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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [reneenna 23,918,195,802 ..o [V 23,918,195,802 |.......... 21,549,654,445
2. Stocks:
2.1 Preferred SIOCKS ....c.ouiviiierieueiririscieieeeireseses et sesseeae s seseseaessssesnsssesens [oeereesinecnenns 190,407,625 |......oveerercccerreene [V S 190,407,625 |................ 181,779,852
2.2 COMMON SOCKS ...ttt nenen [oeossnineennas 261,480,231 [.ocvverirnee 5,288,761 |..cccoevrennee 256,191,470 |................ 236,085,148
3. Mortgage loans on real estate:
B FIISEHENS ..ot [ 4,232,083,506 |.......ocveeeeriririciiieinne [V 4,232,083,506 |........... 3,926,098, 742
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
ENCUMDIANCES) ...ttt |eesserereieineens 4,432,500 |..ocooieiieiceine (U 4,432,500 |.coeriiiinnne 4,459,105
4.2 Properties held for the production of income (less
e 0 eNCUMDBIANCES) ....cocvimiiicicicieiceicieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) .....ooeieeeiiietetceeeeee ettt s s aes s s es e sesssssnenens [oetesesenenenenees 3,766,037 oo [V O, 3,766,037 |.....cocveveee 3,762,818
5. Cash ($
[ J 24,926,606 ) and short-term
investments (§  ............... 168,200,000 ) ..o [ 121,973,245 121,973,245 | 84,943,183
6. Contract loans (including $  «eveovovrererrerieieiceeeene 0 premium notes) ...... [-oeeeeeuene 257,478,446 257,409,787 |.....c.co...... 226,098,793
7. Derivatives ............... . 160,110,820 |.. . 160,110,820 |.. . 128,196,826
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 998,872,232 996,791,971 942,944 497
9. ReCeiVabIes fOr SECUMEES .........eurueiiieiiiciiicisieie e 104,161,612 104,161,612 |...cooveneeeee 21,447,761
10. Securities lending reinvested collateral assets . ..870,084,830 |.. ..870,084,830 |.. ..867,713,771
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveeeeevevciercrceeeens freeeeeeees 31,123,046, 886 31,115,609,204 |.......... 28,173,184,940
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 ............covurimiurimeerineerieinieieeeeeneeeneeas [eoeeeciseecnees 249,678,915 ..o (U 249,678,915 |............... 207,503,781
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ (28,523,740 ... 2,207,865 |..cccvrrennee (30,731,604)(.............. (152,408,271)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ........c.cccoveiiiiinnne. 0
earned but unbilled Premiums) ...........cccveeeieieiiiereereeceeee e [ererereeeeeees 419,604,112 |.ooreeeeeeeee (01 A 419,604,112 |.cooeeee. 382,385,052
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 r@INSUIETS ...........c.corrrurueererireeeeeeeerenneees [reeesecieisenes 73,761,577 73,761,577 |.oovveene 134,671,605
16.2 Funds held by or deposited with reinsured companies .............cccceeeeres forverccniennns 44,920,845 44,920,845 |................ 66,575,276
16.3 Other amounts receivable under reinsurance contracts .. 70,491,394
17.  Amounts receivable relating to uninsured plans ............ccccocceeveiiiniiniinicecs e, 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......cccoeiiiiiiiinnn, 0
18.2 Net deferred tax asset )
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 9,137,307
20. Electronic data processing equipment and SOfWAre .............ocoveveeeeeerereris foereeerrinnnneenenes 2,200 [oovoviiiieeeeeee [V 2,200 [, 10,557
21. Furniture and equipment, including health care delivery assets
(B e 0 ) s | 7 (VI P 27,270 oo [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.ccoooevvreviies ferevneiiiiciee [0 T [0 T [0 OO 0
24. Healthcare ($ oooooererveneeeeeeenes 0 ) and other amounts receivable ...... |-.cococoeerenene. 6,249,866 |...c.cccovreneee. 6,249,866 |......oeovreeeerrceiine (1 0
25.  Aggregate write-ins for other than invested assets ..........ccccceeveieeeueveeeieeeens freeeeenienens 221,855,678 |.......ccc0ne. 119,876,458 |............... 101,979,220 |........cccoce.... 8,255,116
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvvieiveuereiiiieecieieiee e feeeeeses 32,522,821,825 |..occvcvnnee 340,437,842 |.......... 32,182,383,982 |.......... 29,057,174,959
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...eeeececaeeeee e aeeeeee e e see e e e e e s seseseeesssesesesesesnsnsesesesesnnsnnansenns [reniniesanns 4,527,267 ,850 |.....coovceeecrirccieinne [V 4,527,267,850 |........... 4,167,903,258
28. Total (Lines 26 and 27) 37,050,089,675 340,437,842 36,709,651,833 33,225,078,218
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, Other @SSeS oo o, 89,816,249 |...oovovevenn. 3,653,761 [ 86,162,487 |.oovovevenn. 5,131,895
2502. Amount due from insolvent reinSUrer ..o o 9,573,110 |ovieree e [V 9,573,110 [ooeoeeeee 0
2503.  SUSPENSE TTEMS  .eiiiieiicicieieei et [ 122,466,319 |....ccooec. 116,222,697 |..covovvrinnne. 6,243,622 |...ccvvvriinen 3,123,221
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 221,855,678 119,876,458 101,979,220 8,255,116




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ........... 17,235,033,470 1€SS $ .oeovoeereeeerenineecieieiene 0 included in Line 6.3
(INCUdINg $ v 0 MOUCO RESEIVE) ...ttt ettt bbbt nsens [ereseieees 17,235,033,470 |.......... 15,622,630,548
2. Aggregate reserve for accident and health contracts (including $  .....coooceernnnccnnne 0 Modco ReServe) .........ooveeeeeweifoverececennne 891,686,416 |................ 880,474,298
3. Liability for deposit-type contracts (including $  ...cccooovvvvvvreccccne. 0 MOACO RESEIVE).......cooeeeeeeieiieeeieieeieeeeese s |oecieeeees 6,666,489,230 |............ 5,810,471,738
4. Contract claims:
B LR e bbb b bbb bbb bbb et st ns [eren s 164,386,984 |............... 174,797,476
4.2 ACCIAENE BNA NBAIN ......cveeee ettt bbbttt bttt ettt bttt ns e nns [oeeesiennienas 304,547,498 |................ 307,779,862
5. Policyholders’ dividends/refunds to members $ ........ccccoeeeiriiinnnnne 0 and coupons $ .....cceeevevereencicinininnne 0 due
BN UNPAIA ....oovevieeieeceeee ettt ettt et eae et ete et ese et et e s et e s et ese st ese st ese st eseesebessebeas et ess et esestesseseseeseb et ebe s ebenseaensesesseseseeseseesebeeserennans [rereetenenten et ettt et [0 U 0
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 $ ........ccccooeiiiiinis 0
1T Lo ) I RS RPRRN
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 MOACO) ..o |on
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 .........ccccooouiiiiiieniiiieieecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $ ..eoeeeeeeenne 20,506,061 accident and health premiums ............c.coeecueu. [rreecennens 39,304,727 |................ 36,394,865
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oouiiiiiiiei ettt ettt e es e e e it e eseesseesse e s e eseenseenseeneesneesnes |eaneensesae s eeiae s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ................... 9,007,145 accident and health
experience rating refunds of whichn $ ... 0 is for medical loss ratio rebate per the Public Health
ST A (o= PSSRSO PRRRR
9.3 Other amounts payable on reinsurance, including $
(7= L= USRS
9.4 Interest MaiNtENANCE RESEIVE ........cuiiiiiiiiii ettt ettt h e h e e sb e e e bt e bt e bt e bt eabesabesaeesaeesbeesbeesbeenbeens
10. Commissions to agents due or accrued-life and annuity contracts $
$ e 58,837,505 and deposit-type contract funds $  .oeeeeeririiceeeenne 100,435,366 |................ 107,492,647
11.  Commissions and expense allowances payable on reinSUranCce @SSUMEA ..............ccveiveieiiueueueuieiiseseeeeeseesesesssesssssesesesesssnas [oeseseenenensneeeeens 687,899 |..ooiiiree 933,338
12.  General expenses dUE OF @CCIUE ..........ccovrueirieririeienenienesieesieesiee e 46,548,966 |................. 46,004,144
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (2,012,580)|..cocvvrrnne (2,204,044)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ...........cccovvierurvereiiieieieieeieeeieieiae 22,594,067 |. .. 32,064,883
15.1 Current federal and foreign income taxes, including $ .......ccccoe... (1,674,665) on realized capital gains (losses) . 14,731,240 |. .. 10,068,874
15.2 Net defErred taX HADIIIY ............oovoieieieieieieie ettt ettt ettt se s e st s et esesese e e e s et esesesenesesesssns eseteeeteie ettt [0 U 0
16.  Unearned investment iNCOME ...........cceueurureimcueininenineeeieieeeeeenas ..5,194,830 |. ,648,049
17.  Amounts withheld or retained by reporting entity as agent or trustee ............c.cccooveveevererrerennnen. ..1,944 804 |. ... 1,731,989
18.  Amounts held for agents' account, including $ .......cccoeuevune 4,128,751 agents' credit balances ... 27,313,752 ..o 27,526,723
19.  Remittances and iteMS NOt @IOCALEM ............cuiiiuiuririiiiiicieieiei ettt ettt en s e 39,681,061 ... 44,776,124
20. Net adjustment in assets and liabilities due to foreign exchange rates .
21. Liability for benefits for employees and agents if not included @bOVe ...
22. Borrowed money $ .............. 423,958,200 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ .........ccccocoernicrcuenne 0 ) COMPANIES ... o 0]
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........ccc...... 26,367,769 ) reinsurers ......... [oeoccerieine 503,368,818
24.04 Payable to parent, subsidiaries and @ffiliateS ................ccecueveereueueieeeeeceete e eeeeecee et essca et es s et s s enssa et sesenesseaesena e 194,325,487
24.05 Drafts outstanding ..........c.cocoeeeeeeeeeeeeinenenneenns 36,668,676 |.
24.06 Liability for amounts held under UniNSUIEd PIANS .........ooiiiiiiiiiiiiie ettt st b et et be e s sseesnnes [eaee s
24.07 Funds held under coinsurance .
24.08 Derivatives .........ccccceeeerueenen.
24.09 Payable for securities ........
24.10 Payable for securities lending ...
24.11 Capital notes $ ...eovvvveveeeeennne and interest thereon $ ...coevvvevnvvveceeen 00 o e 0
25.  Aggregate write-ins for liabilities ............cccoeeoerirrreeccceeeene 252,827,739 293,006,501
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 30,087,792,634 27,097,275,180
27.  From Separate ACCOUNES SAEMENT ...........c.ciiiiiiiiiitetctceeee et ettt et et es et s e ettt sese s et et et e seb et eseas s ssssesesesesessansssssssesesesesssnans eseseaeanns 4,527,267,850 |............ 4,167,903,258
28. Total liabilities (Lines 26 and 27) .... 34,615,060,484 31,265, 178,438
29. Common capital stock .. ...9,000,000 |.
30.  Preferred Capital STOCK ..........oo oottt ettt e et h e bt e bt e be e bt e bt e Rt eaeeenneeneesheesbeenbeens [seeeae e
31. Aggregate write-ins for other than special surplus funds .
32, SUIPIUS NOES ..c.eeiiiiiiiiiiiiie e
33. Gross paid in and contributed surplus .......
34. Aggregate write-ins for special surplus funds
35, UNaSSIGNEd fUNAS (SUIMPIUS) ...ttt ettt et e e st e e e e e st e ea e e b2 e s e e b e e ae e e a e e e s e e es e e eseeese e se e b e enneenseenneaneeeneens
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included in LIne 29 $  ......c.ocvvvievriicnininieas 0 ) i [ 0 [ 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  .ovovoveceeerirenciccecinenes 0 ) s oo [0 0
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........ccccovvrrerrernnene 0 in Separate Accounts Statement) .............. 2,085,591,350 1,950,899,780
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 2,094,591,350 1,959,899,780
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 36,709,651,833 33,225,078,218
DETAILS OF WRITE-INS
2501, 0aSh COITATEral FECEIVEA ...ttt bbbttt bttt b ettt b [eeennacaeaeees 201,742,000 |............... 224,892,000
2502, ADANAONEA PrOPEITY vttt ettt bbb s et e b bbb sttt s bbb s et e skt et nene et s st benene e [eseneneneenaes 41,831,129 |..coovve. 39,309,937
2503,  MisCellaneous [1aDiTiTIeS ...ttt enns [eeeneseieaenennae 9,254,610 | 28,804,563
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) 252,827,739 293,006,501
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from OVErfloW PAgE .........ccciiiiiiiiiiiii s oo O RN 0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVerflOW PAGE .........oiiiiiiiiiiiiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeeeeenc oo 5,163,932,228 |............ 4,470,405,871 |............ 5,986,567,488
2. Considerations for supplementary contracts with life coNtingenCies..............ccccovovvieveveveeccceeeeeee e 63,733 [ 153,636 [...eoeeeeeeerieene 153,636
3. Netinvestment INCOME ..o ..963,615,721 |.. .772,612,186 |.. ..1,078,881,159
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ..4,656,189 |. 1,517,640 | 9,698,246
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 ..............ovioieveieviverereueeeeeseeeeeseeesesns e 136,065,739 [.oovceeenne 137,940,181 |............... 190,968,274
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..........c.c.cvieuereueieiiieeieeeseiesesesese st se e st s ssssnsssesens [eseesnscicacees 20,361,968 |...cccvceenene 21,672,420 |.oeenenn. 28,220,022
8.2 Charges and fees for deposit-type CONTACES ...........c.ceerieieiereeeeeececceie et [ree e 1,392,112 | 1,747,559 | 2,807,924
8.3 Aggregate write-ins for miscellaneous income .. 2,336,323 2,615,862 3,453,684
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 5,414,665,355 7,300,750,432
10, DEAth DENETIS ... eeeeeeseeeeeeeseseeeeseeseeeee. 1,059,649 181 [...............878,370,989 |.......... 1,185,652,406
11.  Matured endowments (excluding guaranteed annual pure endowments) . e 1,225,550
12, ANNUItY DENETILS ..ottt sessn s s sesesnnensnenssenes deeneenenenen. 049,718,619 |.oo.......585,542,508 |................ 792,436,715
13. Disability benefits and benefits under accident and health contracts ................cccccceveveeveveveeecreveccns foeeenenen....840, 361,869 |................ 794,760,000 |............ 1,059,727,934
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 1,472,593,839 1,975,256,487
20.  TOtals (LINES 10 10 1) wuuruieiiucueieeeeeiei et eeeee et e s eee e ess e s s s e e e sseseeeees s nsesesesesesnsesesesesesnsnsesesesesnns fensesannnans 4,446,426 117 |........... 3,900,046,667 |............ 5,247,357,887
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w..vvviiiiete ettt ettt bbb s ssns bt s s s s b b s s s [ecseeseennicea 658,937,248 |................ 584,833,669 |................ 794,741,438
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 4,252,609 |..oooierenne 3,950,348 | 5,361,465
23. General insurance expenses and fraternal expenses ................. | S 750,219,553 |...ccveevd 663,492,405 |................ 893,917,413
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ..............cccveveueueeeevevereveeeeeeee e 108,252,683 |.............. 105,951,868 |............... 140,269,088
25. Increase in loading on deferred and uncollected premiums ........... ... 34,351,911 |. .. 22,427,653 ... 9,355,134
26. Net transfers to or (from) Separate Accounts net Of reINSUrANCE ...........coceoiieiiiiiiicieeiee e o 0 Joeeeeeeeeeeeeeeeeeeees 0 o 0
27. Aggregate write-ins for deductions ... 44,963,767 65,642,038 90,735,878
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 6,047,403,889 5,346,344,649 7,181,738,303
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 245,020,124 |.....ccoceeee. 68,320,707 |............... 119,012,129
30. Dividends to policyholders and refunds to members 907 1,184 1,518
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........cceiviiiriuireriiiiiceeteieisessesese s essesese st ss st s |oescecseesnenas 245,019,216 |...cooovnvneee 68,319,523 |............... 119,010,610
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 59,615,100 55,186,817 69,560,036
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) ........cccooveueuereieeeueuenens [oeeeecceeens 185,404,116 |................. 13,132,707 ... 49,450,574
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (1,330,011) (excluding taxes of $  ...coovveuveeeee (3,328,693)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (24,601,690) (6,907, 141) (37,977,218)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 160,802,426 6,225,565 11,473,357
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 1,959,899,780 1,924,820,013 1,924,820,013
37, NELINCOME (LINE 35) ..uueieiiiiucieieeeeeieeaeeee e e e eses e e essseseseeeeassssesesesessnsesesesesasssssesesessnsssesesesass fersnnnansneen 160,802,426 |................... 6,225,565 |..cooceeenne 11,473,357
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (4,016,683) (11,797 ,471)|.. ..(22,703,806)|.. ...65,072,744
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeeeieveverereieeeieeeieieseee e e 3,693,788 |..coernee 3,067,965 |.. ... (3,284,963)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 23,767,843 |.. ...58,117,259 |.. ... 15,274,509
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(38,865,922)].. ..(76,818,936) .. ..(95,105,247)
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 28,825,564 |....cccccone (15,620,642)................ (25,665,378)
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeececeeeieeeieseseaes e s s s sesessssseseseses e (7,896,234)|.....ccccvnveee 9,660, 111 | 31,133,982
45, Change iN trEASUNY SEOCK ........ciuiiiuiiiiiiiiii ettt ettt sttt be e b e b e e be e beeabeemtesseesaeesaeesbeenbeenne [eeaesae s e s s 0.
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. .0 |
47. Other changes in surplus in Separate Accounts Statement ..o [ 0
48.  Change iN SUMPIUS NOTES .....couuiiiieiiiieiie ettt ettt a e nae e b e e s e eneeenseeneesseenneenseenseenneens [eeaesaesa e st s 0
49. Cumulative effect of changes in accounting PrinCIPIES ..........c.coiiiiiiiiiiiiie e e 0
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 STOCKNOIAETS ...........cooiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus (6,311,701) (605,445) 3,971,424
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 134,691,570 (58,043,534) 35,079,767
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,094,591,350 1,866,776,479 1,959,899,780
DETAILS OF WRITE-INS
08.301. Other misCellaneoUS INCOME .......c.oooviieieeeeeeeeeeeeeeee et ae e eaeetenn e eneeneafoee e e 2,336,323 oo 2,615,862 |..ccvoeene 3,453,684
08,3002, ettt oo et e e et e a e et e et e e e et e e ean et e e et e e ae e e e aneeeeaneeenneeeanteeanneeenneeenneeennneeennneens[eeenuneeeinreaaneeennneeennneennne [seenreeeneeennneeeneeenneeennnes [ernneeene e e s e e e e e e e e naneen
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 2,336,323 2,615,862 3,453,684
2701. Interest on funds withheld from reinsurers . ...52,926,515 |.. ...62,935,429 |. 87,335,717
2702. Amount due from insolvent reinsurer ......... (9,573, 110) | 0 s 0
2703. IMR ceded t0 reinSUrer .......coccovoveeeeiececeee e ..1,246,407 |. 1,422,367 1,845,165
2798. Summary of remaining write-ins for Line 27 from overflow Page .............cceueeeieeeiiicveueiceeeeeeeee e sd|eeeeeee e 363,954 | 1,284,242 | 1,554,996
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 44,963,767 65,642,038 90,735,878
5301. Prior year adjuStment ... e (6,311, 701) e (110 T 4,486,889
5302. Change in loading on deferred premium asset corresponding to valuation basis change in
EXNIDTT DA ettt bR Rttt e sttt s e ensn s et s et esensntens [neaeseaee e e e s e s e e nanaas 0
1330101 T OO PR RO RS UPTRUPRPRRPPION e [ee
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiieieeneininneeeeee e 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (6,311,701) (605,445) 3,971,424




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 5,119,662,161 |........... 4,524,899,417 |........... 6,139,604,291
2. NetiNVESIMENT INCOME .......vuiiiiiiiiiei ettt [ers s 912,897,947 |...ooovvvennne 750,095,967 |............ 1,047,494,016
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 168,024,300 124,962,349 168,199,481
4. TOtal (LINES 110 3) oottt 6,200,574,408 5,399,957,734 7,355,297,787
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 2,969,840,031 |........... 2,658,335,823 |............ 3,556,733,006
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeeeeeercrrnene (191,464)|.......ceveenee (657,050)|......ceveeeeerenne (631,125)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.ccueveveueueeieceieiererens oeeeeeencns 1,532,883,468 |............ 1,366,538,676 |............ 1,816,914,653
8. Dividends paid t0 POIICYNOIAETS .........c...cviveveveeieiiee ettt ettt et s e ss et sesesess s s e [eseneeeeneseseeneeeneeen 0 1,184 | 1,518
9. Federal and foreign income taxes paid (recovered) netof $ ............... (5,198,176) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 44,038,210 17,048,580 32,087,563
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 4,546,571, 153 4,041,267,213 5,405,105,616
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 1,654,003,255 1,358,690,521 1,950,192, 172
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 2,632,115,891 2,733,502,924 3,663,768,479
12.2 Stocks .............. 110,543,775 114,507,043 265,294,579
12.3 Mortgage loans ... 115,369,685 310,425,750 397,061,340
12,4 REAI ESAE ......eecececeeii ettt ettt e et e st a s e e e s s e e s e st nnna et s et e nsntetenenanans | oeteteeer st (U R (U R 0
12.5 Other iNVESIEA @SSELS ......uvuiuieieiciieirei ettt [eesssinensnees 107,213,508 |...coovennne 134,446,295 |............... 168,151,598
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccoeees |oeveeeeenennnnnns (7,846) e 592,684 |.....ooeveerrine 85,858
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 245,270,132 140,219,234 11,281,384
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 3,210,505,141 |.......... 3,433,693,929 |............ 4.505,643,239
13. Cost of investments acquired (long-term only):
T = T T OO RSO 5,043,397,619 |............ 4,707,440,182 |........... 6,235,267,115
1312 STOCKS ...ttt [eeees s 163,463,175 |...coccvnee 105,558,747 |....ccovveenee. 172,442,792
13.3 MOMGAGE [OBNS ..ottt bbbttt [eesssinessnens 421,317,588 |.............. 681,688,125 |............... 838,566,028
13,4 REAI ESEALE ...ttt [rre s 10,106 [.ovecviciiciee 29,819 [ 34,959
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciieicei ettt [eesssinessinans 176,852,574 |......c..ccc.... 269,913,794 |....ccovveee. 333,932,547
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 116,843,936 29,076,887 52,879,670
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 5,921,884 ,999 5,793,707 ,554 7,633,123,111
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 31,832,331 14,896,125 23,044,940
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (2,743,212,189) (2,374,909,750) (3,150,524 ,812)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES .........vveeececececiee ettt ssnnens | |reseseeeetesenene s s saeaenenes (O O (1 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK ............ccccveveueueueiiieieieieteeeeeeeeeie e sesesesssenenens|reseseseeseseenene s seeneeeees (O O (1 0
16.3 BOITOWED fUNGS ......ocvieiiii st [orsssinessneans 307,062,300 |....ocvenene (51,669,235)].............. (185,606,535)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveceieee |oevveieenns 855,729,221 |..oooieeenne 606,033,525 |............ 1,094,827,030
16.5 DiviIdends t0 SLOCKNOIAETS ........c..cuuuiuiuiiiiieicieeecic ettt ettt sseens | [rnessene s (U R (U R 0
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (36,552,525) 322,321,105 79,781,625
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 1,126,238,996 876,685,395 989,002,119
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 37,030,062 |.............. (139,533,835)|.....ccecc.. (211,330,521)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ..ottt et s s st sesesessnnssesenes |eeseetesenneens 84,943,183 |.ccvcenne 296,273,704 |.....cccene... 296,273,704
19.2 End of period (Line 18 plus Line 19.1) 121,973,245 156,739,870 84,943,183
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Ceded benefits settled through funds withheld ... [ 240,994,360 |................ 236,063,217
20.0002. Ceded premium settled through funds withheld . ..o [ 148,292,765 |................ 161,768,758
20.0003. Funds withheld listed as current amounts receivable ... .. 84,836,961 [ 0 1.
20.0004. Schedule D stock conversions disposed to schedule D stock conversions acquired ... 12,481,364 |. ..132,059,798 |.. .. 151,866,
20.0005. Ceded interest settled through funds withheld ... e 52,926,515 |...ccvveennnne 62,935,429 |.....ccco.... 87,335,717
20.0006. Schedule D bond conversions disposed to schedule D bond conversions acquired ........ccccccocves forreveriririnnn 50,946,952 |................ 120,993,270 |...ocvovveeee 12,581,029
20.0007. Assumed premium settled through funds withheld ..o ... 31,059,853 |. ... 30,228,798 |.. ... 39,298,049
20.0008. Assumed benefits settled through funds withheld ... ... 24,729,704 |. ... 24,885,527 |. .... 33,108,290
20.0009. Surplus relief amortization .......ccccccovvviinnnnns ... 17,526,725 |.. ... 19,365,605 |. ... 27,790,659
20.0010. Ceded commission settled through funds withheld ... o 7,906,996 |.....ocoveeen 8,465,331 | .o 11,365,687




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

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

20.0011. Ceded policy loans settled through funds withheld ...
20.0012. Assumed commissions settled through funds withheld .
20.0013. Change in securities lending ..........ccccevevnniicnnnne e |
20.0014. Assumed interest settled through funds withheld ...

