000 |....... 08/07/2026
12482H-AA-2 CAMB COMMERCIAL MORTGAGE TRUST CMBS . e 2,288,577 | 2,329,623 |....... 12/15/2037 .......
48661T-Ad-4 .........| IRRADIANT CLO CLO ....oevveervneeeeeennnnns LAFE ... 997,568 |....... 10/15/2031 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - 110,622,828 111,076,228 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 110,622,828 111,076,228 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 110,622,828 111,076,228 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 110,622,828 111,076,228 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
00084B-A5-3 .........[ ABN AMRO FUNDING USA LLC COMMERCIAL PAPER ... 2,955,200 |.cueeeiiiieiiiies 2,955,200 |....... 01/05/2024 .......
125090-BR-3 .........| CDP FINANCIAL INC COMMERCIAL PAPER .... 2,000,000 |.. .... 2,000,000 |....... 01/18/2024
50244L-D8-4 ......... [ LVMH MOET HENNESSY LOUIS VUITT COMMERCIAL PAPER .. 02,911,492 |.. . 2,911,492 04/08/2024
83050W-GR-9 ......... | SKANDINAVISKA ENSKILDA BANKEN COMMERCIAL PAPER ... . 3,000,000 |.. . 3,000,000 05/31/2024
68328G-F3-5 .........| ONTARIO TEACHERS FINANCE TRUST COMMERCIAL PAPER .. 01,924,013 |.. . 1,924,013 06/03/2024
46656H-AM-4 .........] JP MORGAN SECURITIES LLC COMMERCIAL PAPER .... 3,000,000 |.. ....3,000,000 |....... 08/01/2024
05571E-CF-2 .........| BPCE IAM COMMERCIAL PAPER .... .... 3,000,000 |.. .... 3,000,000 |....... 08/05/2024 ...
07273L-HD-3 .........| Bayer Corp COMMERCIAL PAPER .. R .... 1,896,094 [.. ... 1,896,004 |....... 08/13/2024 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 20,686,799 20,686,799 XXX
225361-8J-4 ......... CREDIT INDUSTRIEL ET COMMERCIA CERTIFICATE OF DEPOSIT ...vovvviiiiciiniinininiinins | s oo e feeeieccce 3,000,000 feneeeeieieieiens 3,000,000 [....... 10/18/2023 .......
89788L-6G—4 .........| TRUIST BANK CERTIFICATE OF DEPOSIT .... 1,000,000 |.. .... 1,000,000 |....... 10/31/2023 ...
60710R-6Q-3 .........| MIZUHO BANK LTD (NEW YORK BRAN CERTIFICATE OF DEPOSIT ... R I .... 3,000,000 |.. .... 3,000,000 |....... 11/30/2023 .......
86565F-IT-5 ......... SUMITOMO MITSUI BANKING CORP ( CERTIFICATE OF DEPOSIT ....ovvvvvvnnnvvnvrnnnnnennennnnnnnene L ooniiiiis Do e e, 3,000,000 f..ooiiiiiiiiniiiinnnns 3,000,000 |....... 11/30/2023 .......
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
05966D-4K-5 .........| BANCO SANTANDER SA (NEW YORK B CERTIFICATE OF DEPOSIT ... .... 1,500,000 |.. .... 1,500,000 |....... 12/05/2023 ...
05966D-X4-9 ......... | BANCO SANTANDER SA (NEW YORK B CERTIFICATE OF DEPOSIT ... . 1,500,000 |.. . 1,500,000 12/05/2023
65603A-MD-0 ......... [ NORINCHUKIN BANK (NEW YORK BRA CERTIFICATE OF DEPOSIT ... . 2,999,981 |.. . 2,999,981 12/19/2023
55380U-KN-6 ......... | MUFG BANK LTD (NEW YORK BRANCH CERTIFICATE OF DEPOSIT ... ... 1,500,000 |.. ... 1,500,000 |....... 01/05/2024 ...
86565F-S9-4 ... .| SUMITOMO MITSUI BANKING CORP ( CERTIFICATE OF DEPOSIT ... .... 1,500,000 |.. .... 1,500,000 |....... 02/05/2024 ...
86564P-CG-4 SUMITOMO MITSUI TRUST BANK LTD CERTIFICATE OF DEPOSIT ...eeeeveeeeeeeemneeeeeeeemmeeeeeeee oo Do oo e 2,999,984 ouueiiiiiiiieeeen 2,999,084 |....... 02/20/2024 ...
8574P1-NK-8 STATE STREET BANK AND TRUST CO CERTIFICATE OF DEPOSIT .... 1,500,000 |.. .... 1,500,000 |....... 03/05/2024 ...
87019W-KP-9 SIWEDBANK AB (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT . .... 2,000,000 |.. .... 2,000,000 |....... 03/20/2024 ...
8695R-3Z-1 SVENSKA HANDELSBANKEN AB (NEW CERTIFICATE OF DEPOSIT . .. ....... 03/25/2024 ...
06052T-5!I-6 BANK OF AMERICA NA CERTIFICATE OF DEPOSIT ..oveeeeeeeeenieeeeeeeeeeeeeeeneeeeeemmnneeeeeee Lo Do oo, 3,000,000 |.. .... 3,000,000 |....... 04/08/2024 ...
05586F-P9-2 ......... | BNP PARIBAS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT .... .... 1,000,000 |.. .... 1,000,000 |....... 05/07/2024 ...
96130A-TH-8 .........| WESTPAC BANKING CORPORATION (N CERTIFICATE OF DEPOSIT ... . 1,500,000 |.. . 1,500,000 05/10/2024
8574P1-NU-6 .........| STATE STREET BANK AND TRUST CO CERTIFICATE OF DEPOSIT ... . 1,500,000 |.. . 1,500,000 05/21/2024
87019W-NK-7 .........| SWEDBANK AB (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT ... .1,000,000 |.. .1,000,000 07/19/2024
65558U-2F-8 .........| NORDEA BANK ABP (NEW YORK BRAN CERTIFICATE OF DEPOSIT ... .... 3,000,000 |.. ....3,000,000 |....... 08/05/2024 ...
9609999999. Subtotal - Cash (Schedule E Part 1 type) 37,499,866 37,499,866 XXX
T4440E-30-0 ......... DRYDEN CORE FUND MM SER MMMF PRU Institutional Money Market ............cccoooiiiiiiinnnnns 44,129,002 |.. 44,129,002 01/31/3100
01626V-X4-0 .........[ ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER .. . 2,998,620 |.. . 2,998,620 10/04/2023
01626V-X6-5 .........[ ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER .. .... 1,998,456 |.. .. 1,998,456 |....... 10/06/2023
42250R-XC-8 ... .| HEALTHPEAK PROPERTIES INC COMMERCIAL PAPER .........eeeiiiiiiiniiiiniiiiiinininnninnnnnnnnnn | i feeeeeeeene A FE e | 4,991,444 |.. 4,991,444 |....... 10/12/2023 ...
45856X-XG-7 INTERCONT INENTALEXCHANGE GROUP COMMERCIAL PAPER .... 2,993,000 |.. 2,993,000 |....... 10/16/2023
867238-XK-1 SUNCOR ENERGY INC COMMERCIAL PAPER .. .... 3,088,760 |.. 3,988,760 |....... 10/19/2023 ...
59501R-XP-0 MICROCHIP TECH INC COMMERCIAL PAPER ... .... 2,989,697 |.. 2,989,697 |....... 10/23/2023 ...
78476H-XR-9 ST ENGINEERING NORTH AMERICA | COMMERCIAL PAPER .... 1,494,600 |.. 1,494,600 |....... 10/25/2023 ...
78477G-XR-0 STE TRANSCORE HOLDINGS INC COMMERCIAL PAPER . .... 1,494,600 |.. 1,494,600 |....... 10/25/2023 ...
903520-XR-3 ......... | UDR INC COMMERCIAL PAPER .... 2,988,840 |.. 2,988,840 |....... 10/25/2023 ...
42824G-XX-3 .........| HEWLETT PACKARD ENTERPRISE CO COMMERCIAL PAPER ... . 2,986,050 |.. . 2,986,050 10/31/2023
38150U-YU-9 .........| GOLDMAN SACHS INTERNATIONAL COMMERCIAL PAPER . 1,982,278 |.. . 1,082,278 11/28/2023
60676N-2D-1 .........] MITSUBISHI CORP (AMERICAS) COMMERCIAL PAPER .... ..3,955,632 |.. ..3,955,632 12/13/2023
02665K-2J-9 ... .| American Honda Fin Corp COMMERCIAL PAPER . .... 2,963,080 |.. .... 2,963,080 |....... 12/18/2023 ...
67077V-24-0 ......... NUTRIEN LTD COMMERCIAL PAPER ......ccevvmeniiiiiiiiieeeeriiiieeeeceniieeeeevnneneeessnnnnnenees | ooneinis feeeeeenenn QA FE ceee |, 1,481,313 [oooeeiiiiieeeeiinnn 1,481,313 |....... 12/18/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 83,435,371 83,435,371 XXX
9999999999 - Totals 252,244,864 252,698, 264 XXX