20.0015. Ceded deposit type contracts settled through funds withheld ......cocoooiviiioeiiiiiiees
20.0016. Ceded policy loan interest settled through funds withheld ..... , .
20.0017. Funds withheld listed as current amounts payable ............ .73,432,336 |.
20.0018. Schedule B mortgage 10an transfer value ... 27,714,264
20.0019. Schedule B mortgage conversions disposed to schedule B mortgage conversions acquired ....... [o..cccoorviieciiiinnnne (1 11,896,356

5.1




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life 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 INSUFANGE .........cueviiiiieiuitetiiiieeeeeie ettt ettt se b sssss bbb ss st be s s s snsnsesesss [eesennncnes 1,949,214,899 |............ 1,805,254,053 |............ 2,370,483,866

3. Ordinary iNdiVIUAI BNNUILIES ............ccueviiiiieiicieieii ettt es st sse b ssse st 726,846,539 |...coocvenee 464,499,491 | 817,101,717

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

5. Group lif@ INSUFANCE .........cvvveeeeeeeeeee et s e st s s easa s sannnesesessssansssnenfeeseeeseneanaens 586,643,248 |................ 531,499,448 |............... 715,410,084

6. GrOUD GNNUIIES ....eueuieeiieeesest ettt see ettt 930,655,116 |............ 1,013,796,149 |........... 1,244,500,676

To A& H = GrOUD et s 1,098,904,555 |............... 932,529,257 |............ 1,263,228,408

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

9. A& H = OtNET oot [ 597,687,544 |................ 635,103,568 |................ 839,399,944

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......cviieiveiiiiiicicie ettt b s sn s s s e eeees 5,889,951,901 |............ 5,382,681,966 |............ 7,250,124,694
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) .......c.cviuiuiuiiiiieieieieieeese ettt [OOSR [0 U 0
13.  Subtotal (LINES 11 throUGN 12) .....ciuiueiiiiiiieiecie ettt eeees 5,889,951,901 |............ 5,382,681,966 |............ 7,250,124,694
14, DEPOSIt-LYPE CONFACES ......cveviviiirieiieieieieieieieete ettt ettt e e st s e s s s enesssesens |eeeenenenas 1,831,465,566 |............ 1,276,318,730 |........... 2,062,016,006
15. Total (Lines 13 and 14) 7,721,417 ,467 6,659,000,695 9,312,140,700

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 United of Omaha Life 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

United of Omaha Life Insurance ("the Company") Mutual of Omaha Holdings, Inc. ("Mutual of Omaha Holdings")

Company

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 IlI, 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 however, there is an impact on its results of operations and surplus from the prescribed practices followed
by its subsidiaries Companion and Omaha Re.

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 $ 160,802,426 $ 11,473,357
(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 $ 160,802,426 11,473,357
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $  2,094,591,350 $ 1,959,899,780
(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 $ 2,094,591,350 $ 1,959,899,780
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.

(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) - (8) No Change

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

(10) - (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 United of Omaha Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

Note 2 Accounting Changes and Corrections of Errors
During 2023, the Company discovered an error in the trending of claim costs within the calculation of active life reserves within the Medicare supplement product,
resulting in a $6,311,701 understatement 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 an overstatement of unassigned surplus as of December 31, 2022. In accordance with SSAP No. 3,
Accounting Changes and Correction of Errors, the impacts of these errors were recorded as an adjustment to unassigned surplus in 2023.
During 2022, the Company discovered an error in the risk-free rates used in AG36 reserve calculations for the indexed universal life product, resulting in a $4,486,889
overstatement of both aggregate reserve for life contracts (page 3, line 1) and increase in aggregate reserves for life and accident and health contracts (page 4, line

19) and a $4,486,889 understatement of unassigned surplus as of December 31, 2021. In accordance with SSAP No. 3 Accounting Changes and Corrections of
Errors, the impact of this error was recorded as an adjustment to unassigned surplus in 2022.

Note 3 Business Combinations and Goodwill

Not Applicable

Note 4 Discontinued Operations

Not Applicable

Note 5 Investments

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

B. Debt Restructuring
No Material Change

C. Reverse Mortgages
Not Applicable

D. 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:

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Recognized Amortized Cost Date of
Amortized Cost Present Value of Other-Than- After Other-Than- Financial
Before Current Projected Cash Temporary Temporary Fair Value at time | Statement Where
CUSIP Period OTTI Flows Impairment Impairment of OTTI Reported
21872BAL0 $ 11,260,257 | $ 10,806,065 | $ 454,192 | $ 10,806,065 | $ 9,903,902 09/30/2023
Total XXX XXX $ 454,192 XXX XXX XXX

(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 $ 74,558,675

2. 12 months or longer 464,322,501
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 months $ 1,962,128,974

2. 12 months or longer 3,470,972,829

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

E. 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 319,579,356
(c) 31to 60 days 46,109,123
(d) 61 to 90 days 91,423,090
(e) Greater than 90 days 412,025,211
(f) Subtotal (a+b+c+d+e) $ 869,136,780
(g9) Securities received —
(h) Total collateral received (f+g) $ 869,136,780

2. Not Applicable
b.  The fair value of collateral and of the portion of collateral that it has sold or repledged $869,136,780
c. No Change
(4) Securities Lending Transactions Administered by an Affiliated Agent

Not Applicable
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(5) Collateral Reinvestment

a.  Aggregate Amount Collateral Reinvested

1. Securities lending Amortized Cost Fair Value
(a) Open $ — 3 —
(b) 30 days or less 319,585,547 319,579,356
(c) 31 to 60 days 46,109,978 46,109,123
(d) 61 to 90 days 91,420,323 91,423,090
(e) 91 to 120 days 43,551,752 43,499,474
(f) 121 to 180 days 54,076,029 54,051,258
(g) 181 to 365 days 146,456,347 146,277,270
(h) 1to 2 years 131,041,957 130,804,797
(i) 2 to 3 years 23,355,687 23,056,312
(j) Greater than 3 years 14,487,209 14,336,099
(k) Subtotal (Sum of a through j) $ 870,084,830 $ 869,136,780
(1) Securities received — —
(m) Total collateral reinvested (k+l) $ 870,084,830 $ 869,136,780

2. Not Applicable

b.  The Company has securities of $869,136,780 at fair value in response to the possible $812,026,255 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 CLO LTD CLO $ 4,774,163
Madison Park Funding Ltd CLO 8,572,387
NEUBERGER CLO CLO 2,889,234
VOYACLO CLO 3,760,256
CIFC_CLO CLO 5,805,144
PALMER SQUARE CLO CLO 3,302,128
TPG CLO 4,933,165
COMMONWEALTH BANK OF AUSTRALIA CORP FRGN FLOATER 6,750,000
ING INVESTMENT MANAGEMENT CLO CLO 1,374,439
UBS AG (LONDON BRANCH) CORP FOREIGN 9,416,100
CARLYLE CLO 8,967,909
PALMER SQUARE CLO CLO 7,198,031
PALMER SQUARE CLO CLO 3,127,167
BLUEMOUNTAIN CLO Il LTD CLO 4,951,117
CARLYLE CLO 3,934,469
CARLYLE CLO 2,463,123
SHACKLETON | CLO LTD CLO 8,847,945
CREDIT SUISSE MORTGAGE CAPITAL CMBS 9,975,183
BMW US CAP CORP LLC CORP FLOATER 10,000,000
PRINCIPAL LIFE GLOBAL FUNDING CORP FLOATER 10,000,000
CITIBANK NA CORP FLOATER 10,000,000
DBGS MORTGAGE TRUST DBGS_18-Bl CMBS 4,060,410
DBCG MORTGAGE TRUST DBCG_17-BB CMBS 6,295,276
KNDL 2019-KNSQ CMBS 4,000,000
WELLS FARGO BANK NA CORP FLOATER 9,000,000
CAMB COMMERCIAL MORTGAGE TRUST CMBS 9,049,977
BAIN CLO CLO 1,995,623
IRRADIANT CLO CLO 3,441,609
Total collateral extending beyond one year of the reporting date $ 168,884,853

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
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(7

Not Applicable
(8)

Not Applicable

©)

Not Applicable

Collateral Received — Secured Borrowing

Allocation of Aggregate Collateral by Remaining Contractual Maturity

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

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

Not Applicable

(11) Liability to Return Collateral — Secured Borrowing (Total)

Not Applicable

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not Applicable

H. Repurchase Agreements Transactions Accounted for as a Sale

Not Applicable

. Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not Applicable
J. Real Estate

No Material Change

K. Low-Income Housing Tax Credits ("LIHTC")

No Material Change

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 870,084,830 — — — 870,084,830 867,713,771 2,371,059
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 100,000,000 — — — 100,000,000 132,254,227 (32,254,227)
i. FHLB capital stock 103,364,000 — — — 103,364,000 87,610,800 15,753,200
j- On deposit with states 3,521,366 — — — 3,521,366 3,495,443 25,923
k. On deposit with other regulatory bodies — — — — — — —
|. Pledged collateral to FHLB (including assets
backing funding agreements) 4,215,763,438 — — — 4,215,763,438 | 3,721,432,280 494,331,158
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) $5,292,738,635 | $ —1$ —1$ —|$ 5,292,738,635|$ 4,812,511,520 | $ 480,227,114
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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$% — 0.000% 0.000%
b. Collateral held under security lending
agreements — 870,084,830 2.348% 2.370%
c. Subject to repurchase agreements — — 0.000% 0.000%
d. Subject to reverse repurchase agreements — — 0.000% 0.000%
e. Subject to dollar repurchase agreements — — 0.000% 0.000%
f. Subject to dollar reverse repurchase
agreements — — 0.000% 0.000%
g. Placed under option contracts — — 0.000% 0.000%
h. Letter stock or securities restricted as to sale -
excluding FHLB capital stock — 100,000,000 0.270% 0.272%
i. FHLB capital stock — 103,364,000 0.279% 0.282%
j. On deposit with states — 3,521,366 0.010% 0.010%
k. On deposit with other regulatory bodies — — 0.000% 0.000%
|. Pledged collateral to FHLB (including assets
backing funding agreements) — | 4,215,763,438 11.379% 11.484%
m. Pledged as collateral not captured in other
categories — — 0.000% 0.000%
n. Other restricted assets — 5,000 0.000% 0.000%
o. Total restricted assets (Sum of a through n) —|$ 5,292,738,635 14.285% 14.418%

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

Are Reported in the Aggregate)

Not Applicable

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

Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 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|$ —|$ —1|9 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.
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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 $ 201,742,000 ($ 201,742,000 0.620% 0.627%
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 1 870,084,830 869,136,780 2.675% 2.704%
i. Other — — 0.000% 0.000%
j. Total collateral assets (a+b+c+d+e+f+g+h+i) $ 1,071,826,830 | $1,070,878,780 3.296% 3.330%
Separate account:
k. Cash, cash equivalents and short-term investments $ —|$ — 0.000% 0.000%
I. Schedule D, Part 1 — — 0.000% 0.000%
m. Schedule D, Part 2, Section 1 — — 0.000% 0.000%
n. Schedule D, Part 2, Section 2 — — 0.000% 0.000%
0. Schedule B — — 0.000% 0.000%
p. Schedule A — — 0.000% 0.000%
g. Schedule BA, Part 1 — — 0.000% 0.000%
r. Schedule DL, Part 1 — — 0.000% 0.000%
s. Other — — 0.000% 0.000%
t. Total collateral assets (k+l+m+n+o+p+q+r+s) $ —1$ — 0.000% 0.000%
* j = Column 1 divided by Asset Page, Line 26 (Column 1)
t = Column 1 divided by Asset Page, Line 27 (Column 1)
**j = Column 1 divided by Asset Page, Line 26 (Column 3)
t = Column 1 divided by Asset Page, Line 27 (Column 3)
1 2
% of Liability to
Amount Total Liabilities *
u. Recognized obligation to return collateral asset (general account) $ 1,071,826,830 3.562%
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
No Material Change
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
Note 8 Derivative Instruments
A. Derivatives under SSAP No. 86, Derivatives
(1) All derivatives’ market values change along with the underlying assets, currencies, and equity prices. The market value of purchased options-other call options
and warrants cannot be less than zero and the market value of swaps can be less than zero. The Company may be required to post collateral, often in the form
of cash against swaps with negative values.
For interest rate and foreign exchange swaps, the Company is exposed to credit-related losses in the amount of the net present value (“NPV”) of forecasted
future cash flows for each swap leg in the event of nonperformance by the swap counterparty. For purchase options-other call options and warrants, the
Company is exposed to credit-related losses in the amount of the option payoff amount in the event of a nonperformance by the counterparty. Counterparty risk
is continually monitored along with criteria related to collateral requirements that are specified in the credit support annex of the International Swaps and
Derivatives Association. Due to the investment grade rating of the counterparty, credit-related losses are considered to be very unlikely. Counterparty credit risk

is further reduced by daily collateral postings.

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

The Company uses purchase options-other call options and warrants to hedge the risk of the crediting rates on indexed universal life policies.

The Company uses interest rate swaps to hedge the risk of interest rate volatility due to timing.

7.5



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

NOTES TO FINANCIAL STATEMENTS

Note 9

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

Under a purchase options-other call options and warrants, the Company pays a one-time premium to the counterparty while the counterparty agrees to deliver
at expiration, the value based on the S&P 500. Gains and losses resulting from early termination of purchased options-hedging other-call options and warrants
transactions that use hedge accounting are deferred and amortized over the remaining period originally covered by the purchase option. Gains and losses
resulting from changes in fair value on purchased options-hedging other-call options and warrants that do not use hedge accounting are reported as unrealized
gains (losses). Interest on the base security is reported at the current rate on Schedule D. Interest earned on the original exchange rate is reported on Schedule
DB.

Under an interest rate swap, the Company pays a one-time premium to the counterparty while the counterparty agrees to deliver at expiration, the value based
on the current interest rate. Realized gains or losses resulting from unwinds are recognized through IMR. Strategies in this memorandum contemplate hedging
of interest rate risk, so any realized gains or losses would be recognized in IMR. For contracts such as interest rate swaps, the resulting gain or loss would be
deferred and amortized through the original stated maturity of the derivative.

(4) Derivative contracts with financing premium
Not Applicable

(5) Derivatives excluded from the assessment of hedge effectiveness
The net gains (losses) recognized in unrealized gains (losses) during 2023 representing the component of the derivative instruments' gain or loss, if any,
excluded from the assessment of hedge effectiveness are as follows:

Purchase Options $ 14,333,126
All other derivative instruments gain (losses) are included in assessment of hedge effectiveness.

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

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

(8) Derivative contracts with financing premium

Not Applicable

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

Not Applicable

Income Taxes

No Material Change

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

A

B.

No Change

The Company had the following transactions with affiliates:

2023
Return of Capital
Capital Contribution Dividend
Received Received Received Description
Date (Paid) Purchase (Paid) (Paid) /Income Affiliate of Assets
03/16/2023 $ —  $ — — $ 28,000,000 OmahaRe Cash
06/21/2023 — — — 1,000,000 Omaha Re Cash
2022
Return of Capital
Capital Contribution Dividend
Received Received Received Description
Date (Paid) Purchase (Paid) (Paid) /Income Affiliate of Assets
06/22/2022 $ 8,800,000 $ —  $ —  $ — OmahaRe Cash
12/09/2022 97,324,866 — — 15,675,134 Omaha Re Cash
12/27/2022 3,700,000 — — —  Medicare Advantage Company Cash

C.-0. No Material Change

Note 11 Debt

A

Capital Notes and All Other Debt

Effective March 24, 2023, the Company renewed a $250,000,000 bilateral unsecured revolving credit note from Mutual of Omaha. There were $12,000,000
outstanding borrowings under this agreement as of September 30, 2023.

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
Mutual of Omaha 03/24/2023 Bilateral unsecured revolving credit note 4.43%-5.43% $ 500,000,000 $ —
Mutual of Omaha Mortgage 10/28/2022 Secured warehouse line agreement 6.26%-7.23% 400,000,000 99,000,000
* Mutual of Omaha Mortgage 03/03/2023 Unsecured demand revolving credit note 4.43%-5.79% 100,000,000 59,200,000

* Note was amended with a new maximum borrowing limit of $100,000,000, an increase from $50,000,000 agreement as of December 31, 2022.
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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. Through its membership, the Company has also entered into funding agreement contracts with the FHLB that are used as part of the
Company’s interest spread strategy. The Company applies SSAP No. 52, Deposit-Type Contracts, accounting treatment to these funds, consistent with other
deposit-type contracts. The Company and Mutual 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. Of that amount, up to $400,000,000 may be provided through a
secured warehouse line agreement to its mortgage origination affiliate. As of September 30, 2023, the Company has no long-term outstanding borrowings from
the FHLB and $411,958,200 short-term outstanding borrowings from the FHLB.

(2) FHLB Capital Stock

a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current year
(a) Membership stock - class A $ 500,000 $ 500,000 $ —
(b) Membership stock - class B — — —
(c) Activity stock 102,863,200 102,863,200 —
(d) Excess stock 800 800 —
(e) Aggregate total (a+b+c+d) $ 103,364,000 $ 103,364,000 $ —
(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 87,110,400 87,110,400 —
(d) Excess stock 400 400 —
(e) Aggregate total (a+b+c+d) $ 87,610,800 $ 87,610,800 $ —
(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 1 to Less Than
(2+3+4+5+6) Redemption Months 1 Year 3 Years 3to 5 Years
Membership stock
1. Class A $ 500,000 $ 500,000 $ — 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)

(3) Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current year total general and separate accounts total collateral
pledged (Lines 2+3) $ 3,653,992,770  $ 4,215,763,438  $ 2,296,958,200
2. Current year general account total collateral pledged 3,653,992,770 4,215,763,438 2,296,958,200

3. Current year separate accounts total collateral pledged — — —
4. Prior year-end total general and separate accounts total collateral

pledged 3,283,257,570 3,721,432,280 1,946,895,900
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4

Columns 1, 2 and 3 respectively
Columns 1, 2 and 3 respectively
Columns 1, 2 and 3 respectively

(
(
(
(

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) $ 3,653992,770 $ 4215763438 $  2,296,958,200
2. Current year general account maximum collateral pledged 3,653,992,770 4,215,763,438 2,296,958,200
3. Current year separate accounts maximum collateral pledged — — —
4. Prior year-end total general and separate accounts maximum collateral
pledged 3,306,755,885 3,725,998,958 2,135,960,800
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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 $ 411958200 $ 411,958,200 $ — XXX

(b) Funding agreements 1,885,000,000 1,885,000,000 — 1,885,000,000

(c) Other — — — XXX

(d) Aggregate total (a+b+c) $ 2,296,958,200 $ 2,296,958,200 $ — $ 1,885,000,000
2. Prior year-end

(a) Debt $ 116,895900 $ 116,895900 $ — XXX

(b) Funding agreements 1,830,000,000 1,830,000,000 — 1,830,000,000

(c) Other — — — XXX

(d) Aggregate total (a+b+c) $ 1,946,895900 $ 1,946,895900 § — $ 1,830,000,000

b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts

1. Debt $ 411,958,200 $ 411,958,200 $ —
2. Funding agreements 1,885,000,000 1,885,000,000 —
3. Other — — —

4. Aggregate total (1+2+3)

$ 2,296,958,200 $

2,296,958,200 $ -

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

¢. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

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

Note 12 Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined-Benefit Plan
Not Applicable

B.-1. No Material Change

Note 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No Material Change
Note 14 Liabilities, Contingencies and Assessments

A. Contingent Commitments

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

Limited partnership investments
Bonds

Mortgage lending

Total contingent liabilities:

$ 538,337,205
121,294,000
171,895,930

$ 831527135

(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
No Material Change
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) 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.
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The Company had securities with a fair value of $830,674,912 on loan for security lending as of September 30, 2023. The Company was liable for cash
collateral of $870,084,830 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 $168,884,853 in collateral for securities lending that
extends beyond one year from September 30, 2023.

(2) Servicing Assets and Servicing Liabilities
Not Applicable

(3) Servicing Assets and Servicing Liabilities Subsequently Measured at Fair Value

Not Applicable

(4) Securitizations, Asset-Backed Financing Arrangements and Similar Transfers Accounted for as Sales When the Transferor has Continuing Involvement With the
Transferred Financial Assets

Not Applicable

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

2023 2022

Assets:

Cash $ 124,499,536 $ 111,002,337
Cash equivalents 338,145,035 362,201,257
Short-term 75,027,442 102,686,862
Long-term 332,412,816 291,823,315
Total securities lending cash collateral $ 870084830 $ 867713771
Liabilities:

Payable for securities lending $ 870084830 $ 867713771

The Company cannot access the cash collateral unless the borrower fails to deliver the loaned securities.
(6) - (7) Not Applicable
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 ("ASQO") Plans

No Material Change

Administrative Services Contract ("ASC") Plans

Not Applicable

Medicare or Similarly Structured Cost Based Reimbursement Contract

Not Applicable

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.

(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 $ —19 —1$ 276,353 | $ —1$ 276,353
Preferred stocks — 23,192,600 — — 23,192,600
Common stocks — 103,364,000 — — 103,364,000
Securities lending cash collateral 870,084,830 — — — 870,084,830
Separate accounts 1,501,762,163 3,025,505,687 — — 4,527,267,850
Derivative assets:
Options — 39,322,466 — — 39,322,466
All other governments — — 447,350 — 447,350
U.S. corporate — — 2,553,219 — 2,553,219
Total assets at fair value/NAV $ 2,371,846,993 | $ 3,191,384,753 | $ 3,276,922 | $ —1$ 5,566,508,668
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(©)

4)

®)

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 $ 870,084,830 | $ —1% —1$ —1$ 870,084,830
Derivative cash collateral 201,742,000 — — — 201,742,000
Total liabilities at fair value $ 1,071,826,830 | $ —1$% —1$ —1$ 1,071,826,830
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 $ 322,785 | $ —|$ —|$ —19 —|$ —19 —1$ (4,538)|$  (41,894)( $ 276,353
All other
governments 447,350 — — — — — — — — 447,350
U.S. corporate 3,358,846 — — (678,127), — — — (127,500) — 2,553,219
Total assets $ 4,128,981 |$ —|$ —|$  (678,127)| $ —1s —1s —|$ (132,038)|$ (41,894)|$ 3,276,922

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.

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.

Separate Accounts — Separate accounts are comprised primarily of common collective trusts which are valued based on independent pricing services and non-
binding broker quotations. The pricing services, in general, employ a market approach to valuing portfolio investments using market prices from exchanges or
matrix pricing when quoted prices are not available, and other relevant data inputs as necessary. When current market prices or pricing service quotations are
not available, the trustees use contractual cash flows and other inputs to value the funds.

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

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.

Fair Value Disclosures for Derivative Assets and Liabilities

For the disclosures in paragraphs (1)-(4), there is no difference between the gross and net basis of derivatives.

Other Fair Value Disclosures

Not Applicable

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 $20,504,031,761 | $23,918,195,802 | $ — | $18,560,339,363 | $ 1,943,692,398 | $ — % —
Cash and cash
equivalents (36,234,468) (36,226,755), (36,234,468) — — — —
Preferred stocks 185,436,441 190,407,625 — 85,436,441 — — 100,000,000
Common stocks -
unaffiliated 114,070,427 114,070,427 — 103,364,000 — — 10,706,427
Mortgage loans 3,711,294,882 | 4,232,083,506 — — | 3,711,294,882 — —
Other invested assets -
surplus note 68,109,718 103,335,873 — 68,109,718 — — —
Contract loans 257,409,787 257,409,787 — — — — 257,409,787
Short-term investments 158,200,000 158,200,000 — 158,200,000 — — —
Securities lending cash
collateral 869,136,780 870,084,830 869,136,780 — — — —
Derivative assets 201,281,843 160,110,820 — 201,281,843 — — —
Liabilities:

Deposit-type contracts 5,752,984,430 6,666,489,230 — — 5,752,984,430 — —
Borrowings 424,853,391 424,853,392 412,748,198 12,105,193 — — —
Payable for securities
lending 869,136,780 870,084,830 869,136,780 — — — —
Derivative cash collateral 201,742,000 201,742,000 201,742,000 — — — —
Derivative liabilities 6,680,056 7,035,626 — 6,680,056 — — —
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D.

E.

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.
Contract Loans — Contract loans are stated at the aggregate unpaid balance plus any accrued interest which is 90 days or more past due.

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

Deposit-type Contracts — Fair values of guaranteed interest contracts, annuities, and supplementary contracts without life contingencies in payout status are
estimated by calculating an average present value of expected cash flows over a broad range of interest rate scenarios using the current market risk-free
interest rates adjusted for spreads required for publicly traded bonds issued by comparably rated insurers. The carrying amount for all other deposit-type
contracts approximates fair value.

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 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.

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 $ 100,000,000 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 10,706,427 0.000% value in certain private common stock.

Contract loans are often repaid by reducing policy
Contract loans 257,409,787 5.81% benefits and due to their variable maturity dates.

The Company does not have any investments measured using the NAV practical expedient pursuant to SSAP No. 100R, Fair Value.

Note 21 Other Items

No Material Change

Note 22 Events Subsequent

The Company has evaluated events subsequent to September 30, 2023 through November 3, 2023, the date these financial statements were available to be issued.

Type | - Recognized Subsequent Events: None
Type Il - Nonrecognized Subsequent Events:
The Company received a $150,000,000 cash capital contribution from Mutual of Omaha on October 20, 2023.

No other material subsequent events have been identified.

Note 23 Reinsurance

A

B.

No Change
Uncollectible Reinsurance

Scottish Re (U.S.), Inc. ("SRUS") was a reinsurer of the Company on six ceded individual life reinsurance contracts. SRUS was ordered into receivership for the

purposes of rehabilitation effective March 6, 2019, in the state of Delaware. A motion for Entry of Liquidation and Injunction Order was approved on July 18, 2023. In

accordance with the liquidation order, the Company’s reinsurance agreements with SRUS terminated on September 30, 2023.

The Company has written off in the current year reinsurance balances due from the companies listed below, in the amount of:  $(4,102,761)

(1)  Claims incurred $ 9,775,663
(2) Claims adjustment expenses incurred —
(3) Premiums earned 5,726,034
(4) Other (53,132)
(6) Company Amount
Scottish Re (U.S.), Inc. $ (4,102,761)
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C. Commutation of Reinsurance Reflected in Income and Expenses.

Related to reinsurer described in Footnote 23B, the Company has reported in its operations in the current year, inclusive of the uncollectible reinsurance impact
shown above, as a result of commutation of reinsurance, amounts that are reflected as:

(1) Claims incurred $ 3,127,245
(2) Claims adjustment expenses incurred —
(3) Premiums earned 17,520,186
(4) Other (9,403,595)
(5) Company Amount
Scottish Re (U.S.), Inc. $ (4,354,464)

D .-H. No Change
Note 24 Retrospectively Rated Contracts and Contracts Subject to Redetermination
A .-D. No Material 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 $1,120,865,604. As of September 30, 2023, $299,316,190 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
$793,842,221 as a result of re-estimation of unpaid claims and claim adjustment expenses. The resulting favorable incurred claims amount for the prior year,
$27,707,193, 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
Not Applicable

Note 31 Reserves for Life Contracts and Annuity Contracts
No Material Change

Note 32 Analysis of Annuity Actuarial Reserve and Deposit Type Contract Liabilities by Withdrawal Characteristics
No Material Change

Note 33 Analysis of Life Actuarial Reserve by Withdrawal Characteristics
No Material Change

Note 34 Premium & Annuity Considerations Deferred and Uncollected
No Material Change

Note 35 Separate Accounts

No Material Change

Note 36 Loss/Claim Adjustment Expenses

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

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.cvovceeueieieeeeececee et ee et ee ettt esee s ae e s esenseseaetesesenssseaeses et enssseaesesesasssssaesesesansnsssssasasansnssaesesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIET .......c..oiiii et 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 settiement of the
reporting entity? ..... Yes [ X] No[ ]
LT e F= (=N el i =g Lo L RSP RURPR SRR 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....
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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? .............ccccooiiiiiiiiiie,
(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 @mMENAEA? ...t et e st e st e st e aeeaeene e e e eneeeneen
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? .............ooiiiiiiiie e
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? ...............c.ccooiiiiiin.
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ..........cco.oiiiiiiiiiiiii e $

INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ........ccoiiiiiiiiiiiii
If yes, give full and complete information relating thereto:

FHLB $4,215,763,438; FHLB Capital Stock $103,364,000; Restricted as to sell excluding FHLB stock $100,000,000; On deposit with states
$3,521,366; OhEr $5,000 ........cucuiiiuimiiiieiteteteteiet sttt b et bttt st e bbb et £ e e e E bbb e R £ £ e e E bR bR £ e e E R bkt e ettt b ekttt rets

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: .....................

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes [ X ]

14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
14.21 $..
14.22 Preferred Stock $.
14.23 Common Stock . $.
14.24 Short-Term Investments ...... $.
14.25 Mortgage Loans on Real Estate $.
14.26 All Other $. 491,410,390
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. $.. ...197,020,195
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........ccuoiiiiiiiiiiieieeeee e S e 0
15.1 Has the reporting entity entered into any hedging transactions reported on SChedule DB? ...........cc.ciiiiiiiiiiieieeeeee s Yes[ X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state'7 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. ..........ccccooceeieiieniiennene
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .......c.cooiiiiiiiii e $

8.1




17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
1 Chase Manhattan Plaza, New York, NY 10081
One Security Benefit PI-Suite100, Topeka, KS 66605 ....

Yes [ X] No[ ]

JPMorgan Chase Bank
FHLBank Topeka

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 S
PGIM Investments LLC
Ares Management LLC
Conning Inc
Payden & Rygel
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 @SSELS?...........ccoueurieuriiiurieeirieireircesece s Yes [ ] 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?............ccoeverieieicinieineneens Yes [ ] 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 549300FF402I1SODCIJEO ........ .

CRD#: 105670 ......... [PGIM Investments LLC 549300FF2KD1XH54 1851 .

|ARD#: 146043 ........ Ares Management LLC 3MO96ESSOPEUTBOI8LSS ........
|ARD#: 289202 ........ Conning Inc 549300Z0G | 4KK37BDV4O0 ........
|ARD#: 107160 ........ Payden & Rygel .. L2GZWMSRUEFTFNISO711 ........
|ARD#: 142463 ........ Met Life Investment Management EAUO72Q8FCR1SOXGYJ21 ........
|ARD#: 290681 ........ Loomis, Sayles & Co, LP JIZPN2RX3UMNOY IDI313 ........

CRD#: 106494 ......... Voya Investment Management Co, LLC .... L1XJESNM4QEBWXS12J24 ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ ] No[X]

If no, list exceptions:
9 securities that were not filed Within the 120 dAY FUIE ..o ettt ettt ettt e s ae e sheesbeesbeenbeebeeneenneanne

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 SECUNLIES? ............o. et Yes [ X] No[ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............ Yes[ ] No[X]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ..............ccccooeie. Yes[ ] No[X]

8.2



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. 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 ...vvceeeeeieieeteeeeeeeeee ettt aea ettt s s s st s s et et e s eses s s st s s et e s e s e s s asa s s st es et e s e s e s s s s st esesesessss s s s s esesesessansnanaes B 0

1.12 RESIAENEIAI MOTLGAGES .....cvvvieieieeiieietetet ettt ettt ettt aese s et e s et et e b et e s e se et s es et e s et et esessas et sses et ebebesesnss s ssesesesesesesnsnanas B 0

1.13 COMMEICIAI IMOTGAGES ...........vvvvieieieeee ettt ettt ettt et s e st e s et et et et s e ae s s s s et e s e b e s e s e ss s et e s et et et et esesess s ss et esesesesesnssasasesasebesesn TR 4,229,098,048

1.14 Total Mortgages in GO0 StANGING .......c.o.evvreeeeeeeeeeeeeceete et eeseaeeeteteses s e aesesesessaeaeteses s s assssesessssasaesesassassssssesesnssansssesannans $ 4,229,098,048
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 $ 2,985,458
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 $ 4,232,083,506
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 59.855 %
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 0.348 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiiiretetieiiee et etetetetesesese s et et et etesesessas et et e sesesesesessss s ssesesasesesesens 2aesessseseseseseseneseases et eseaenens 27.548 %
3.1 Do you act as a custodian for health SAVINGS BCCOUNES? ...........cceuiuiioiceceeee e e ee e eeeeae et esesssee s et esenssaesesesesensssesesasesensssesesesssensraneena 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 .............cocoeiiiiiiiiiiiie e B e 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.cccccoeveeunevn. 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? .......cvcvieieiecieieiciicece ettt ettt et a s s et s s s e b st s st s ettt s s nseseses s nanas Yes[ 1 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.oviecucueeeieeeeceee ettt n s s nae e s s ensanaseesnas 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 United of Omaha Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 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. AlADAMA .o AL e L o 59,213,946 |.......... 33,048,628 |.......... 32,340,403 |..c.ooeiiiiens 0l 124,602,977 |........... 2,302,070
2. AIASKA .ot AK e L o 2,219,785 ..o 346,898 |..............684,018 [.......cocovvvreennn O [ 3,250,701 |....cvvnevee 737,313
3. Arizona ..... .. AZ ...56,909, 116 |. ..19,430,718 |. .. 127,003,451 |.. 8,487,880
4. Arkansas .. .. AR ...25,595,372 |. ... 4,940,020 |. ....48,097,538 |.. 1,008,275
5. California .. ... CA .207,258,684 |. 172,216,502 |. .. 471,440,253 |.. 67,784,425
6. Colorado ...... ... CO ...40,342,436 |. ....9,171,089 |. ....87,961,696 |.......... 13,137,307
7. Connecticut .. . CT ...25,644,5% |. 202,019,274 |. .. 235,554,795 |........ 107,712,844
8. Delaware ............. ... DE ... 11,407,137 |. ....9,236,611 |. ....23,689,561 |........ 400,010,785
9. District of Columbia . DC .... 1,886,018 |. .(1,069,273)|. ... 16,119,556 |............... 143,712

..406,981,602 |..
.. 227,448,023 |..
....27,657,702 |.. 1,
....26,356,299 |...............
.. 253,827,693 |..
. 117,347,732 |..

..92,607,004 |.
..59,545,7% |.
..15,143,354 |.
....8,399,739 .
112,826,249 |.
..18,630,926 |.

10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

. 196,683,210 |.
. 110,429,564 |.
... 10,445,653 |.
..... 9,967,352 |.
...84,087,245 |.
...47,901,273 |.

10,327,614
. 8,183,859

16. lowa ..... 1A ...28,334,224 |..........11,017,898 |. ....66,775,611 |..

17.  Kansas . .. KS ...22,358,344 |..........24 487 111 |......... , .. e 0].........58,656,957 |..

18, KeNUCKY ..o KY ool e 37,545,997 |............ 9,429,267 |..........24,380,028 |.............ccoeeee. 0 | 71,355,293

19, LOUISIANG ..ot LA ool e 39,516,453 |.......... 23,479,159 |..........28,531,644 |.......cocoociinn 0 [ 91,527,257

20.  MaINe ...cocucueeerecicieinereenciceseseessecennes. ME e L e 7,406,887 |.......... 8,188,642 |. ....19,401,518 |..

21.  Maryland ...56,657,576 |..........39,805,034 |......... , .. . oo 149,153,206 |.. 765,
22, MasSaChUSEES ..........c.cooeucucuruririecicicireeieas MA ool e 46,862,717 |.......... 18,880,892 |..........30,796,299 |........cooceienn 0 [ 96,539,908 |........ 165 784,955
23, MChIgAN ... Ml 89,433,955 |.......... 17,846,572 184,982,129 |.......... 35,916,202

...43,259,894 |.......... 39,132,125 |. .. 113,220,346 |........ 143,183,781

24. Minnesota .

25.  Mississippi .. MS ...28,216,715 |.......... 17,135,359 |. ....62,965,680 |..

26.  MISSOUN ...ocouviecicicinereeciciceneseenccieeseeeenees. MO [ L e 54,818,440 |.......... 39,762,101 129,303,290

27, MONtaNa .......ccoecucucerennecciceneeeencceneees. MT [ L e 5,122,514 |.......... 2,377,217 ,869,068 |.....ocovveiiinn 0 e 18,368,798

28. Nebraska .. ...39,372,588 |. 73,609,889 .. 139,591,818 |..

29. Nevada ........ . ... 19,449,611 |........... 7,542,376 |. ,920, .. e 36,912,251 |

30.  New Hampshire ...........cccccoccurininiiccicinnens NH oo L o 9,062,114 |........... 3,293,285 ,008, ,000 |- 18,365,241

31, NEW JEISEY ...oouiiiiicicicisesecciciceseenieias NJ o b o 67,985,314 |.......... 43,000,462 162,751,242

32, New Mexico . .. NM ...15,786,563 |. . 2,587,520 ....34,444,268 |..

33, NEW YOrK ..oooecericucinineeccicinneneecsceseneeneeees. NY L Ne e 9,205,692 |........... 4,783,026 |. ....17,808,891 |.. ,
34.  North Carolina .. .107,770,164 |..........28,551,379 |. ..205,637,378 |.. 16 451 283
35.  North Dakota ... 7,316,650 |. ...883,253 |. ....12,731,306 |.. . 2,437,988
36. OO ...ccuueuee ...87,764,725 |..........50,615,623 |. .. 189,322,261 |.. 16,236,795

37.  Oklahoma . ...33,980,533 |. . 8,807,919 ....70,491,397 |.. .5,010,080
38. Oregon......... ... 18,566,641 |. 8,608,962 ....47,240,325 |.. . 4,050,498
39. Pennsylvania ... ...97,336,490 |. 89,254,106 .. 250,153,851 |.. 13,079,498
40. Rhode Island .... ... 1,486,738 |............3,936,009 .... 13,590,492 |.. ..1,445,013
41.  South Carolina . ...63,502,941 |. 17,237,424 .. 120,768,286 |.. . 2,904,557

42.  South Dakota ...
43. Tennessee ...

... 14,305,299 |.
...63,389,841 |.

....35,072,526 |..
.. 130,499,809 |..

. 4,324,876
..5,103,621

44. Texas ....... .218,332,013 |. 57,208,724 ..447,838,009 |........ 145,460,206
45.  Utah ..... ... 18,339,986 |. 3,251,502 ....32,135,466 |.. . 2,276,392
46. Vermont . ... 3,770,643 |.......... 10,033,457 |.......... 3,418, .. 0] 17,222,730 | ..2,181,114
47, Virginia ...oooccececeeeeeeccceceseeecccsseeeececeeenes. VA e L 75,109,557 |.......... 82,793,520 |.........61,346,364 |..........coeecenn O [ 219,249,441 |.......... 26,778,787
48, Washington ..........ccccceeicucucuruninicciciseeeenns 38,586,626 |......... 15,187,111 ,800 |......... 99,728,315 |............ 4,539,712

49.  West Virginia ... 17,350,187 |. ....46,283,636 |.. ..1,270,910

50. Wisconsin .... . ...39,090,245 |. oo 108,171,154 |.. 12,372,333
51, WYOMING eoveveeeeeeeereeenieeeeeeeseseseneneneenenes. WY o L e 3,784,349 |........... 5,424,934 |...........8,428,405 |.......oovecccenen. 0 o 17,637,688 |......ccevnv 444 757
52.  American Samoa ........cccoceeerieneeieeneeeeeeens AS oo Ne s 6,599 [oovvveireeiienn O Lo O e 0 o 6,599 [ooviviiieiieiine 0
53. Guam .............. .. GU ..41,315 |..
54. Puerto Rico ...... .. PR . .. .25,495,785 |..
55.  U.S.Virgin Islands .........cccoccovveinneniicnnnnens VI el s 1,187,831 | 137,435 | 24,295 | 5,400 | 1,354,961
56. Northern Mariana Islands ...........cccccoeeeeeenne. MP [ N foe 1,815 | 0 02,285 | 0 e 4,009 [ 0
57. Canada ........cccceeeenes .. CAN 195,695 |. . ..216,480 |..
58.  Aggregate Other Aliens .. OT 6,621,592 |.......... 3,232,208 |.............. 104,286 [......cccoovrrrraec O o 9,958,085 |..
59, Subtotal ......cccccviiiiiiiii 2,455,992,59 |.....1,626,614,873 |.....1,687,548,715 |............. 248,588 |..... 5,770,404,768
90. Reporting entity contributions for employee benefits

PIANS ..o XXX [ 2,073,073 |..........30,636,861 |.......c...... 111,235 | 0 [ 32,821,169 |......ccocvevrenns 0
91. Dividends or refunds applied to purchase paid-up

additions and annUIties.............ccceeereeereeereeereens foreens XXX oo (U TN [V R (1 (O (1 0
92. Dividends or refunds applied to shorten endowment|

OF Premium paying Period............eeveveeeveerieereenes forrens XXX oo e (1 [0 (1 [0 [V PR 0
93.  Premium or annuity considerations waived under

disability or other contract provisions....................feo..... XXX....... 1,481,277 |.
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis 0]... ..
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... .2,459,546,942 .. 248,588 |..... 5,804,708,547 |..... 1,831,465,566
96. Plus Reinsurance Assumed. XXX e [ 31,261,760 R [V 31,261,760 [....oovvveiiecnne 0
97  Totals (All Business).... . .2,490,808,703 |..... 1,657,253,067 |..... 1,687,659,949 |.. .. 248,588 |..... 5,835,970,308 |..... 1,831,465,566
98. Less Reinsurance Ceded.........c.oovvrrereevencnenenenencforeens XX oo e 478,681,401 |.......... 87,044,808 |........ 267,639,995 |............. 248,588 |........ 833,614,792 |....oovvvrvrnnne 0
99. Totals (All Business) less Reinsurance Ceded XXX 2,012,127,302 1,570,208,259 1,420,019,955 0 5,002, 355,516 1,831,465,566