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

Fair Value $ -
Fair Value $

(28,789, 115)
..308,352,105

Book/Adjusted Carrying Value $ ..
Book/Adjusted Carrying Value $ -

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC1 § .........220,422,910 NAIC2 $ ........... 32,275,354

NAIC3 § ..

.0

E11.1

NAIC 4 $

.0 NAIC5 § ..

....(28,946,418)
....308,797,193




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

First National Bank of Omaha
................................................. Omaha, NE ....cccooviiicininine ...0.000 inenn2,570,874 |.......... (4,239,535) (3,704,853)|..
JP Morgan Chase Bank . New York, NY . |..5.080 |.. 14,194,248 |.......... 11,037,456 |. .9,409,116 |..
US Bank ..o Omaha, NE ..o ...0.000 (1,351, 181)].......... (1,102,871) (2,274,382)
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 6,001 0 17,521 227,445 35,361
0199999. Totals - Open Depositories XXX [ XXX 196,644 0 15,431,462 5,922,495 3,465,241
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 196,644 0 15,431,462 5,922,495 3,465,241
0499999. Cash in Company's Office XXX [ XXX XXX XXX 0 0 0

0599999. Total - Cash

196,644

15,431,462

5,922,495

3,465,241
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Mutual of Omaha Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6

Description Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
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

2509999999.

Total Bonds

31846V-41-9 .......
31846V-53-4 .......
94975H-29-6 .......

B P PP PP PPPPPPPPRY Do 06/02/2023

[ N 06/02/2023
[0 N IR 09/05/2023

FIRST AMER:TRS 0BG V
FIRST AMER:US TRS MM Y

8209999999.

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

8609999999

- Total Cash Equivalents
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