DETAILS OF WRITE-INS

58001. VGB British Virgin Islands .. 5,546,630 |.

58002. ZZZ Other Alien ................ . .1,074,961 |.
58003. ..o e XK eneen e
58998. Summary of remaining write-ins for Line 58 from
OVETflOW PAGE ....cvvviviieirecieciecre e[ XXX e e (1 [0 (1 [0 (VN PO 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 6,621,592 3,232,208 104,286 0 9,958,085 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveviiicriciecrecieeiecie e[ XXX e e (1 [0 (1 [0 (VN PO 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c.ccoceveeerieereeeiins eriens 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............. ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life 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 United of Omaha Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0261 ...|Mutual of Omaha ........cccoevevvviiiiiiiiin | eees 71412 ... | 47-0246511 .. [ 1583836 ..... | ..eevvvrrrrrnns Mutual of Omaha Insurance Company .. . NE.... ...0.000 .... |Mutual of Omaha Insurance Co. ....... N0
.......... 26-1783626 .. |4342490 ..... | .cooonnnnnen East Campus Realty, LLC of Omaha Insurance Company ... Ownership.. ..}.100.000 ...|Mutual of Omaha Insurance Co. ....... N0 e
.......... 871247522 | e | e Mutual DMLT Holdings, LLC of Omaha Insurance Company ........... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ....... N0
.......... ... 91-1756928 .. |4342584 ... | ..eooiiiiiiinns Mutual of Omaha Holdings, Inc. .................. of Omaha Insurance Company ........... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ....... LYES ]
.......... ...|47-0770844 .. 4343246 ..... | ..oovrvrrrnnnns Mutual of Omaha Investor Services, Inc. ..... of Omaha Holdings, Inc. .. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ....... N0
.......... .| 47-0709568 .. |4343264 ..... | .eooriiiiinnns Mutual of Omaha Marketing Corporation ........ Mutual of Omaha Holdings, Inc. .. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ....... N0 e
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.
. 0261 ...|Mutual of Omaha .. .| 20-5873230 .. | 4343273 ..... Omaha Insurance Company .... . Mutual of Omaha Holdings, Inc. .. . [Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
. 0261 ...|Mutual of Omaha .. . [82-2754060 .. | ...ceeennnen Mutual of Omaha Medicare Advantage Company . Mutual of Omaha Insurance Company ........... Ownership.. .100.000 ...|Mutual of Omaha Insurance Co.
20-5863220 .. | 3614163 . Omaha Financial Holdings, Inc. .................. . [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 .......eeueeeueeeeeiiiinnnee Ownership.. .|Mutual of Omaha Insurance Co.
..| 88-1991849 .. OTM Mortgage, LLC Keller Ventures, LLC .......eevvvvvvvenennnnnnnnns 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.
... |43-11373% .. 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 ........ccoevvvvvvviennns | 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. .. NO...
26-4774854 .. UM Holdings, LLC .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ....... N0 e
87-1207188 .. | .evveevrrrrnnn | s United DMLT Holdings, LLC .|United of Omaha Life Insurance Company .... |Ownership.. .100.000 ...|Mutual of Omaha Insurance Co. ....... N0
. 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 United of Omaha Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
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 United of Omaha Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............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? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

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. ............ccociiiiiiii e N/A

Explanation:

Not Applicable
Not Applicable
Not Applicable
Not Applicable
Not Applicable

Not Applicable

Bar Code:

T A AT E A
6 9 8 6 8 2 0 2 8§ 4 9 0 0
T AT E A AR
6 9 8 6 8 2 0 2 § 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 9 8 6 8 2 0 2 8§ 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 9 8 6 8§ 2 0 2 8§ 4 4 6 0 0 0 0 8
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 9 8 6 8§ 2 0 2 8§ 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 9 8 6 8§ 2 0 2 8§ 4 4 8 0 0 0 0 8

0
0
0

[
[
[
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Other miscellaneous dedUCTIONS .......c.cccoiiiiuiueuiiiiiiiicietcie ettt bbb [oessnessesesesnnas 363,954 |..coieiiiine 1,284,242 | 1,554,996
2797.  Summary of remaining write-ins for Line 27 from overflow page 363,954 1,284,242 1,554,996
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 OF PrIOT YEAT .........ccvovveveveeeeeececeeie ettt sea st aeas s s seseseas [eoeseseeanenenenas 8,221,923 |...covine. 40,676,904
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt b e e b et e eneeese e aeenseenneeneannean
2.2 Additional investment made after acquisition .
3. Current year Change iN ENCUMDIANCES .........coiuiiiiiiiiii ettt ettt h e bt et e e bt e bt abeeaeeeaeesaeesbeesbe e beenbeenbesnbesnnesneesaeas
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 dISPOSAIS ..........coouiiiiiaiiiiiieieei ettt ettt et e st e s et e e ae e neeneeneeeneesnnesneennnenneenneens [eneenieenneeniesnnennnesnennens 0 [ 0
6. Total foreign exchange change in book/adjusted Carrying ValUe .............cccooeiiiiiiiniieiieneeeee et snesnne s [eeneessesnneeniesnnennesnennens 0 i 0
7. Deduct current year's other than temporary impairment recognized .. ... 30,007,671
8. Deduct CUITENt YEAr'S AEPIECIALION .......c.c.vvveeececeeeeteeeececeetete s e saeaeeetesessasaesesesesessesssesesesesssassesesesssssssssssssassssnsssssasasssnansnsanas [oesesesesssscsesesenanas 33,493 | 2,482,269
9. Book/adjusted carrying value at the end of current period (LINES 142+3+4-5+6-7-8) ........cccocvevevererereeeieeeieieiereeeieseeseseiesenes |oeeeeseeeeeeeeenene 8,198,537 |...ooien 8,221,923
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) 8,198,537 8,221,923
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 YE&I ............cccuviieeiuevereiriieeeieieeieeesseas [oeecececenes 3,926,098,741 |............ 3,484,330,676
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIHION ........cciiiiiiieiee ettt et e et e et eesbeesbeeseeeseensaenseeneenseas
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. ACCTUAI Of QISCOUNT ...t e ettt b ettt
5. Unrealized valuation INCrEASE (AECIEASE) ..........uiuiitiiiiitiitiite ittt bbb bbb bbbt b e bbbttt b bbb bt b nne e
6. Total gain (loss) on disposals ............c......
7. Deduct amounts received on disposals .
8. Deduct amortization of premium and mortgage interest points and commitment fees ............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccccoeveiiiiicicncenne
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNES ............c.ccoiiiiii s
15. Statement value at end of current period (Line 13 minus Line 14) 4,232,083,506 3,926,098,741
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccccueveueveecceeeeeeeeeeeeaeteee e seeeaeee et sessasae s sessassesesesensanaesesanas [eeeeescneaeeens 942,944 497 |.....cooce. 829,292,134
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISITION .........c.ciiieieieeeecececceeee ettt ettt ettt eseseasas s s sesesesessasnnnns |oeeseseereeaenene 18,391,180 |.oovovreneee. 154,362,678
2.2 Additional investment made after acquisition . U IR 158,461,3% |.....ccocooc. 179,569,869
3. Capitalized deferred INtEreSt NG OtNET ...........c.ccocveiiiiiiietceeeiecee ettt ea et s ettt se st s st et e se st esesssesssesesesesesnns [eereseeeteseteseaeieesenenenas [0 U 0
4. ACCIUAI OF GISCOUNL ...ttt ettt s et e s e s e a st s et et e s eseas s as st et esesesessas s st et esesessasss s sesesesessssasassanas [eoesesenenenenneeaeaene 27,201 oo 2,814
5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cveveveuiuieieieeeieetetesesesee et et setetesessae s ssesesesesesessss s st ssesesesesesssssasssesesesesessansssans |oeeseseneaeaeaens (2,817,245)|.....c.cce.. (40,199,265)
6. Total gain (I0SS) ON QISPOSAIS .......c.ceieeieeeeeeeeceiieieee ettt eeea ettt s st s et e s e s e s s s st s et et eseseasasas s s sesesessssasasesssesesesesnanas |oeeeeseseseaeiereeneneeeeas 695 | 2,888,083
7. Deduct amounts received on disposals . IS ST 107,213,503 |...ccveneee 168,151,598
8. Deduct amortization of premium and depreciation .................. O FOTSRRR 7,895,163 |....covnenee. 13,214,655
9. Total foreign exchange change in book/adjusted Carrying ValIUE ............couiiiiiiiiiiiiii ettt siees [oreeense e O R 0
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.ceoveeeveviveuerereeieieee ettt eseses s es s enens [eeeseseeeneneeeeas 3,026,824 |.........coc.. 1,605,562
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..998,872,232 |... ..942,944 497
12.  Deduct total nonadmitted amMOUNES ...........cceceieirieerieieieeeee s e [ 2,080,261
13. Statement value at end of current period (Line 11 minus Line 12) 996,791,971 942,944,497
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 ... I SO 21,972,573,098 |.......... 19,522,714 ,625
2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e s 5,330,289,110 |........... 6,572,156,947
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 24,444 563 |................. 20,778,038
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (27,330,035) ..o 111,224,244
5. Total gain (Ioss) on disposals ...........ccccceverirerierereirenns ..(19,123,695)]... ..(21,171,699)
6. Deduct consideration for bonds and stocks disposed of . I 2,866,633,784 |............ 4,106,108,089
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns O FR 14,422,296 |................. 24,338,296
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............cceueuiuiiniiiririeieieieiesie sttt sesse e sesesesessssssnns |ooeeeeeeseenenens (5,466,585)|.............. (103,528,231)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 24,792,516 |..cocvevnreee. 11,752,431
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeereneens focieiiiiicccs 545,802 |... ... 12,597,990
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceerrrrrrrieiririeieieieeeeesesesieienes [oeeens 24,370,083,662 |.......... 21,972,573,098
12.  Deduct total NONAAMItEEA BMOUNES .......c.curiiieiiiieieieiesceeiet ettt ettt ettt et e et et esenannens [roemennnananannanas 5,288,761 |..coiee 5,053,649
13. Statement value at end of current period (Line 11 minus Line 12) 24,364,794,901 21,967,519,449
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life 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 ()t bbbttt [ 12,093,824,252 |............ 2,084,886,518 |............ 1,465,120,610 |.....ccooee.e. 90,870,032 |......... 11,622,277,599 |.......... 12,093,824,252 |.......... 12,804,460,191 |.......... 11,257,723,265
2 Y [ - SO SO SRR TP RUSRR 10,472,038,293 |................ 789,615,806 |............... 292,224,856 |.............. (176,182,660)].......... 10,174,346,316 |.......... 10,472,038,293 |.......... 10,793,246,583 |........... 9,928,323,115
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 433,846,089 |........coeecen 7,166,567 |....cccveenenene 5,781,925 |...coocueneee (4,582,466)|................ 463,593,822 |............... 433,846,089 |................ 430,648,265 |................ 492,563,977
L Y (@2 - OSSPSR UEPPRUSTTY SRR 18,939,327 | (U 1,049,793 | 40,060,186 |........ccvu.. 18,517,845 |......cccee. 18,939,327 | 57,949,720 |.......cco...... 22,962,663
5. NAIC B () ittt ettt b et be s [rr e 12,452,528 |....oocoiciiciicice [V 780,804 |.cooiiceine 68,999 |....coovienne 13,032,644 |............... 12,452,528 |................ 11,740,723 | 13,043,010
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 4,128,982 0 81,038 (771,022) 4,490,579 4,128,982 3,276,922 1,476,217
7. Total Bonds 23,035,229,470 2,881,668,891 1,765,039,026 (50,536,930) 22,296,258,806 23,035,229,470 24,101,322,405 21,716,092,247
PREFERRED STOCK
8. INAIC 1 bbbt b et b ettt s ea b e [reese e 24,215,025 | [0 (1 R [V 24,215,025 |....ccoconeeee 24,215,025 |....ccocoeeeee 24,215,025 |....ccocoeeeee 24,215,025
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 61,871,388 | (L RSN [V (1,031,788)......ccccvuvne 20,443,600 |.......ccoveece. 61,871,388 |...cccvvvvnvee. 60,839,600 |....ccvvnvne. 21,322,600
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 4,334,000 |....ooocorreerrciricirieine [0 [V 1,019,000 [..cooorrenenene 2,713,000 |...coeveeenene 4,334,000 |.....coccveunnene 5,353,000 |....ccocvruenne 3,988,000
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 100,000,000 0 0 0 132,254,227 100,000,000 100,000,000 132,254,227
14, Total Preferred StOCK ..o 190,420,413 0 0 (12,788) 179,625,852 190,420,413 190,407,625 181,779,852
15. Total Bonds and Preferred Stock 23,225,649,883 2,881,668,891 1,765,039,026 (50,549,718) 22,475,884,657 23,225,649,883 24,291,730,030 21,897,872,098
(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 168,155,792 ; NAIC2 $ .ocovveveene 14,970,811 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 158,200,000 XXX 158,200,000 5,991,610 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueueeeiieieeeteteieeeee et s et ss s eseseseseseanana [eresenenseeeeas 128,500,000 |......coenve 326,675,000
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.ceoiuiiieieieeeeeecece ettt ettt ettt et s e s s s et et esese s sssseseseseanas [ereseneenes 1,530,400,000 |............ 4,881,200,000
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 1,500,700,000 |............ 5,079,375,000
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) ..........c.cceveuiirriiieeeeereeeeeeeeeeieeseeesnas [ereeeeeneeeees 158,200,000 |............... 128,500,000
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) 158,200,000 128,500,000
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........c.cuiveeiuereriiriisiaetesesssssesesesssssessesesesessssssssesessssssssesesessssssssssesasassnsns sesssesessssses 117,781,742
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eueuiiiiiiiieieieiitiesesete ittt se s et ss s st et s s s ses et s sssssseses et s ssssesesesesssssesesesessanseseses fatsteesesssnenes 34,130,572
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cuoviueueueieiieeseseseseitesesese st sassesesesessssssssesese s s s ssses et st ssssses et s s s ssses et sss s s ses et s s s s s et et essssansesesesenns | seesitssssietesns 14,333,126

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiieieiteteietieeitete ettt sttt ses bbb e st ses s ebe b s st s s s e b e s s se e s e bbbt s e seb e bbb s e s b et st s es b et s es s et ebesasanss eattsetetesasnenes 5,141,962
Considerations received/(Paid) ON tEIMINALIONS .............ccceiiiiuiieieieiiee ettt sttt sttt s s e st ese s s s ssese s s sssassesesesssssnses et e s s ssnsssesessssansnsesesens | ftsteetesssnenes 28,454,473
AAMIOTEIZAION ...ttt e e et h e b s £t b e E s oS s E e b e h e R E e e E e R AR heE SRR h e h R h e e h b h bR E Rt h et h ettt s Seebeneeb e 0
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ...........iiiiiiii bbbt eareare e 0
Total foreign exchange change in BOOK/AGJUSIEA CAITYING VAIUE ............oviueueueueririiiisisisteteteiesese sttt tetesese st ses b s sesese e e s s sebesesesesssssesesesesesannns  febesetasnennns 10,142,266
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .........cocvurueueieiiieeieieieieeeeiesesissse et ssssese s ssnaes ststsesesssnses 153,075,194
Deduct NONAAMIIEA @SSELS ..........iiiiiii e b b b e b s b b s E e s E e e b e s b e e b e e E e e E e e E e e R e e R e e R e R e R e bR R e R R R e n e s AReeEeaEeeeeeae e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvviuiuiuiiiiiiiieieteiee ittt ettt sttt ss s bbb s sssnses bbb s snsebebesessnns ebebesaeneasees 153,075,194

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.iaiiiieiieeiieeiie ettt ettt et eae e e st e ea e e s e e s e e s e esseeabeeaeeeseeeseeaseenseans Saeessaeessesssessessanesaesaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cc.ooiiiiiiiiiiiiie s 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, PIIOT YA .....coiuiiitieiieit ettt res oesbeesbe e e b e s s e s s e e sbeess eessasssessaeesressaessressreeareeas

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

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

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

3.22 Section 1, Column 17, PriOr YEAr .........coco.. g ......... g ....... . ......... G ... G .. o—— ...

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 ...ttt ree s e eaeesae e s e e sh e e sh e s s b e e s b e et e ae £ebeeabesbesae e she s she e sh e e sbeeabe Sesseesaeeaeeaeeaaesaaesaaeeane e

10 o) o) =TI (I TR i o T UL I L= 0 SR N
Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiiiii

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cuiiiiiieiieeiie ettt ettt e ae e sheesbeesaeeresessassaessaessreas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieiti ettt res ceeeaiee s e s e s b s b e s b e s ae s sheebesasaassassaessaaesaeesneas

18] o) o) =TI (I Lo oy o QUL I 1= S PRN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PIIOT VAT ........coiuiiitiiiiie ittt sttt ettt ettt sae e s bt e sbeesb e e bt e bt ea bt eaeeea et sheeeR e e eheeeb e e be e bt eabeembeen Semeeaseesaesasessaesaaesaaeannens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........oouiiiiiiieee ettt ettt e et e st eas Seaeeaesaesae s e e s e e ssaesneens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .....c. ittt et et b e e e e e e e st e e st e b e e naeens Sheessaeestesseesaeesaeesaeeaeeaes
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e E oo e e oo e £ e e e e e e E e SR e £ Ee SR e £ R e £ R e e R e SR e e R oo E e e e e e Re e Ee e e e eheeeesReebeseesee s mmemmeeseeseeneesee e e eneeenneens

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....coiuiiiiiiiiiii ittt bbbt e bt ekt e a bt ea bt eae e sh e e £he e eh e e sb e e b e e abeembeembeen Sesmeeaseesaesaaesaaesanessaeannens
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 ......iuiiitiieiieieeieeee ettt ettt ee et es et a e s e st e s s s s et bbb ee s et s ne s ntesnns trebesniesnias 153,075,194
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeiiiiiiiiiiiiiiiiieies i 0
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s s s st et esesesss s nssesesesesesennsnsnenesesnninenenee s 153,075,194
Part D, SECHON 1, COIUMN B .......iuiiiiiiieitiece ettt es e e s s e s s e e a2 s s s s s s s e s s s s s e s s s s s e s s e s st ensesessesenas | bseesseesees 160,110,820
Part D, SECHON 1, COIUMN 7 ......uiiiiiiiee ettt ettt s e s s e s s s s s s e s s s e st n st en s s s s esenieis febsiebsecases (7,035,626)
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ittt sttt sttt et st s sie e e e e e ennesnnesnees e 0
Fair Value Check
Part A, Section 1, Column 16 194,601,788
Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt et ettt ettt e e et et et et et et et et et et et et et e e e e eee et se e e eeeeeeen eaeesesseesesseeseereeseesearnans 0
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt es s st es et easas s s s sesesesssnnnsnssenenesensnenenes e 194,601,788
Part D, SECHON 1, COIUMN O ..ottt s e st e s e s e s e ee e s s s e s s e s e st n st nsesnsesenas tebesniesnias 207,274,083
Part D, SECHON 1, COIUMN 10 ..ottt s e es s e s s e e s e s e s e e e e s s s e s s s e s e s s s e s s s s e s s nsesenas eebesniesnias (12,672,296)
Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiiie ettt sttt ettt s e e sbeesbeesee e snnesnes s 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....iuitiuiiiieiee ettt sttt ss st 8 8282828 s bbb bbb ns st nies esiessensetsinai 28,596,704
Part B, SECHON 1, COIUMN 20 .......c.tuiuitiieieieetetiereteeeetetseses e see s b ee et s e es bbbt e ee b b e £ e eb e b b e et ee e bbb et ee bbb et ebebebes febebisisnsnsesssasisneneennas 0
Part D, SECHON 1, COIUMN 12 ...ttt sns eesessessetsenni 28,596,704
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieeeee et enennennenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

10.
1.
12.

Book/adjusted carrying value, December 31 Of PriOr YEAI .......c.coiiiiiiiiiee ettt
Cost of cash eqUIVAIENES ACQUITEA ..........ooiiiiiie et b e et e et e et e eaeeeaeess e e sae e s e enseenseeneeeneeeneeennenns
ACCTUAD OF AISCOUNL ... e e e e e e e e s e e e e e e e e e e e eanenns
Unrealized valuation iNCre@s@ (AECTEASE) .......iiuiiiiiiiiiie ettt ettt ettt be et e st et e e et ea e e saeesheesheesbe e be e bt enbeannesnnesneesreas
Total gain (I0SS) ON GISPOSALS ........eeiieiieieee ettt s e et e e st e ea e e s st e bt e s e eaeeeaeeem e e es e e ese e s e e aeenseenseanseeneeeneenneenneennen
Deduct consideration reCeived ON AISPOSAIS ..........couiiiiiiiiiiiie ettt ettt e bt ebe bt eaeesaeesaeesbeesbeesbeenbeebeennenane
[DI=To [WTer @=To g o] g (4= 1o o )l o T4 =144 1V ]y o PSSP

Total foreign exchange change in book/adjusted Carrying ValUE .............cocuiiiiiiiiiiiieiiee et

Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total NONadMItted @MOUNLS ..........oiuiiiiie ettt a e b et e e e e e s e e sseeeneeeseenaeeneesneenseeneeeneens

Statement value at end of current period (Line 10 minus Line 11)

.................. 37,937,803
............ 1,327,223,417
................... 2,008,940

24,926,606

37,937,803
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE B - PART 2

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

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

20555 . SANTA FE SPRINGS ... . 11/20/2018 .. .. 63,428,571

20982 . WOODSTOCK .07/27/2023 .. .. 34,503,778

20983 . BELTSVILLE ... . 07/27/2023 .. . .. 12,825,000

20984 . INDIANAPOLIS . .07/20/2023 .. ....6,300,000 |... ....9,600,000

20987 . .07/06/2023 .. 20,100,000 |... .. 34,500,000

20989 . BRENTWOOD .. .07/20/2023 .. 13,500,000 |... .. 21,120,968

20990 . LOUISVILLE ... . 08/08/2023 .. ....5,000,000 |... ...n 7,193,750

20991 . EDGEWOOD ... .07/11/2023 .. 10,400,000 .. 22,300,000

20992 . OAK PARK .07/17/2023 .. 17,400,000 .. 29,400,000

20993 . DUARTE ... .07/27/2023 .. .4,900,000 .7,507,339

20994 .... ANAHEIM . . 08/29/2023 .. .. 20,448,750

20995 . WESTBURY ... . 08/22/2023 ..

2099 . .08/16/2023 ..

20998 . . 09/27/2023 .. 10,800,000 |...

21001 . . 09/21/2023 .. 12,000,000 |...

21004 . CHICAGO ... .09/29/2023 .. 11,800,000 |...

21005 . MEMPHIS .... . 09/28/2023 .. 21,750,000 |...

21006 . ATLANTA ... . 09/28/2023 ..

30052 . NASHVILLE .. . 06/27/2019 .. .
0599999. Mortgages in good standing - Commercial mortgages-all other 201,020,000 4,340,849 446 813,971
0899999. Total Mortgages in good standing 201,020,000 4,340,849 446,813,971
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 201,020,000 4,340,849 446,813,971

SCHEDULE B - PART 3
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
FPRN PR RN 09/26/2003 ....08/31/2023 ....37,939 [.... 0. 0. 0. 0. 0. ...0
F FRR RN 09/26/2003 ....08/31/2023 L2239, 114 0. 0. 0. 0 0. ...0
F R I 10/22/2003 ....08/23/2023 ... 38,060 |.... 0. 0. 0. 0. 0. ...0
CARMICHAEL .....eevvvvneiiiinnnneeeicnnnnns Jevninneeeeennns CAiceis e s 07/01/2017 ....09/01/2023 .. 331,688 |.... 0. 0. 0. 0 0. ...0
ROSEVILLE ... 11/01/2004 ....09/27/2023 152,306 |.... 0. 0. 0. 0. 0. ...0
DALLAS ....... ....05/18/2005 .. .09/19/2023 .. 269,268 |. 0 0 .0 0 0 0
SALT LAKE CITY ... 11/15/2007 .. .07/11/2023 0 0 .0 0 0 0
ELIZABETHTOWN . ....04/14/2008 .. .09/28/2023 0 0 .0 0 0 0
..... 08/13/2008 ....07/11/2023 .... 0. 0. 0. 0. 0. ...0
..... 09/11/2008 ....08/17/2023 .... 0. 0. 0. 0 0. ...0
..... 09/11/2008 ....08/04/2023 0. 0. 0. 0. 0. ...0
..... 11/13/2008 ....08/21/2023 0. 0. 0. 0 0. ...0
..... 12/11/2008 ...08/18/2023 ... 0. 0. 0. 0. 0. ...0
..... 01/05/2010 09/01/2023 (U T | [O T 0 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | 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

42453 ... DES MOINES ....covvvvvinieiiiiniineeeiinnes Jeevneneevevenens Wi oo [ 07/11/2013 ....07/21/2023 0. 0. 0. 0 ]eeen. 1,400,025 |. .1,400,025 |... 0. ...0
42462 ... COSTA MESA .. 08/09/2013 ....07/26/2023 0. 0. 0. 0 ... 708,235 |... 0. .0
42467 . 08/09/2013 ....07/21/2023 0. 0. 0. 0 ,538,827 |... 0. ...0
42477 . SAINT PETERSBURG .05/22/2023 .. .08/09/2023 0 0 .0 0 632,613 0 0
42484 WHITTIER .. .03/09/2020 .. .07/11/2023 0 0 .0 0 . 423,357 0 0
42485 . TACOMA . .03/09/2020 .. .07/11/2023 0 0 .0 0 .. 455,593 |. 455,593 0 0
42486 . PUYALLWP .. 03/09/2020 ...07/1172023 ... 0. 0. 0. U 509,466 |. ... 509,466 |... 0. ...0
42488 TACOMA .oooeiiiiiiiiiiiii 03/09/2020 .....|...... 07/18/2023 0 0 0 [ 471,517 | 411,517 | 0 0
0199999. Mortgages closed by repayment 0 0 0 0 10,116,830 10,116,830 0 0
20381 . L0 | P RN o s RSRPTPRRPRRN AOPUR R N 06/01/2010 0. 0. 0. 0 0. .0
20388 . VALPARATSO ...vvvivviiieiiinnineevevnnnnn Jevnneneeeeeene N e [ 09/01/2011 0. 0. 0. 0 0. ...0
20410 . RICHMOND ..o e VA e i o 05/22/2023 0. 0. 0. 0 0. .0
20413 . SHAWNEE ....ooovvviiiiiiiniiiniiniininneees fevvnneeeeeeen KS e [ 11/20/2018 0. 0. 0. 0 0. ...0
20M7 oo [CARMEL L e N e [ 10/28/2013 0. 0. 0. 0 0. .0
20418 . SAN RAMON ..eiiiiivinieeiiiiineeevennen Jevvneneeeeeenen CAecs e e e 04/17/2019 0. 0. 0. 0 0. ...0
20419 . ST PAUL e feeveveeeeeeeeee M e [ 12/14/2022 0. 0. 0. 0 0. .0
20421 . FULLERTON ..ovvcvviieeeceiiiieeeeceniinns Jevvninneeeeenens CAicin s o e s 12/17/2013 0. 0. 0. 0 0. ...0
20424 ... WEST HOLLYWOOD ....evvvvnnnnnnnnnnnninnnnnns feuvvvvvnnnnnnnnns Chuviiiiiiiiiiiins e s foves 05/15/2014 0. 0. 0. 0 0. .0
20425 . LOS ANGELES .05/15/2014 .. 0 0 .0 0 0 0
20426 . LOS ANGELES .05/22/2023 .. 0 0 .0 0 0 0
20428 . LOS ANGELES .05/15/2014 .. 0 0 .0 0 0 0
20430 . BROKEN ARROW ... fevveeeieeneeeees O s s e 12/14/2022 0. 0. 0. 0 0. .0
20434 . HUNTINGTON BEACH ...evvvvvviiieiiiniinnnn Jevvninneeeeenenn CAicis e e s 11/21/2022 0. 0. 0. 0 0. ...0
20436 ..o [MADISON i [ W e [ 12/10/2014 0. 0. 0. 0 0. .0
20437 iiiiiiieeeeeeiieeeeeeennn [MADESON o [ W [ 05/22/2023 0. L0 0. 0 0. ...0
20438 . GLEN BURNIE 11/21/2022 0. 0. 0. 0 0. .0
20440 . WICHITA ... 11/21/2022 0. 0. 0. 0 0. ...0
20448 . URBANDALE 12/14/2022 0. 0. 0. 0 0. .0
20449 . ATLANTA 11/20/2018 0. 0. 0. 0 0. ...0
20450 . POMPANO BEACH . .05/22/2023 .. 0 0 .0 0 0 0
20451 . AUSTIN . .04/24/2015 .. 0 0 .0 0 0 0
20452 . MCALLEN .05/27/2015 .. 0 0 .0 0 0 0
20454 . VALENCIA . ... 07/01/2015 .. 0 0 .0 0 0 0
20456 . BELLEVUE . .06/30/2015 .. 0 0 .0 0 0 0
20457 . WANAQUE ... 07/14/2015 0. 0. 0. 0 0. ...0
20460 . SECAUCUS .. 07/29/2015 0. 0. 0. 0 0. .0
20461 . FRANKLIN ©.oeeviieeeccviieeeeceenneeees v W e s 11/20/2018 0. 0. 0. 0 0. ...0
20462 . MINNEAPOLIS ..o [ N o [ 08/19/2015 0. 0. 0. 0 0. .0
20463 ....ooiineieceiieeeeennnn [WAYNE i [ N e 11/20/2018 ) 15,085,426 |.... 0. 0. 0. 0 0. ...0
20467 . 08/21/2015 ...4,272,640 |.... 0. 0. 0. 0 0. .0
20468 . GREENSBORO .. .09/10/2015 .. 5,740,408 |. 0 0 .0 0 0 0
20470 . CHARLOTTESVILLE . .08/24/2023 .. 0 0 .0 0 0 0
20471 . PLANO ... .09/23/2015 .. 0 0 .0 0 0 0
20472 . ATLANTA .09/30/2015 .. 0 0 .0 0 0 0
20473 . CHARLOTTESVILLE . 1171272015 .. 0 0 .0 0 . 0 0
20474 . ST. CLOUD 04/17/2019 ..... 0. 0. 0. 0 ...223 209 |... 0. .0
20476 . COLUMBUS 04/17/2019 ..... 0. 0. 0. 0 .. 184,223 |... 0. ...0
20477 . WESTERVILLE ... 12/14/2022 ..... 0. 0. 0. 0 0. .0
20478 . WESTMINSTER ... 11/20/2018 ..... 0. 0. 0. 0 0. ...0
20479 . ALBUQUERQUE ... 11/20/2018 ..... ) 0. 0. 0. 0. 0. .0
20480 CHARLOTTESVILLE 11/20/2018 oo i [ 6 432,502 |..ovvvvviiiiiinnnnn O i [ [\ [ [\ 0 Ofiiiiiiiiiiiiienan O 0
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
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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
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20483 . NEW BERLIN .. 12/11/2015 0. 0. 0. 0 ... 416,335 |... 0. ...0
20485 . LOVELAND .... 11/20/2018 0. 0. 0. 0. .. 80,168 |... 0. ...0
20486 . 11/17/2015 0. 0. 0. 0 0. ...0
20487 . MILWAUKEE ....12/18/2015 .. 0 0 .0 0 0 0
20489 . DENVER . ... 1172172018 .. 0 0 .0 0 0 0
20493 . VERNON . ...12/03/2015 .. 0 0 .0 0 0 0
20494 .... SEATTLE ... 11/20/2018 0. 0. 0. 0 0. ...0
2049 . 11/20/2018 0. 0. 0. 0. 0. ...0
20498 . MANCHESTER .. 11/21/2022 0. 0. 0. 0 0. ...0
20501 . ENGLEWOOD 11/20/2018 0. 0. 0. 0. 0. ...0
20503 . MIDVALE ...ovvviiiiiiiiiineiinineeeeenes v UTes e e 03/30/2016 JUR RN 0. 0. 0. 0 0. ...0
20504 . COLLEGE PARK -..eevvveeeeeeemnnnneeeemnnnn Joemmmmeeeeemne M e s s 11/21/2022 R IO 4,340,733 |.... 0. 0. 0. 0. 0. ...0
20505 ...oieiiieeeeeeiinineeeeennnn [LOVELAND i e 00 e s 11/20/2018 ) 12,400,641 |.... 0. 0. 0. 0 0. ...0
20507 . 11/21/2022 0. 0. 0. 0. 0. ...0
20510 . SEWICKLEY ... 05/11/2016 .. 0 0 .0 0 0 0
20511 . SEWICKLEY ... 11/20/2018 .. 0 0 .0 0 0 0
20513 . PEPPER PIKE . .. 11/20/2018 .. 0 0 .0 0 0 0
20517 . LAYTON 11/21/2022 0. 0. 0. 0. 0. ...0
20518 . 11/20/2018 0. 0. 0. 0 0. ...0
20519 . SALT LAKE CITY weeeeeeeeieeeeeeeeenneees Jeemmeeeeeeeee U e s 11/20/2018 R IO 0. 0. 0. 0. 0. ...0
20520 . WASHINGTON ...eevvvvieeeccviiineeecvnnnn fevvnenneeeeenen PAec e s 11/21/2022 [l R 4,444,747 |.... 0. 0. 0. 0 0. ...0
20522 ..iieeeeiieeeeeeennneeeeeenn [VERNON Lo femeeeeeeee CT e e et 11/20/2018 0. 0. 0. 0. 0. ...0
20523 ... COLUMBUS ....vevvvvnieeeeennnieeeeenvnnnns Jevvneneneennnn 0o e [ 12/01/2018 0. 0. 0. 0 0. ...0
20524 ... AUSTIN e eeeerieeeeee Jeemneeeeeeenes T [ s e 08/23/2016 0. 0. 0. 0. 0. ...0
20525 . SAN JOSE ... 08/24/2016 0. 0. 0. 0 0. ...0
20528 . WEST HAVEN 11/20/2018 .. 0 0 .0 0 0 0
20529 . SCOTTSDALE .. .09/15/2016 .. 0 0 .0 0 0 0
20530 . GREENWOOD VILLAGE . 172172022 .. 0 0 .0 0 0 0
20532 . WAUKESHA ... ... 11/20/2018 .. 0 0 .0 0 0 0
20533 . VIRGINIA BEACH .. 11/20/2018 .. 0 0 .0 0 0 0
20534 ... CHESAPEAKE 01/03/2017 0. 0. 0. 0 0. ...0
20535 . COLUMBUS .. 11/20/2018 0. 0. 0. 0. 0. ...0
20537 . COLUMBUS .. 11/20/2018 0. 0. 0. 0 0. ...0
20538 . COLUMBLS ... 11/21/2022 0. 0. 0. 0. 0. ...0
20539 . LONG BEACH .. 11/20/2018 0. 0. 0. 0 0. ...0
20541 . STANHOPE ... 11/20/2018 0. 0. 0. 0. 0. ...0
20542 . BROOKF IELD ... 11/20/2018 .. 0 0 .0 0 0 0
20543 . DENVER . 172172022 .. 0 0 .0 0 0 0
20547 . BOHEMIA ... 0171172017 .. . 10,600,637 |. 0 0 .0 0 0 0
20548 . PAOLI .. ... 11/20/2018 .. . 14,248,497 |. 0 0 .0 0 72,193 |. 0 0
20549 . PALM DESERT .02/23/2017 .. 0 0 .0 0 41,189 |. 0 0
20550 . 04/03/2017 0. 0. 0. 0. ....40,035 |. 0. ...0
20551 .iiiiiiineeeeeiieneeeeennns [ARLINGTON Lo e VA e s 08/01/2017 0. 0. 0. 0 ....51,216 |. 0. ...0
20554 . 03/01/2017 0. 0. 0. 0. ....45,028 |. 0. ...0
20555 . SANTA FE SPRINGS ... 11/20/2018 0. 0. 0. 0 ....49,121 | 0. ...0
20556 . WORTHINGTON 08/01/2017 0. 0. 0. 0. ....57,517 |. 0. ...0
20558 . SAN DIEGO ... 03/16/2017 . . 0. 0. 0. 0 ....39,075 |. 0. ...0
20559 . VANCOUVER ... 04/25/2017 ...2,151,972 |.... 0. 0. 0. 0. ....12,825 |. 0. ...0
20560 . MCCANDLESS TOWNSHIP .. 11/20/2018 12,050,788 |.... 0. 0. 0. 0 154,629 |. .. 154,629 |... 0. ...0
20561 . IRVING ....ccevennnn ...04/27/2017 .. . 16,034,024 |. 0 0 .0 0 204,162 |. 0 0
20562 . MONROE TOMNSHIP ... 07/06/2017 ...8,011,093 |.... 0. .0, .0 0. ...98,854 |. 0. ...0
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20564 . BLOOMINGTON ... 06/13/2017 10,567,325 |.... 0. 0. 0. 0 ....62,719 [ 0. ...0
20565 . MORRISTOINN 06/01/2017 11,486,385 |.... 0. 0. 0. 0. ....55,691 . 0. ...0
20567 . MADISON ... 11/20/2018 0. 0. 0. 0 ...39,813 [ 0. ...0
20568 . PORTLAND .. ... 11/20/2018 .. 0 0 .0 0 41,010 | 0 0
20569 . BUENA PARK ... 11/20/2018 .. 0 0 .0 0 51,756 |. 0 0
20571 . FLORENCE .. .. 07/06/2017 .. 0 0 .0 0 .73,509 |. 0 0
20572 . BLOOMINGTON . 11/20/2018 0. 0. 0. 0 ... 37,078 |. 0. ...0
20573 . BLOOMINGTON . 07/14/2017 0. 0. 0. 0. ....25,584 |. 0. ...0
20576 . LOUISVILLE .. 08/15/2017 0. 0. 0. 0 ... 46,110 |. 0. ...0
20577 . 06/12/2019 0. 0. 0. 0. LTI 0. ...0
20578 . SALT LAKE CITY wovveiiviiiiieeiveeennnees v UTe e s 11/20/2018 0. 0. 0. 0 ....54,820 |. 0. ...0
20579 . HOLBROOK ...eeeeeeeeeeeeeem e eeemne Jeemmeeeeeeeee NY e e s 11/20/2018 0. 0. 0. 0. L..42,392 . 0. ...0
20580 . ) N 1| P AR RN 09/20/2017 0. 0. 0. 0 0. ...0
20586 . . 11/20/2018 0. 0. 0. 0. 0. ...0
20589 . WARMINSTER .. ... 11/20/2018 .. 0 0 .0 0 0 0
20590 . COLONIAL HEIGHTS ... 11/20/2018 .. 0 0 .0 0 0 0
20591 . HAUPPAUGE ... . 1172072017 .. 0 0 .0 0 0 0
20594 . CORONA 11/20/2018 0. 0. 0. 0. 0. ...0
20595 . DOWNERS GROVE .....uvvvivnnnnneiinnnnnnnns Jevvnnneneevnnns e oo s 01/30/2018 0. 0. 0. 0 0. ...0
2059 . PITTSBURGH ...eeeeveeeeeeemmnieeeeemnis Jeemmeeeeeenee PAec e s 11/20/2018 0. 0. 0. 0. 0. ...0
20597 .iiiiiiieeeeeeiieeeeeeennn [STOLOUIS e e MO e 08/26/2019 0. 0. 0. 0 0. ...0
20598 . OVERLAND PARK ....eeeeeeeeeeeemminneeeen Jemmeeeeemnnen KSu e [t 03/07/2018 0. 0. 0. 0. 0. ...0
20599 ... ST LOUIS e feeveneneeeeeenne MO [ 03/28/2018 0. 0. 0. 0 0. ...0
20601 ... + [HOLBROOK ....eeeeeeeeeeeeeeeeeeeeeeees Jeemeeeeeeeeee NY e e et 07/09/2018 0. 0. 0. 0. 0. ...0
20603 . LENEXA 04/18/2018 0. 0. 0. 0 0. ...0
20604 . STRONGSV ILLE .04/19/2018 .. 0 0 .0 0 0 0
20605 . WILMINGTON .03/28/2018 .. 0 0 .0 0 0 0
20606 . .. [MELVILLE . 06/19/2018 .. . 12,466,736 |. 0 0 .0 0 0 0
20607 . .. | SPANAWAY . .04/05/2018 .. . 10,669,861 |. 0 0 .0 0 0 0
20608 . . |AUSTIN ... .05/02/2018 .. 7,163,308 |. 0 0 .0 0 0 0
20609 . .. | GREENNOOD VILLAGE .....oevvvvvevvvvinnnns foovvevinnicnn G0 e e o 11/20/2018 11,348,470 |.... 0. 0. 0. 0 0. ...0
20611 ... oo [MELBOURNE ....eeveeeeeeeeeieeeeeemnieeee Jemmmeeeeeeeee Pl [ s 05/16/2018 0. 0. 0. 0. 0. ...0
20616 ... .. [COMMERCE CITY ..ovvvvvrniiiiiiinininrcinns Jovnnereevinnn 00 oo s 08/30/2018 0. 0. 0. 0 0. ...0
20617 . . | COMMERCE CITY .eeeeeeieeeeemeeeeeeeenn Jemmeeeeeeeneen 0 [ s [ 05/15/2018 0. 0. 0. 0. 0. ...0
20619 . ST. PETERSBURG ......ccevvnnvrvvrnnnnnnnnns Jevnnnneneennnen Flovii e s 07/11/2019 0. 0. 0. 0 0. ...0
20621 . BURBANK ... 08/20/2018 0. 0. 0. 0. 0. ...0
20626 . EASTLAKE . ....06/22/2018 .. 0 0 .0 0 0 0
20627 . SUMMERV ILLE ... 06/28/2018 .. 0 0 .0 0 0 0
20630 . NEWPORT BEACH . .. 1172172022 .. 0 0 .0 0 0 0
20631 . NEWPORT BEACH . ... 07/19/2018 .. 0 0 .0 0 0 0
20634 . SEATTLE ... .. 07/26/2018 .. 0 0 .0 0 0 0
20635 . SEATTLE ... 07/26/2018 0. 0. 0. 0. 0. ...0
20636 . L= o ) R | AR [T AR 08/01/2018 0. 0. 0. 0 0. ...0
20637 . SAN FRANCISCO vveeeeeeeeeneeeeeemniees Jeemmeeeeeeennes CAececcc o e s 08/21/2018 0. 0. 0. 0. 0. ...0
20638 ....evvnnieiiinnnneeennnnns [SOLON Lo [ O e 09/26/2018 0. 0. 0. 0 0. ...0
20641 oeiiieeeeeeeieeeeeeeeeens [CERRITOS e femeeeeeeeee CAe e e s 11/20/2018 0. 0. 0. 0. 0. ...0
20642 . 12/01/2018 0. 0. 0. 0 0. ...0
20643 . VIRGINIA BEACH .. 10/01/2018 0. 0. 0. 0. . 0. ...0
20646 . BALDWIN PARK .. 11/01/2018 0. 0. 0. 0 .. 122,394 |... 0. ...0
20647 . SAINT CLOUD . .. 10/12/2018 .. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

20648 .

SARASOTA ..

10/12/2018
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20649 . 10/12/2018 ) 10,614,217 |.... 0. 0. 0. 0 ....57,303 |. 0. ...0
20652 . 10/23/2018 oo foeeiiiiiiis e [ 6,773,799 |.... 0. 0. 0. 0. ....50,075 |. 0. ...0
20654 . COSTA MESA .. 172172022 oo [ e [ 3,028,269 |.... 0. 0. 0. 0 ....15,603 |. 0. ...0
20656 . LAS VEGAS ... .07/31/2019 .. . 10,454,128 |. 0 0 .0 0 .45,991 |. 0 0
20657 . AGOURA HILLS .12/04/2018 .. 5,597,359 0 0 .0 0 .28,855 |. 0 0
20658 . VAN NUYS .. .12/05/2018 .. 6,407,085 0 0 .0 0 .26,654 |. 0 0
20663 . MEDFORD ... 12/13/2018 17,738,535 |.... 0. 0. 0. 0 ... 74,932 | 0. ...0
20664 . .. | CHANDLER .. 12/13/2018 13,083,266 |.... 0. 0. 0. 0. ....58,464 |. 0. ...0
20667 . .. | CONRCE ... 02/05/2019 0. 0. 0. 0 ....39,484 |. 0. ...0
20670 ... . | COLORADO SPRINGS ... 03/07/2019 0. 0. 0. 0. ...28,689 |. 0. ...0
20671 ... . 02/07/2019 JUR RN 0. 0. 0. 0 0. ...0
20674 . .. | EDISON TOWNSHIP ... 05/01/2019 [ IO 10,106,959 |.... 0. 0. 0. 0. 0. ...0
20676 . .. [GAINESVILLE 03/09/2020 JUUR RN 6,064,661 |.... 0. 0. 0. 0 0. ...0
20681 . . | ARNOLD . 03/26/2019 N 10,143,029 |.... 0. 0. 0. 0. 0. ...0
20682 . KENT . .03/26/2019 .. . 10,622,119 |. 0 0 .0 0 0 0
20685 . POWAY .. .06/12/2019 .. . 11,919,126 |. 0 0 .0 0 0 0
20689 . OXNARD . .04/24/2019 .. . . 10,062,917 |. 0 0 .0 0 0 0
20690 . SPARKS ... 04/25/2019 R IO 6,333,365 |.... 0. 0. 0. 0. 0. ...0
20692 . CHICAGO 05/08/2019 JUR R 5,479,227 |.... 0. 0. 0. 0 0. ...0
20693 . MILWAUKEE ... 06/12/2019 [ IO 14,977,943 |.... 0. 0. 0. 0. 0. ...0
20695 . LOUISVILLE .. 08/26/2019 JUR R 5,769,429 |.... 0. 0. 0. 0 0. ...0
20696 . CENTENNIAL .. 03/09/2020 [ IO 10,251,335 |.... 0. 0. 0. 0. 0. ...0
20697 . 06/11/2019 JUR R 5,623,311 |.... 0. 0. 0. 0 0. ...0
20698 . LOUISVILLE 07/25/2019 N 17,244,298 |.... 0. 0. 0. 0. 0. ...0
20699 . .. |NATIONAL CITY . 07/17/2019 0. 0. 0. 0 0. ...0
20700 . .. |RIVERSIDE ... ... 06/06/2019 .. 0 0 .0 0 0 0
20701 . . | PALM DESERT ... .06/20/2019 .. 0 0 .0 0 0 0
20702 . MIDDLEBURG HEIGHTS 07/11/2019 .. 0 0 .0 0 0 0
20703 . SANTA BARBARA . .08/24/2023 .. 0 0 .0 0 0 0
20704 . SANTA BARBARA . .07/09/2019 .. 0 0 .0 0 0 0
20705 . .. |RIVERSIDE 06/27/2019 0. 0. 0. 0 0. ...0
20706 ... .. | SAN DIEGO ... 06/20/2019 0. 0. 0. 0. 0. ...0
20707 ... .. [SANTA ANA ... 06/12/2019 0. 0. 0. 0 0. ...0
20710 . . | SAN MARCOS .. 07/11/2019 0. 0. 0. 0. 0. ...0
20715 . .. | CARLSBAD .... 08/01/2019 0. 0. 0. 0 0. ...0
20717 ... .. |MELBOURNE ... 07/16/2019 ..... 0. 0. 0. 0. 0. ...0
20718 . . |DEER PARK .08/28/2019 .. 147, 0 0 .0 0 0 0
20721 . HOUSTON ... .09/26/2019 .. . 10,533,870 |. 0 0 .0 0 0 0
20722 . COMMERCE CITY . .09/18/2019 .. . 19,246,226 |. 0 0 .0 0 0 0
20724 . RONKONKOMA .. .09/24/2019 .. 0 0 .0 0 0 0
20725 . HUBLE .... .03/09/2020 .. 0 0 .0 0 0 0
20726 . SAN MARCOS .. 09/10/2019 0. 0. 0. 0. 0. ...0
20727 . SANTA CLARA ... 09/10/2019 0. 0. 0. 0 0. ...0
20729 . NEWPORT BEACH . 10/23/2019 0. 0. 0. 0. 0. ...0
20730 . 10/09/2019 0. 0. 0. 0 0. ...0
20731 . 10/29/2019 R IO 0. 0. 0. 0. 0. ...0
20732 . 10/23/2019 [l R 7,312,246 |.... 0. 0. 0. 0 0. ...0
20733 . 10/30/2019 0. 0. 0. 0. 0. ...0
20734 . 11/13/2019 0. 0. 0. 0 0. ...0
20735 . MINNEAPOLIS . 11/13/2019 .. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

20738 .

WATCHUNG ..

11/14/2019
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20739 .
20740 .
20742 .
20743 .
20744 .
20745 .
20746 .
20747 .
20748 .
20750 .
20751 .
20752 .
20753 .
20754 .
20755 .
20756 .
20758 .
20760 .
20762 .
20763 .
20764 .
20766 .
20767 .
20769 .
20770 ...
20771 .
20772 .
20773 .
20774 .
20775 .
20778 .
20779 .
20781 .
20782 .
20784 .
20785 .
20787 .
20789 .
20790 .
20791 .
20792 .
20793 .
20794 .
20798 .
20799 .
20800 .
20801 .
20805 .
20806 ...
20807 .
20808 ...

BALTIMORE ... 1172772019 .. R . 18,631,001 |. .95,869 |.
UNIVERSITY CITY . 12/03/2019 [ 4,086,973 |.... ... 31,181
L0S ANGELES ... 12/12/2019 [N R 13,202,285 |.... ....73,659 |.
JUUT O R 01/16/2020 B 18,202,468 |.... ....92,518 |
JUR RO R 02/04/2020 ...4,058,726 |.... ....21,287 |
ALBUQUERQUE . JUUT P R 01/15/2020 woe ferrnnnnnnn 7,196,676 |.... ... 16,477 |.
ATLANTA ... JUU FO RN R 01/14/2020 ) I 16,239,134 |.... ... 81,201
SEATTLE ... JUUR P R 03/05/2020 6,068,108 |.... ....33,372 |
. | MECHANICSVILLE .. [ PPN R 01/31/2020 ...5,306,008 |.... ...80,418 |.
KANSAS CITY .01/30/2020 .. 7,256,194 |.
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15,443,548 |....
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RIVERSIDE ...
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. 12,105,838 |.
9,079,294 |.
. 15,327,263 |.
7,982,681 |.
oo |eennnn...6,235,431 |
) P 19,285,709 |....
15,529,593 |....

... 214,789 |...
.. 166,565 |...

) P 17 057,273 |....
.......... 5,119,696 |....
........ 17,699,349 |....
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........ 18,581,438 |....
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..18,557
.. 136,402 |...
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | 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

20809 . .. | LINDENHURST . 02/15/2023 0. 0. 0. 0 ....43,000 |. 0. ...0
20810 . .. | ALBUQUERQUE . 08/24/2023 0. 0. 0. 0. ....33,300 |. 0. ...0
20811 . . [LOUISVILLE .. 02/15/2023 0. 0. 0. 0 .. 118,8% |. 0. ...0
20814 . .. | FONTANA ... .08/18/2021 .. 0 0 .0 0 41,377 | 0 0
20816 . .. | HAUPPAUGE ... .02/19/2021 .. 0 0 .0 0 .37,388 |. 0 0
20818 . . |LOS ANGELES .02/23/2021 .. 0 0 .0 0 21,092 |. 0 0
20820 . ONTARIO 02/16/2021 0. 0. 0. 0 ....50,040 |. 0. ...0
20821 . DOWNEY ... 02/26/2021 0. 0. 0. 0. ... 18,901 |. 0. ...0
20822 . MASPETH ... 02/25/2021 0. 0. 0. 0 .. 108,074 |. 0. ...0
20824 . CINCINNATI .. 03/04/2021 0. 0. 0. 0. ....33,595 |. 0. ...0
20827 . ALBUQUERQUE . 03/10/2021 0. 0. 0. 0 ....92,865 |. 0. ...0
20828 . LONGMONT ... 03/09/2021 0. 0. 0. 0. ....45,968 |. 0. ...0
20830 . HAZELWOOD ... 03/30/2021 0. 0. 0. 0 ... 46,446 |. 0. ...0
20831 . MILPITAS . 03/16/2021 0. 0. 0. 0. ....53,851 . 0. ...0
20832 . DALLAS . .04/15/2021 .. 0 0 .0 0 .43,830 |. 0 0
20833 . SEWELL ... .05/22/2023 .. 0 0 .0 0 54,421 |. 0 0
20834 . INDEPENDENCE 07/08/2021 .. 0 0 .0 0 198,411 |. 0 0
20837 . ST LOUIS 05/03/2021 0. 0. 0. 0. ....64,537 |. 0. ...0
20838 . BLOOMINGTON ... 05/18/2021 0. 0. 0. 0 ....59,815 . 0. ...0
20839 . PARMA HEIGHTS ...oeeeeeieeeeeeeeeeeeeeen Jeemmmneeeeeene OHec e s e 06/24/2021 0. 0. 0. 0. L. 43,741 | 0. ...0
20840 . SANTA ROSA ..evveiviiineeceiiiineeecnnnnn Jevvninneeeeenns CAicei s o e el 05/22/2023 0. 0. 0. 0 ....38,972 . 0. ...0
20841 . BRENTWOOD ....eeeeeeeeeeeeeemnnineeeernnnn Jemmmeeeeeeene MO e s s 11/21/2022 0. 0. 0. 0. .. 223,094 |. 0. ...0
20842 ..o [TIGARD v [ QR o 06/29/2021 0. 0. 0. 0 ...63,913 [. 0. ...0
20844 . CINCINNAT e eeeee e eeeenn Jeemmeeeeeene OHec e e s 06/01/2021 0. 0. 0. 0. 0. ...0
20845 . PHOENI X 06/22/2021 0. 0. 0. 0 0. ...0
20846 . NASHVILLE 06/01/2021 .. 0 0 .0 0 0 0
20849 . CANTON . .08/24/2023 .. . 21,689,533 |. 0 0 .0 0 0 0
20850 . FLAGSTAFF 06/17/2021 .. . 12,005,527 |. 0 0 .0 0 0 0
20853 . MADISON ... .08/24/2023 .. . 11,972,136 |. 0 0 .0 0 0 0
20854 . NORWALK ... .07/15/2021 .. | 3,895,474 |. 0 0 .0 0 0 0
20855 . VANCOUVER ... 02/15/2022 [ R 12,250,000 |.... 0. 0. 0. 0 0. ...0
20858 . MILPITAS e eeeememeeeeeeen Jeemmeeeeeeens CAe s [ s [ 07/09/2021 [ IO 10,703,766 |.... 0. 0. 0. 0. 0. ...0
20859 . CJTUSTIN Lo foevvceiin CA e e e 05/22/2023 ) 14,735,851 |.... 0. 0. 0. 0 0. ...0
20860 ... o [PROVIDENCE .....oeeeeeeieeeeemenieeeeemnnnn feeeeeeemenee Ul [ e e 08/24/2023 0. 0. 0. 0. 0. ...0
20861 ... . [ MILWAUKEE ... {1 AR RN 08/24/2023 JUR RN 0. 0. 0. 0 0. ...0
20862 . BAYSIDE ... 09/30/2021 [ AP 9,502,809 |.... 0. 0. 0. 0. 0. ...0
20863 . DOWNEY ... .07/20/2021 .. . 16,588,392 |. 0 0 .0 0 0 0
20865 . SPRINGFIELD . .09/01/2021 .. 5,362,713 0 0 .0 0 0 0
20866 . .. [CHULA VISTA .09/29/2021 .. 7,750,202 0 0 .0 0 0 0
20867 . .. | ORLANDO ... .08/27/2021 .. 6,339,915 0 0 .0 0 0 0
20868 . . | THOUSAND OAKS . .10/05/2021 .. ..24,464,284 |. 0 0 .0 0 0 0
20869 . .. | BUENA PARK 10/06/2021 12,703,143 |.... 0. 0. 0. 0. 0. ...0
20871 . ST LOUIS e e MO [ s 10/05/2021 10,777,715 |.... 0. 0. 0. 0 0. ...0
20872 . LONG BEACH ...oeeeeeeeeeeeemeeieeeeeemnns Jeemmmeeeeeeeee N o s s 10/22/2021 oo foreiiiiies s e 24,260,282 |.... 0. 0. 0. 0. 0. ...0
20882 . MILWAUKEE ... {1 A RN 11/04/2021 [l R 9,927,013 |.... 0. 0. 0. 0 0. ...0
20883 . BRIDGETON ... B R VA 072721 [ R A 13,231,015 |.... 0. 0. 0. 0. 0. ...0
20884 . NEW YORK .... RVA L7272 R EUR U R 20,579,554 |.... 0. 0. 0. 0 0. ...0
20885 . .. |RIVERSIDE ... 02/15/2028 ..o fovnneiiiinn ceveiiii e 7,000,000 |.... 0. 0. 0. 0. 0. ...0
20886 ... .. | GARLAND 171572021 Lo oo e [ 9,718,590 |.... 0. 0. 0. 0 0. ...0
20887 . .. | REDWOOD CITY .02/15/2023 .. . 10,465,993 |. 0 0 .0 0 0 0
20888 ... . | MILWAUKEE ... 10/28/2021 ...8,301,025 |.... 0. .0, .0 0. 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | 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

20890 . SANTA MARIA ... 11/08/2021 ) 11,500,000 |.... 0. 0. 0. 0 ....59,355 |. 0. ...0
20893 . 01/18/2022 oo feniviiiinn cevvieees foeeeennnen 3,912,223 |.... 0. 0. 0. 0. ...27,235 |. 0. ...0
20894 . MINNETONKA .. 12/09/2021 oo foeeeiiiis e 18,479,607 |.... 0. 0. 0. 0 0. ...0
20895 . CHICAGO ... .01/27/2022 .. 7,091,993 |. 0 0 .0 0 0 0
20896 . COLUMBUS . 172172022 .. ..22,964,521 |. 0 0 .0 0 0 0
20897 . BEAVERTON .01/27/2022 .. . . 13,268,836 |. 0 0 .0 0 . 71,606 0 0
20898 . MILWAUKEE ... {1 AR RN 02/24/2022 [ R 21,656,992 |.... 0. 0. 0. 0 ... 289,054 |... 0. ...0
20899 . PHOENIX ..o eeeeeeeneees Jeemnieeeeeeene A e s e 02/01/2022 [ IO 12,283,033 |.... 0. 0. 0. 0. ... 81,879 ... 0. ...0
20900 . AR R b SR AR R 02/15/2022 [ R 12,167,965 |.... 0. 0. 0. 0 . 114,487 |... 0. ...0
20901 eieiieeeeeeeeeeeeeeeens [SEATTLE o feeeeeeeeeeee WA [ 03/03/2022 R IO 7,404,275 |.... 0. 0. 0. 0. 0. ...0
20904 . LOS ANGELES .....cevvunvivrirrnnnnnneiennnnns Jevvnenneeeeennn CAicas e e el 02/24/2022 [ R 12,200,000 |.... 0. 0. 0. 0 0. ...0
20905 . SEATTLE oo eeeemeeeeeeeenes Jeemmeeeeeeeee WA [ [ 02/17/2022 [ AP 7,336,993 |.... 0. 0. 0. 0. 0. ...0
20907 . BUENA PARK ....ovvvvvneiiiiiiinennninnnins Jevvninneeeeenen CAecs e e el 03/03/2022 15,150,565 |.... 0. 0. 0. 0 0. ...0
20908 . VENICE .... 04/06/2022 10,381,8% |.... 0. 0. 0. 0. 0. ...0
20909 . VERONA . .04/28/2022 .. . 11,984,869 |. 0 0 .0 0 0 0
20910 . FREMONT ... .08/11/2022 .. . 27,141,718 |. 0 0 .0 0 0 0
20914 . ALLENDALE .04/28/2022 .. . . 12,731,021 |. 0 0 .0 0 0 0
20915 . eeeeeeeeeneeeeeene [ VISTA e e O [ 05/25/2022 [ IO 19,065,947 |.... 0. 0. 0. 0. 0. ...0
20916 eeeeeineiiieieeeeeeeee [VISTA i [ CAe e [ 05/25/2022 [ R 11,390,046 |.... 0. 0. 0. 0 0. ...0
20917 . ORION TONNSHIP .o eeeee e eeeeeeee M e s et 10/26/2022 [ IO 21,954,615 |.... 0. 0. 0. 0. 0. ...0
20918 . NEW BRITAIN ... 04/27/2022 [ R 10,000,000 |.... 0. 0. 0. 0 0. ...0
20922 . MILWAUKEE 05/26/2022 N 11,984,509 |.... 0. 0. 0. 0. 0. ...0
20924 . CORAL SPRINGS . 07/14/2022 ..... 0. 0. 0. 0 0. ...0
20926 . MILWAUKEE 05/26/2022 ..... 0. 0. 0. 0. 0. ...0
20928 . ST PETERS ... 06/30/2022 ..... 0. 0. 0. 0 0. ...0
20929 . SHORT HILLS . .06/29/2022 .. 0 0 .0 0 0 0
20930 . HENDERSON .06/29/2022 .. 0 0 .0 0 0 0
20936 . CLARKSVILLE .07/26/2022 .. . 11,418,400 |. 0 0 .0 0 0 0
20938 . CARSON ... .07/27/2022 .. . 15,900,014 |. 0 0 .0 0 0 0
20939 . SAVANNAH .. .07/27/2022 .. | . 21,263,321 |. 0 0 .0 0 0 0
20943 ... SAN DIEGO ... 10/06/2022 ) 15,486,128 |.... 0. 0. 0. 0 0. ...0
20944 .... SAN DIEGO ... 10/06/2022 0. 0. 0. 0. 0. ...0
20945 .... SAN DIEGO ... 10/06/2022 0. 0. 0. 0 0. ...0
20946 . SAN DIEGO ... 10/06/2022 0. 0. 0. 0. 0. ...0
20947 . SAN DIEGO .. 10/06/2022 0. 0. 0. 0 0. ...0
20948 . OKLAHOMA CITV 04/28/2023 0. 0. 0. 0. 0. ...0
20951 . RANCHO CUCAMONGA .10/18/2022 .. 0 0 .0 0 0 0
20954 . WEST BLOOMFIELD TWSP .10/28/2022 .. 0 0 .0 0 0 0
20955 . CORAOPOLIS .. .11/08/2022 .. 0 0 .0 0 0 0
20957 . OCEANSIDE .10/28/2022 .. 0 0 .0 0 0 0
20963 . COLUMBUS .. .12/15/2022 .. 0 0 .0 0 0 0
20965 . PLYMOUTH . eeemeeees Jeemmeeeeeeen M e e 01/26/2023 0. 0. 0. 0. 0. ...0
20967 . HAUPPAUGE .....ovvvvveinneeiinnnnnevvinnnn Jevvneneeeeeeen N e e e e 03/21/2023 0. 0. 0. 0 0. ...0
20968 ....ovnneeeeeennneeeeeenenes [DENVER o eceeeeeeeenn [eeeeeeeneee e 0 [ 03/16/2023 0. 0. 0. 0. 0. ...0
20969 ....oevviieeeiiinineeeeenenn [SANDY e [ U [ 04/18/2023 0. 0. 0. 0 0. ...0
20970 . CORTE MADERA ....ceevveeneeeeemnnneeeeeenn Jeemmmneeeeemns CAeccc o s el 03/30/2023 0. 0. 0. 0. 0. ...0
20971 . ATLANTA ... 04/06/2023 0. 0. 0. 0 0. ...0
20973 . RICHMOND .. 05/04/2023 0. 0. 0. 0. 0. ...0
20977 . GLEN BURNIE ... 06/01/2023 0. 0. 0. 0 0. ...0
20979 . WAYNE ..... .06/01/2023 .. 0 0 .0 0 0 0
20980 . HOLTSVILLE .. 05/25/2023 0. .0, .0 0. 0. ...0
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20983 . BELTSVILLE .. 07/27/2023 0. 0. 0. 0 0. ...0
20989 . BRENTWOOD ... 07/20/2023 0. 0. 0. 0. 0. ...0
20993 . DUARTE .... 07/27/2023 0. 0. 0. 0 0. ...0
40065 . SPARKS . .09/01/2014 .. 0 0 .0 0 0 0
40151 . SUWANEE .05/22/2023 .. 0 0 .0 0 0 0
40243 . FONTANA ... 12/14/2022 .. 0 0 .0 0 0 0
40298 . ROSEVILLE ... 08/25/2003 0. 0. 0. 0 0. ...0
40305 . LOS GATOS 08/25/2003 0. 0. 0. 0. 0. ...0
40327 . BEL AIR ... 09/26/2003 0. 0. 0. 0 0. ...0
40328 . BEL AIR ... 09/26/2003 0. 0. 0. 0. 0. ...0
40334 . DUBLIN ... 10/22/2003 0. 0. 0. 0 0. ...0
40344 . FAYETTEVILLE .. 10/27/2003 0. 0. 0. 0. 0. ...0
40362 . LAGUNA BEACH .. 11/25/2003 0. 0. 0. 0 0. ...0
40388 . . | CARMICHAEL .. 07/01/2017 0. 0. 0. 0. 0. ...0
40413 . BEL AIR ... .02/27/2004 .. 0 0 .0 0 0 0
40414 . BEL AIR .02/27/2004 .. 0 0 .0 0 0 0
40444 . HILLSIDE . .04/22/2004 .. 0 0 .0 0 0 0
40472 . LOUISVILLE .. 06/28/2004 . 0. 0. 0. 0. 0. ...0
40487 . GARDEN GROVE .. 07/29/2004 960,430 |.... 0. 0. 0. 0 0. ...0
40515 . 09/01/2004 140,898 |.... 0. 0. 0. 0. 0. ...0
40542 .... ROSEVILLE ... 11/01/2004 152,306 |.... 0. 0. 0. 0 0. ...0
4059 ... ELK GROVE ... 12/15/2004 ,030,110 |.... 0. 0. 0. 0. 0. ...0
40640 . SHELBY TOWNSHIP . 01/18/2005 174,782 |.... 0. 0. 0. 0 0. ...0
40644 . LAS VEGAS 02/16/2005 610,873 |.... 0. 0. 0. 0. 0. ...0
40672 . ALBUQUERQUE . 09/02/2014 ...1,343,188 |.... 0. 0. 0. 0 0. ...0
40771 . DALLAS .... .05/18/2005 .. .. 269,268 |. 0 0 .0 0 0 0
40809 . SHAKOPEE .. ... 06/01/2005 .. 0 0 .0 0 0 0
40824 . SAN ANTONIO . ... 07/01/2017 .. 0 0 .0 0 0 0
40825 . SANDY ... .05/22/2023 .. 0 0 .0 0 0 0
40852 . WASHINGTON .07/15/2005 .. 0 0 .0 0 0 0
40888 . . | SAN PEDRO ... 03/28/2016 123,924 |.... 0. 0. 0. 0 0. ...0
40889 . SIGNAL HILL 03/28/2016 91,974 L 0. 0. 0. 0. 0. ...0
40909 . 09/15/2005 ....64,805 [.... 0. 0. 0. 0 0. ...0
40913 . 09/15/2005 104,601 |.... 0. 0. 0. 0. 0. ...0
40914 . REDWOOD CITY 09/15/2005 0. 0. 0. 0 0. ...0
40953 . CHIEFLAND ... 12/14/2022 0. 0. 0. 0. 0. ...0
40970 . TULSA .. .05/22/2023 .. 0 0 .0 0 0 0
40971 . CORONA . .05/22/2023 .. 0 0 .0 0 0 0
40987 . RIVERSIDE 11/01/2005 .. 0 0 .0 0 0 0
40992 . BURL INGTON .. .05/22/2023 .. . 0 0 .0 0 0 0
4099 . SAN JOSE .. .11/15/2005 .. ,670,648 |. 0 0 .0 0 0 0
41031 . FORT WORTH .. 12/14/2022 135,913 |.... 0. 0. 0. 0. 0. ...0
41038 . .. | ALPHARETTA .. 01/03/2006 0. 0. 0. 0 0. ...0
41076 . .. [SAN JOSE ... 03/01/2006 0. 0. 0. 0. 0. ...0
41077 ... .. [ CLAREMONT ... 03/01/2006 0. 0. 0. 0 0. ...0
41078 ... . | SAN JOSE ... 03/01/2006 0. 0. 0. 0. 0. ...0
41134 . MIAMI 06/03/2006 0. 0. 0. 0 0. ...0
41147 . PORTLAND .. 05/22/2023 0. 0. 0. 0. 0. ...0
41159 . .. | MIAMI 05/22/2023 ....56,224 |.... 0. 0. 0. 0 0. ...0
41160 . L [MIAME .. .05/22/2023 .. 104,721 |. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

41180 ...

. | SAN JOSE .

08/01/2006

467,311 ...
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41197 . OCEANSIDE ... 12/14/2022 0. 0. 0. 0 0. ...0
41214 . 10/04/2006 0. 0. 0. 0. 0. ...0
41215 . 10/04/2006 0. 0. 0. 0 0. ...0
41260 . ATASCOCITA 12/14/2022 .. 0 0 .0 0 0 0
41294 . TUALATIN . .02/12/2007 .. 0 0 .0 0 0 0
41297 . CLAYTON ... 12/14/2022 .. 0 0 .0 0 0 0
41303 . WESTCHESTER . 05/22/2023 0. 0. 0. 0 0. ...0
41304 . PLYMOUTH .. 02/12/2007 0. 0. 0. 0. 0. ...0
41310 . MEMPHIS ... 05/22/2023 0. 0. 0. 0 0. ...0
41341 . LAS VEGAS ... 04/09/2007 0. 0. 0. 0. 0. ...0
41342 . HENDERSON ... 04/09/2007 0. 0. 0. 0 0. ...0
41363 . SAN ANTONIO . 12/14/2022 0. 0. 0. 0. 0. ...0
41381 . POCATELLO ... 05/04/2007 0. 0. 0. 0 0. ...0
41392 ... LAKEWOOD 06/04/2007 0. 0. 0. 0. 0. ...0
41393 . KING GEORGE ... 06/04/2007 .. 0 0 .0 0 0 0
41399 . NEW CASTLE .05/22/2023 .. 0 0 .0 0 0 0
41404 . CINCINNATI .. 06/04/2007 .. 0 0 .0 0 0 0
41405 . LEESBURG ... 06/04/2007 0. 0. 0. 0. 0. ...0
41418 . PALM DESERT 11/20/2018 0. 0. 0. 0 0. ...0
41420 . GREENVILLE .. 07/02/2007 0. 0. 0. 0. 0. ...0
41430 . 11/20/2018 0. 0. 0. 0 0. ...0
41450 . NEW BRUNSIICK ...eeeeeeeeeeeeeeeeeeeee Jeemmeeeeeeeee N e s 08/17/2007 0. 0. 0. 0. 0. ...0
41456 . UNION CITY .. 11/20/2018 0. 0. 0. 0 0. ...0
41457 . UNION CITY .. 08/17/2007 0. 0. 0. 0. 0. ...0
41460 . WESTMINSTER 08/17/2007 503,857 |.... 0. 0. 0. 0 0. ...0
41465 . SAN JOSE ... ... 08/17/2007 .. 1,834,745 |. 0 0 .0 0 0 0
41477 . AUBURN HILLS ... 0971072007 .. .. 382,649 |. 0 0 .0 0 0 0
41489 . FAIRBURN .. ....12/14/2022 .. .. 563,697 |. 0 0 .0 0 0 0
41497 . LAS VEGAS ... 0971072007 .. 337,432 0 0 .0 0 0 0
41514 . FRESNO ....... ... 12/14/2022 .. .. 866,207 0 0 .0 0 0 0
41520 . SALT LAKE CITY wovveiiviiiiieeiveeennnees v UTe e s 11/15/2007 818,257 |.... 0. 0. 0. 0 0. ...0
41524 . LONG BEACH -..oeeeeeeeeeeeeennieeeeeeenns Jemmmeeeeeeens CAecc e s s 12/14/2022 221,603 |.... 0. 0. 0. 0. 0. ...0
41551 . CLEARFIELD ...evvveeieeiiiniieeecvinnees Jevveeneeeeeenen UTee e s 11/15/2007 385,539 |.... 0. 0. 0. 0 0. ...0
A1552 e e [ROY e e U e e 11/15/2007 567,503 |.... 0. 0. 0. 0. 0. ...0
41558 . V0 ) Y AR FSUORUUUURRR R 05/22/2023 707,974 |.... 0. 0. 0. 0 0. ...0
41560 . FLEMING TSLAND ..evveeeeeeemeieeeeeenen Jeemmmeeeeeeene Pl e e 03/30/2010 274,069 |.... 0. 0. 0. 0. 0. ...0
41565 ...ooiviiiiieeiiiiieeeeeennn [OJAD .12/14/2007 .. ,020,213 |. 0 0 .0 0 0 0
41571 . WILL | AMSBURG .12/14/2007 .. .. 416,889 |. 0 0 .0 0 0 0
41579 . ROSWELL ... .12/14/2007 .. .. 372,926 |. 0 0 .0 0 0 0
41596 . SEATTLE .12/14/2007 .. .. 699,401 |. 0 0 .0 0 0 0
41616 . BALT IMORE .12/14/2007 .. .. 646,456 |. 0 0 .0 0 0 0
41621 . GARNER 12/14/2007 240,439 |.... 0. 0. 0. 0. 0. ...0
41622 . BAYTOWN ... 11/20/2018 0. 0. 0. 0 0. ...0
41626 . DENVER ... 12/21/2007 0. 0. 0. 0. 0. ...0
41633 . KANNAPOLIS .. 05/22/2023 0. 0. 0. 0 0. ...0
41636 . 12/14/2022 0. 0. 0. 0. 0. ...0
41638 . 12/21/2007 0. 0. 0. 0 0. ...0
41646 . PAPILLION ... 02/14/2008 0. 0. 0. 0. 0. ...0
41673 . PORTSMOUTH .. 02/14/2008 462,051 |.... 0. 0. 0. 0 0. ...0
41676 . BOUNTIFUL ... .02/14/2008 .. .. 126,129 |. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

41685 .

CORAL GABLES

02/14/2008

301,166 |....
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41697 . SAN MARCOS 05/22/2023 0. 0. 0. R VN R 9,361 |.eevvnnnns 9,361 |... 0. ...0
41698 . .. | SAN ANTONIO ... 12/01/2018 0. 0. 0. 0. ... 10,626 |. ... 10,626 |... 0. ...0
41701 . . |GILBERT ... 05/22/2023 0. 0. 0. R VN R 3,662 |...covunnnns 3,662 |... 0. ...0
41704 . SPARKS ... .05/22/2023 .. 0 0 .0 0 16,689 |. . 16,689 0 0
4721 . PHOENIXVILLE .03/14/2008 .. 0 0 .0 0 0 0
41725 . MANTECA ... .03/14/2008 .. 0 0 .0 0 0 0
4727 . SEATTLE ... 05/22/2023 0. 0. 0. 0 0. ...0
41737 . DES MOINES .. 03/14/2008 0. 0. 0. 0. 0. ...0
41738 . 03/14/2008 0. 0. 0. 0 0. ...0
41740 . 03/14/2008 0. 0. 0. 0. 0. ...0
41756 . .. | CUMMING ... 04/14/2008 0. 0. 0. 0 0. ...0
41761 ... .. |ELIZABETHTOIN ... 04/14/2008 0. 0. 0. 0. 0. ...0
41766 ... . | BERMUDA DUNES ... 05/22/2023 0. 0. 0. 0 0. ...0
477 . . 04/14/2008 0. 0. 0. 0. 0. ...0
4775 . WATKINSVILLE .05/22/2023 .. 0 0 .0 0 0 0
4779 . CORPUS CHRISTI .05/22/2023 .. 0 0 .0 0 0 0
41783 . MORROW ... .04/14/2008 .. 0 0 .0 0 0 0
41787 . .. [ ALHAMBRA . 04/14/2008 0. 0. 0. 0. 0. ...0
41801 ... .. | REDWOOD CITY 05/09/2008 0. 0. 0. 0 0. ...0
41806 ... .. | TWENTYNINE PALMS ... 11/20/2018 0. 0. 0. 0. 0. ...0
41807 ... .. |PASO ROBLES ... 11/20/2018 0. 0. 0. 0 0. ...0
41808 ... .. | PASO ROBLES ... 11/20/2018 0. 0. 0. 0. 0. ...0
41810 . . |LOS ANGELES ... 11/20/2018 0. 0. 0. 0 0. ...0
41821 . PETERSBURG 05/09/2008 0. 0. 0. 0. 0. ...0
41833 . ATLANTA 05/09/2008 ...1,353,359 |.... 0. 0. 0. 0 0. ...0
41841 . FAYETTEVILLE ... 06/12/2008 .. .. 257,763 |. 0 0 .0 0 0 0
41842 . COLUMBIA . ... 06/12/2008 .. .. 602,803 |. 0 0 .0 0 0 0
41844 . PASADENA .. ... 06/12/2008 .. .. 484,592 |. 0 0 .0 0 0 0
41855 . GEORGETOWN ... 06/12/2008 .. 374,772 0 0 .0 0 0 0
41856 . SAUSALITO ... .05/22/2023 .. .. 345,102 0 0 .0 0 0 0
41883 . PORT ANGELES .. 12/14/2022 639,050 |.... 0. 0. 0. 0 0. ...0
41896 . CORTE MADERA .. 05/22/2023 291,758 |.... 0. 0. 0. 0. 0. ...0
41898 . PHOENI X 05/22/2023 312,073 |.... 0. 0. 0. 0 0. ...0
41899 . MELBOURNE ... 07/14/2008 220,944 |.... 0. 0. 0. 0. 0. ...0
41905 . 11/21/2022 235,94 |.... 0. 0. 0. 0 0. ...0
41909 . 07/14/2008 218,127 |.... 0. 0. 0. 0. 0. ...0
41910 . BEND .... ... 07/14/2008 .. .. 295,648 |. 0 0 .0 0 0 0
41920 . FAIRVIEW ... ... 07/14/2008 .. .. 588,997 |. 0 0 .0 0 0 0
41928 . FLEMING |SLAND ....09/01/2014 .. 0 0 .0 0 0 0
41933 . LAS VEGAS ... ... 08/13/2008 .. 0 0 .0 0 0 0
41934 . SEATTLE .. 08/13/2008 .. 0 0 .0 0 0 0
41951 . AUSTIN ... 11/20/2018 0. 0. 0. 0. 0. ...0
41958 . NIAGRA FALLS .. 09/11/2008 0. 0. 0. 0 0. ...0
41960 . 09/11/2008 0. 0. 0. 0. 0. ...0
41966 . STAFFORD .. 09/11/2008 0. 0. 0. 0 0. ...0
41971 . GOLETA .... 09/11/2008 0. 0. 0. 0. 0. ...0
41976 . BETHEL .... 05/22/2023 0. 0. 0. 0 0. ...0
41977 . GREELEY ... 09/11/2008 0. 0. 0. 0. 0. ...0
41983 . ROSWELL 05/22/2023 369,448 |.... 0. 0. 0. 0 0. ...0
41987 . RIVERSIDE 172172022 .. 1,217,490 |. 0 0 .0 0 0 0
42006 . PASADENA .. 12/14/2022 ..o foeeeiiis e 427,320 |.... 0. .0, .0 0. 0. ...0
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42008 . TUCSON ... 10/10/2008 ...1,369,100 |.... 0. 0. 0. 0 0. ...0
42013 . LAREDO .... 11/21/2022 0. 0. 0. 0. 0. ...0
42014 . ROCHESTER HILLS . 05/22/2023 0. 0. 0. 0 0. ...0
42018 . HAMBURG ... .05/22/2023 .. 0 0 .0 0 0 0
42020 . MIAMIE ... ... 11/13/2008 .. 0 0 .0 0 0 0
42022 . FORT WALTON BEACH . .09/01/2014 .. 0 0 .0 0 0 0
42024 .... WEST BOUNTIFUL 05/22/2023 0. 0. 0. 0 0. ...0
42029 . PORTAGE ... 11/13/2008 0. 0. 0. 0. 0. ...0
42030 . SPARTA ... 11/13/2008 0. 0. 0. 0 0. ...0
42031 . HASTINGS .. 11/13/2008 0. 0. 0. 0. 0. ...0
42033 . DENVER ... 11/13/2008 0. 0. 0. 0 0. ...0
42040 . 11/13/2008 0. 0. 0. 0. 0. ...0
42041 . 05/22/2023 0. 0. 0. 0 0. ...0
42044 . 12/11/2008 0. 0. 0. 0. 0. ...0
42046 . COLORADO SPRINGS ... 12/11/2008 .. 0 0 .0 0 0 0
42053 . SACHSE ... ... 12/11/2008 .. 0 0 .0 0 0 0
42055 . PFLUGERVILLE .. 12/11/2008 .. . 0 0 .0 0 0 0
42057 . SOUTH HOUSTON ... 12/01/2018 258,515 |.... 0. 0. 0. 0. 0. ...0
42058 . ALBUQUERQUE . 01/14/2009 ,144,882 |.... 0. 0. 0. 0 0. ...0
42065 . PORTLAND ... 01/14/2009 357,724 |.... 0. 0. 0. 0. 0. ...0
42067 . SANTA CLARA ... 05/22/2023 234,180 |.... 0. 0. 0. 0 0. ...0
42070 . 05/22/2023 251,590 |.... 0. 0. 0. 0. 0. ...0
4072 . WEST COVINA 02/12/2009 0. 0. 0. 0 0. ...0
42073 . PONTIAC 02/12/2009 . 0. 0. 0. 0. 0. ...0
42076 . MONROVIA .. 02/12/2009 278,401 |.... 0. 0. 0. 0 0. ...0
42077 . HOUSTON .02/12/2009 .. .. 435,261 |. 0 0 .0 0 0 0
42078 . CULLMAN .05/22/2023 .. .. 196,452 |. 0 0 .0 0 0 0
42079 . CORONA . .02/12/2009 .. .. 202,821 |. 0 0 .0 0 0 0
42080 . .02/12/2009 .. 162,313 0 0 .0 0 0 0
42081 . 11/20/2018 .. .. 632,872 0 0 .0 0 0 0
42084 . 03/12/2009 746,193 |.... 0. 0. 0. 0 0. ...0
42090 . RALEIGH ... 03/12/2009 313,378 |.... 0. 0. 0. 0. 0. ...0
42091 . TUKWILA ... 05/22/2023 754,578 |.... 0. 0. 0. 0 0. ...0
42092 . 12/14/2022 172,026 |.... 0. 0. 0. 0. 0. ...0
4209 . GARDEN GROVE .. 04/13/2009 151,394 |.... 0. 0. 0. 0 0. ...0
42101 . RODEO ... 12/14/2022 752,968 |.... 0. 0. 0. 0. 0. ...0
42103 . OMAHA .. .06/12/2009 .. .. 257,736 |. 0 0 .0 0 0 0
42104 . HOLLYWO0D .05/22/2023 .. .. 251,49% |. 0 0 .0 0 0 0
42105 . SEGUIN ... .05/22/2023 .. .. 250,989 |. 0 0 .0 0 0 0
2112 . ALPHARETTA ... 11/20/2018 .. .. 914,426 |. 0 0 .0 0 0 0
2117 . CHATSWORTH .06/12/2009 .. ,384,857 |. 0 0 .0 0 0 0
42118 . COMMERCE ... 05/12/2009 308,624 |.... 0. 0. 0. 0. 0. ...0
42120 . CHULA VISTA ... 05/12/2009 0. 0. 0. 0 0. ...0
42122 . AUBURN HILLS .. 05/12/2009 0. 0. 0. 0. 0. ...0
42124 . KETCHWM ... 06/10/2009 0. 0. 0. 0 0. ...0
42126 . STOCKTON .. 06/10/2009 0. 0. 0. 0. 0. ...0
2131 . ONTARIO ... 06/10/2009 0. 0. 0. 0 0. ...0
42132 . OAKDALE ... 06/10/2009 . 0. 0. 0. 0. 0. ...0
42133 ... MARIETTA 06/10/2009 332,475 |.... 0. 0. 0. 0 0. ...0
42135 . SOUTH PASADENA .. 06/10/2009 .. .. 689,639 |. 0 0 .0 0 0 0
42136 . GILBERT ... 11/20/2018 547,825 |.... 0. .0, .0 0. 0. ...0
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42137 . MILPITAS . 06/10/2009 0. 0. 0. 0 0. ...0
42145 . 06/10/2009 0. 0. 0. 0. 0. ...0
42148 . SAN ANTONIO . 06/10/2009 0. 0. 0. 0 0. ...0
42150 . PLYMOUTH .. ... 12/01/2018 .. 0 0 .0 0 0 0
42153 . LAKE FOREST ... 12/01/2018 .. 0 0 .0 0 0 0
42156 . EL PASO ... .. 07/08/2009 .. 0 0 .0 0 0 0
42160 . EL PASO ... 07/08/2009 0. 0. 0. 0 0. ...0
42161 . LAS VEGAS 07/08/2009 0. 0. 0. 0. 0. ...0
42167 . 05/22/2023 0. 0. 0. 0 0. ...0
42168 . 05/22/2023 0. 0. 0. 0. 0. ...0
172 . 12/14/2022 0. 0. 0. 0 0. ...0
42183 . SUNNYVALE ... 08/06/2009 0. 0. 0. 0. 0. ...0
42193 . CLEVELAND ... 01/05/2010 794,567 |.... 0. 0. 0. 0 0. ...0
42194 . POCATELLO ... 01/05/2010 ...1,563,916 |.... 0. 0. 0. 0. 0. ...0
4219 . AUBURN . ... 01/05/2010 .. .. 933,745 |. 0 0 .0 0 0 0
42209 . SEATTLE ... 04/08/2010 .. .. 577,198 |. 0 0 .0 0 0 0
42210 . SAN DIEGO .. 05/06/2010 .. .. 260,905 |. 0 0 .0 0 0 0
42222 . KIRKLAND ... 12/01/2018 305,630 |.... 0. 0. 0. 0. 0. ...0
42230 ... JOHNS CREEK . 09/07/2010 0. 0. 0. 0 0. ...0
42232 ... 09/07/2010 0. 0. 0. 0. 0. ...0
42233 ... 05/22/2023 0. 0. 0. 0 0. ...0
42241 ... 12/14/2022 0. 0. 0. 0. 0. ...0
42282 ... PHOENI X 10/07/2010 0. 0. 0. 0 0. ...0
42247 ... RUSSELLVILLE .. 10/07/2010 0. 0. 0. 0. 0. ...0
42251 . BURBANK ... 11/09/2010 410,979 |.... 0. 0. 0. 0 0. ...0
42266 . HUMBLE . ... 11/09/2010 .. .. 510,985 |. 0 0 .0 0 0 0
42272 . BYRAM .. .12/09/2010 .. 0 0 .0 0 0 0
42282 . TUCKER . 01/10/2011 .. 0 0 .0 0 0 0
42291 . ATLANTIS . .05/22/2023 .. 0 0 .0 0 0 0
42292 . TAMARAC .. 0471172011 .. 0 0 .0 0 0 0
4229 ... EVERETT ... 0471172011 0. 0. 0. 0 0. ...0
42301 . SAN DIEGO ... 05/09/2011 0. 0. 0. 0. 0. ...0
42303 . 05/09/2011 0. 0. 0. 0 0. ...0
42304 . 07/01/2017 0. 0. 0. 0. 0. ...0
42318 . NEWPORT BEACH . 05/09/2011 0. 0. 0. 0 0. ...0
42329 ... LOS ANGELES ... 07/11/2011 0. 0. 0. 0. 0. ...0
42337 . LA PORTE . ... 09/08/2011 .. .. 659,963 |. 0 0 .0 0 0 0
42342 . NOVATO . ... 1071172011 .. .. 532,572 |. 0 0 .0 0 0 0
42344 . MEMPHI'S ... 1071172011 .. .. 395,928 |. 0 0 .0 0 0 0
42345 . HOUSTON ... 1071172011 .. .. 157,660 |. 0 0 .0 0 0 0
42349 . KANSAS CITY .. 11/08/2011 .. .. 538,915 |. 0 0 .0 0 0 0
42357 ... CHICAGO 05/22/2023 542,501 |.... 0. 0. 0. 0. 0. ...0
42359 ... BURL INGTON 05/22/2023 ...90,907 |.... 0. 0. 0. 0 0. ...0
42364 ... SAN BERNADINO . 01/25/2012 0. 0. 0. 0. 0. ...0
42367 . SEATTLE ... 02/21/2012 0. 0. 0. 0 0. ...0
42368 . ALPHARETTA 05/22/2023 0. 0. 0. 0. 0. ...0
42374 . CONRCE ... 05/22/2023 0. 0. 0. 0 0. ...0
42376 . 05/22/2023 0. 0. 0. 0. 0. ...0
42388 . LORTON ... 06/11/2012 . 0. 0. 0. 0 0. ...0
42393 . ATLANTA .. 06/11/2012 .. .. 464,738 |. 0 0 .0 0 0 0
42398 ... POWAY .. 08/09/2012 ...1,038,445 |.... 0. .0, .0 0. 0. ...0
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42401 . SAN DIEGO 11/20/2018 0. 0. 0. 0 0. ...0
42407 . RALEIGH ... 05/22/2023 0. 0. 0. 0. 0. ...0
42408 . HOUSTON ... 10/01/2012 0. 0. 0. 0 0. ...0
42409 . OSWEGO . ... 10/01/2012 .. 0 0 .0 0 0 0
42413 . COLUMBIA . ... 11/01/2012 .. 0 0 .0 0 0 0
42415 . GRESHAM ... .05/22/2023 .. . 0 0 .0 0 0 0
42418 . LOS ANGELES 05/22/2023 L1 115,139 0. 0. 0. 0 0. ...0
42424 ... SANTA ROSA .. 03/01/2013 .. 483,800 |.... 0. 0. 0. 0. 0. ...0
42430 ... MONTEBELLO .. 04/01/2013 625,611 |.... 0. 0. 0. 0 0. ...0
42433 ... GREENSBORO 05/10/2013 288,164 |.... 0. 0. 0. 0. 0. ...0
42435 ... DRIPPING SPRINGS 05/22/2023 991,698 |.... 0. 0. 0. 0 0. ...0
42436 ... NEWPORT BEACH . 05/22/2023 563,312 |.... 0. 0. 0. 0. 0. ...0
42437 ... 05/10/2013 206,096 |.... 0. 0. 0. 0 0. ...0
42439 ... 06/11/2013 ..1,139,708 |.... 0. 0. 0. 0. 0. ...0
42440 . CAVE CREEK ... 06/11/2013 .. ,108,887 |. 0 0 .0 0 0 0
42446 . SOUTH JORDAN ... 06/11/2013 .. .. 662,104 |. 0 0 .0 0 0 0
42447 . HOUSTON ... .. 11/20/2018 .. ,344,670 |. 0 0 .0 0 0 0
42448 ... LONGVIEW . 05/22/2023 1,284,827 |.... 0. 0. 0. 0. 0. ...0
42450 ... CORPUS CHRISTI 07/11/2013 .1,290,046 |.... 0. 0. 0. 0 0. ...0
42451 ... 07/11/2013 ...1,055,786 |.... 0. 0. 0. 0. 0. ...0
42454 ... PUYALLUP .. 12/01/2018 L TT7,254 ... 0. 0. 0. 0 0. ...0
42455 ... NORFOLK ... 11/21/2022 950,936 |.... 0. 0. 0. 0. 0. ...0
42457 ... FOUNTAIN HILLS oo v A [ e s 12/14/2022 ,082,437 |.... 0. 0. 0. 0 0. ...0
42458 ... BLUE RIDGE ...eevveeeeeeeennieeeeeemnieees Jemmmeeeeeemnes GAencecceee e s e 08/09/2013 736,695 |.... 0. 0. 0. 0. 0. ...0
42460 . SAN JOSE ... 08/09/2013 ...2,088,237 |.... 0. 0. 0. 0 0. ...0
42461 . GLEN BURNIE .08/09/2013 .. 1,934,336 |. 0 0 .0 0 0 0
42462 . COSTA MESA .08/09/2013 .. .. 724,042 |. 0 0 .0 0 0 0
42464 . PAYSON ... .08/09/2013 .. .. 365,417 |. 0 0 .0 0 0 0
42465 . MIDLAND .08/09/2013 .. ,182,303 |. 0 0 .0 0 0 0
42467 . DURHAM . .08/09/2013 .. ,579,080 |. 0 0 .0 0 0 0
42468 . 08/09/2013 943,999 |.... 0. 0. 0. 0 0. ...0
42469 . 08/09/2013 ,651,236 |.... 0. 0. 0. 0. 0. ...0
42470 . HOUSTON 08/09/2013 378,658 |.... 0. 0. 0. 0 0. ...0
42472 . CHARLOTTE 08/09/2013 352,299 |.... 0. 0. 0. 0. 0. ...0
42476 . BEDFORD PARK .. 05/22/2023 202,524 |.... 0. 0. 0. 0 0. ...0
42477 . SAINT PETERSBURG . 05/22/2023 650,228 |.... 0. 0. 0. 0. 0. ...0
42483 . WILMINGTON .. ..CA. 07/09/2018 .. .. 904,136 |. 0 0 .0 0 0 0
42484 . WHITTIER . .08/09/2020 .. .. 434,572 |. 0 0 .0 0 0 0
42485 . TACOMA . .03/09/2020 .. .. 467,668 |. 0 0 .0 0 0 0
42486 . PUYALLUP .. .08/09/2020 .. .. 522,962 |. 0 0 .0 0 0 0
42488 . TACOMA . .03/09/2020 .. .. 484,145 |. 0 0 .0 0 0 0
42497 . GLENDALE . 03/09/2020 1,612,757 |.... 0. 0. 0. 0. 0. ...0
42498 ... LAVEEN ©.ovvviiiiiiiiiiincnccriineeecnnnns v A foeeeeee e e 03/09/2020 ,333,256 |.... 0. 0. 0. 0 0. ...0
42502 ... SAN DIEGO ... 11/20/2018 684,905 |.... 0. 0. 0. 0. 0. ...0
42504 ... 10/10/2013 0. 0. 0. 0 0. ...0
42505 ... GRAND RAPIDS .. 10/10/2013 0. 0. 0. 0. 0. ...0
42506 . RIVERSIDE ... 11/21/2022 0. 0. 0. 0 0. ...0
42507 . CONCORD 10/10/2013 680,271 |.... 0. 0. 0. 0. 0. ...0
42510 . 10/10/2013 972,453 |.... 0. 0. 0. 0 0. ...0
42518 . 11/13/2013 .. .. 431,543 |. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

42520 ...

LA VERNE ....

12/11/2013

,868,713 |....
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...... 12/11/2013 vov|oveeeee e [ 2,156,408 [0 el 0
..... 09/01/2007 ... 986,178 0. 0.
... [PAPILLION . .. 11/26/2007 962,251 0 0.
... [PAPILLION . .. 11/26/2007 466,581 0 0.
... |OMAHA ... .. 11/26/2007 495,704 |. 0 0.
... |OMARA ... .. 11/26/2007 431,549 |. 0 0.
. |OMARA ... ...10/29/2007 .2,335,806 |. 0 0.
OMAHA ... 03/03/2008 ..... 0. 0.
11/05/2007 ..... 0. 0.
90050 LINCOLN .vvvvvvvvvnnnnnnnnnnnnnnnnnnnnnnnnnns foveenneennneneeee NBuvevviiiinninnns Joeeeins viiiinn foneees 12/30/2008 ..... 0. ..0].. ..
0299999. Mortgages with partial repayments 3, 050 710,605 0 0 0 0 0 0 26,981,022 26 981,022
0599999 - Totals 3,061,792, 441 0 0 0 0 0 0 37,097,852 37,007,852
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 KSL Capital Partners IV LP DENVER .| KSL CAPITAL PARTNERS ... . eeeeeennn [-..03/31/2016 ... .... 546,426 ...0.374
000000-00-0 . ..|PineBridge Secondary Partners IV LP NEW YORK PINEBRIDGE INVESTMENTS . .. 12/22/2017 . . 783,279 |.. 3.500
000000-00-0 KSL Capital Partners V, LP .......uuiiiieiiiiiiieieeeeeie e eeeeeee e e DENVER ... .|KSL Capital Partners ... 1072872019 [ B0 e 97,270 ..0.560
Blackstone Total Alternatives Solution Associates
000000-00-0 ......... Blackstone Total Alternatives Solution VI L.P. «ooeoiiiivinniiieeees WILMINGTON v eeeee e [eeeees =5 R AN :04/21/2020 ... feeeeiin e | [V P 494,909 0.029
Strategic Partners Fund Solutions Associates
000000-00-0 Strategic Partners Infrastructure 11 L.P. .... WILMINGTON . .| Infrastructure Il L.P. .. ....07/21/2020 ... ..1,232,344 ...0.010
000000-00-0 . ..[McCarthy Capital Fund VII, LP .... OMAHA ... McCarthy Group LLC ...... ..10/01/2020 . .3 .828,814 |.. 1.870
000000-00-0 . ..| AmFam VC Fund 111, LP .............. MADISON American Family Ventures . ..08/27/2020 . A . 4.700
000000-00-0 InterAtlantic Stoneybrook InsurTech Ventures Fund .... NEW YORK ... ..| InterAtlantic Capital Group ... .|....01/05/2021 ... |...... 1 ...5.988
000000-00-0 Stride Consumer Fund I, LP .. WALTHAM ... .|Stride Consumer Partners .... ....04/29/2021 ... |...... 3 . ...4.800
000000-00-0 . ..|STG Allegro, LP PALO ALTO Symphony Technology Group ... ..06/29/2022 . .3 . 969,823 |.. 2.650
000000-00-0 WHITEHORSE LIQUIDITY V .... TORONTO ...|Whitehorse Liquidity Partners ... . |-...12/30/2021 ... . 4,037,217 ...1.006
000000-00-0 REVELSTOKE CAPITAL FUND 111 DENVER ... .| REVELSTOKE CAPITAL PARTNERS ... ....12/29/2021 ... N ... 419,951 ...2.110
000000-00-0 . ..|Arctos Sports Partners Fund |1, LP Omaha .... Arctos Sports Partners ......... ..12/01/2022 . .0 . 1,456,380 |.. 0.740
000000-00-0 . ..| WARREN EQUITY PARTNERS IV LP JACKSONVILLE . WARREN EQUITY PARTNERS FUND IV LP . ..05/23/2023 . .0 . 2,212,068 |.. 1.070
000000-00-0 . ..|Amulet Capital Fund I11, LP . Greenwich ..... Anulet Capital Fund I11, LP ... ..07/28/2023 . .4,339,546 I 2.600
000000-00-0 .........[Warren IV TS Co-Inv ........... JACKSONVILLE ... .|Warren IV TS Co-Inv ...08/14/2023 ... .3,735,295 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 8,074,841
000000-00-0 ......... Mutual of Omaha Opportunities Fund, L.P. ....cccovvrriiiniiiiiiiinnns NEW YORK +eeveeneveeieeeeeeeeeceieeeieeeen s NY .o ‘Mutual of Omaha Opportunities Fund, L.P. ....cccoovvnninnnnns ‘ ................... |....06/18/2019 | ...... T PPN 0
000000-00-0 ......... Cloverlay Sports Assets SPV LP ......coceuiiiiiiimmnnniieiinninaneeeennnnns CONSHOHOCKEN ...eevveeieeeeennnineeeeennis foaeeees PA.......... Cloverlay Investment M L TP PUP FTTTUUUPDPPPTTRTTY R 01/04/2021 .. foeeiiie v | 0
2099999. Joint Venture Interests - Common Stock - Affiliated 0 3,646,864 0 0 XXX
000000-000 ......... [oaktree Real Estate Debt Fund 11, LP w..oveeerreererressesreseesneseans = e e [oaktree Real Estate Debt Fund 11, LP wvovoverrererecean [ e, [z A 0 oo, 3,950,000 [..veerererrsrsrnennes [ [ 1.740
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 0 3,950,000 0 0 XXX
000000-000 ......... [Endeavor Mortgage Loan Trust (U), Series A .ooocoocoeerresroseoseeseenes [WILMINGTON oo oo DE.......... [Endeavor Mortgage Loan Trust (U), Series A .....c..cocoo... [ e, 22 A 0 oo, PR [ 0 oo 100.000
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 0 18,100,621 0 0 XXX
000000-00-0 ......... [Carlyle Credit Opportunites Fund II Note Issuer, L .ococooveereenenns [WASHINGTON DC ..veeveveeeeereereeeeeneennens Joonnens DC..vveeees [The Carlyle Group woveeeeeeeeeeeeeieeeeeeseeeeeeeenenes | [....07/09/2021 .. oo 2o ool [0 R [0 P [ 0.560
2599999. Joint Venture Interests - Other - Unaffiliated 0 3,045 0 0 XXX
000000-00-0 ......... |ENTERPRISE HSG PARTNERS CALGREEN 111 FUND LP .......ccovvvuiariarnnnnnns |COLUMBIA ............................................. WD.......... |ENTERPRISE HSG PARTNERS CALGREEN 111 FUND LP ............... | ................... |....12/29/2015 | ........................................... [V 32,768 |..neeieiiiiine e [ 450,727 |oveveeeieeennnn 9.306
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 32,768 0 450,727 XXX
000000-000 ......... [Boston Financial 0pp Zone FUNA | ...everereereereseseeseesessessessees e M.......... [Boston Financial Opp Zone FUNd | .vevevververereesesseesenes [ e, Iz A 0 Joorrerererereennn PR [ 0 oo 83.050
3899999. Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 0 36,335 0 0 XXX
6099999. Total - Unaffiliated 8,074,841 17,940,326 0 450,727 XXX
6199999. Total - Affiliated 0 21,783,820 0 0 XXX
6299999 - Totals 8,074,841 39,724,146 0 450,727 XXX
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Hami [ ton Lane Secondary Fund IV LP ... PHILADELPHIA .... ....|HAMILTON LANE ....11/08/2016 ...|....00/27/2023 ...|....... 415,001 ... . o0 [l 415,001 e, 415,001 |... L0 L0 ..
000000-00-0 ..... PineBridge Secondary Partners IV LP NEW YORK . .| PINEBRIDGE INVESTMENTS . 12/22/2017 . .08/02/2023 .. . 782,031 782,031
000000-00-0 ..... KH Aggregator LP ............ TORONTO .. KH Aggregator LP .......... .. 11/725/2020 . .07/28/2023 .. .. 59,820 . 59,820

000000-00-0 ..... WHITEHORSE LIQUIDITY V ....
000000-00-0 ..... REVELSTOKE CAPITAL FUND |1 .
Caryle Renewable and Sustainable Energy Fund

TORONTO ..
DENVER ...

..12/30/2021 . .09/29/2023 ..
...12/29/2021 ...|....08/23/2023 ...|.

Whitehorse Liquidity Partners
.| REVELSTOKE CAPITAL PARTNERS ...

2,419,385
... 411,397 |...

... 2,419,385
....... 411,397 |...

coooo

coooo
coooo

coooo

ocooo
cooo
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000000-00-0 ..... I, s WASHINGTON DC ... .| The Carlyle Group ... weee | 1172972022 ... |....08/31/2028 ...|....... 675,451 |... 0| 0 (LN USSR i SRR | O 675,451 |....... 675,451 |...
000000-00-0 ... Warren 1V TS Co-Inv .. JACKSONVILLE ... .. Return of Capital ... ....08/14/2023 ...|....09/05/2023 ...]. 0 [ 0. . 0 0 o0 [ 86,585 ... 86,585 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 4,763,175 0 0 0 0 0 0| 4,849,760 [ 4,849,760
000000-00-0 ... [Oaktree Real Estate Debt Fund I11, LP ....... JLOS ANGELES ...vvvevereeeeneaeenes | [T [Return of Capital ..ooeeorreerrriciriaieneas [....04/13/2020 ..]....09/26/2023 ...[.... 2,046,641 [....ovvevrnnns [ O [ TR [ PR [ PR [ PR 0].... 2,046,641 [.... 2,046,641
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 2,046,641 0 0 0 0 0 0 2,046,641 2,046,641 0 0 0 0
000000-00-0 ..... Endeavor Mortgage Loan Trust (U), Series A . [WILMINGTON ....ocvovvevververiines feriinenne DE.oveene Return of Capital ..ccceeerervrerienienee, ....07/27/2022 ...|....08/25/2023 ...].... 2,226,571 [...oevrnenne. [( U [( U [( U [( U [( U 0. 2,226,571 |.... 2,226,571 [eveverennne [( U [( U [ U 0
DISCOVERY MORTGAGE LOAN TRUST, SERIES 2021- Discovery Mortgage Loan Trust, Series
25466B-AA-7 ... 25 s WILMINGTON o fereeniens DE.ovenn 202125 o ....07/02/2021 ...[....09/15/2023 ...]... 11,558,675 [....cvrneen. (L U (L U (L) U (L) I (L I 0 ... 11,558,675 ... 11,558,675 |..coverennnne (L) I (L I (L I 0
Discovery Mortgage Loan Trust, Series
25466B-AA-7 ... UNITED DMLT HOLDINGS LLC v WILMINGTON o fereeniens DE.ovenn 202125 o ....07/02/2021 ...[....00/15/2023 ...]....... 116,754 v (L) U (L U (L) U (L) I (L I (U 116,754 |....... 116,754 v (L) I (L I (L I 0
DISCOVERY MORTGAGE LOAN TRUST, SERIES 2022-
25466B-AC-3 ..... 25 et WEIMINGEON .o ferienins DE.ovenn Return of Capital ..cccevvrervrvrinrinnen ....01/28/2022 ...|....09/15/2023 ...|.... 9,122,983 [....cvvrnennn. (L) U (L U (L) U (L I (L I 01...9,122,983 [.... 9,122,983 |...cverrennnne (L) U (L I (L I 0
DISCOVERY MORTGAGE LOAN TRUST, SERIES
25466B-AC-3 ... UNITED DMLT HOLDINGS LLC vveveveiiicinies WILMINGTON +.veeveieienienienies fereeneeas DE..ceene 2022-25 i ....01/28/2022 ...|....09/15/2023 ...|........ 92,151 |oveiveieienns (o PP (o PP (o PP [\ PP (o PP [\ P 92,151 | 92,151 |oveieeieeiens (o PP (o PP (o PP 0
2499999. Joint Venture Interests - Mortgage Loans - Affiliated 23,117,134 0 0 0 0 0 0 23,117,134 | 23,117,134 0 0 0 0
6099999. Total - Unaffiliated 6,809,816 0 0 0 0 0 0] 6,896,401 6,896,401 0 0 0 0
6199999. Total - Affiliated 23,117,134 0 0 0 0 0 0] 23,117,134 [ 23,117,134 0 0 0 0
6299999 - Totals 29,926,950 0 0 0 0 0 0] 30,013,535 [ 30,013,535 0 0 0 0
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38376G-5U-0 ......... GNR 2011-142 Z = CMBS ....eeeeieeeeeeiiee e e ee et e e eeee e e e e ennn e e e e ennnn e e e eennnneeeeennnnnneeees | seeevnnninnnes Jennnd 09/01/2023 ..... Direct .... ... 92,433 |. . .
38376G-7F-1 ......... L R T 1 R (U RN 09/01/2023 ..... Direct .... . 93,717
38376G-GA-2 ......... GNR 2010-028 Z = CMBS ...eveeeeeeeeeeieeeeeeeee e e e eeenn e e e e eenn e e e eennee e e e eennnneeeeennnnneeeennn | seeevnnniinnnns Jennnd 09/01/2023 ..... Direct ....
38376M-JM-0 ......... GNR 2017-043 Z — CMO/RMBS .....cevvveniiiiiiiiiiiiiiii e es e eennne s esennnns | eeeeeennninenes fonnnd 09/01/2023 ..... Direct ....
38378N-8D-8 ......... GNR 2014-086 Z - CMBS .. 09/01/2023 ..... Direct ....
38378N-HP-1 ......... GNR 2013-175 Z - CMBS .. 09/01/2023 ..... Direct ....
38379A-JL-5 ......... GNR 2014-020 NZ - CMO/RVBS .. 09/01/2023 ..... Direct ....
38380C-MG-5 ......... GNR 2017-014 Z - CMO/RMBS ... 09/01/2023 ..... Direct ....
38380C-MJ-9 ......... GNR 2017-014 BZ - CMO/RMBS .. 09/01/2023 ..... Direct ....
38380K-2G-9 . ..| GNR 2018-021 PZ - CMO/RVBS 09/01/2023 Direct
38380P-5C-4 . .. | GNR 2020-143 B - CMBS .. 08/21/2023 KeyBanc
38380T-2V-7 . ..| GNR 2017-121 TZ - CMO/RMBS 07/01/2023 Direct
38380T-R9-9 ......... GNR 2017-121 YZ - CMO/RMBS .. 09/01/2023 ..... Direct .... .
38381H-K3-4 ......... GNR 2022-216 LC = OMBS .....oeivviiniiiiiiiie e ernna s e snnnnnns | aeeeeennnnneees [onnnd 09/07/2023 ..... PIPER JAFFRAY .... 9,605,572 |...
38381H-$8-5 ......... GNR 2023-010 L = CMBS ...eeeeeeeeeeeeee e e eeeeeie e e e e eeene e e eeeenn e e e ernnna e s e eennnnneeeennnnnnenees | seevvnnninenes Joennad 08/17/2023 ..... PERSHING LLC . .eeeeeetie e e e eeeeee e e e e et s e e e eee e e e e emnne e e e e eennna e e eeennnneeeeennnnnneeeennnnnns [reeernnnnneeeermnnnnneeernnnnnnenee [reernnnnneeeeennnnnenes 4,645,973 | 7,107,076 |...
38381J-0R-1 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ....cevivvvenniiiiiiiiiieeiiiiieeeccvnineeecennieeeeenns | eeeeeennninenes fonnid 08/21/2023 ..... T T R KSR I 11 JE s 1 EO . 2,150,000 |...
38381J-UC9 ......... GNR 2023-144 BC = OMBS .....eeeeieenieeeeeeenee e e eeenee e e e e eenie e e eeennne e e eeennnneeeeennnnnneeeennnnn | seeevnnniinnnns Jonnnd 09/21/2023 ..... BMOCM/BONDS ... e eeee e e e e et e e e e e e e e e e s e e e e e e e e e e ennse e e e e ennna e e e eennnnnnneeeennnnnnes [oeeernnnnneeeernnnnaneeernnnnnneees [reernnnnnneeeennnnnnnes 3,001,313 |oiiis 5,300,000 |...
38383D-BM-9 ......... GNR 2021-196 ZN — CMO/RMBS .......covvunniiiiiniiniiiiiiiiie e eerrrii s ernni e ernnnnsneenns | eeeeeennnnneees fonnnd 09/01/2023 ..... Direct ... 5,680 |...
38383G-NE-7 ......... GNR 2022-019 GB = CMO/RMBS ......eeeeeeeeeeemnniaeeeeenneeeeeeeenn e e e eeennn e e e eernnneeeeernnnnnneeenns | sevvvnnnnineens Joennid 08/17/2023 ..... PERSHING LLC .. ..500,000 |...
38383P-R4-5 ......... [GNR 2022-064 CZ - CMO/RVBS 09/01/2023 ..... Direct .... ... 46,457 |...
38383T-EB-5 . ..| GOVERNMENT NATIONAL MORTGAGE ASSOCIATION . 09/01/2023 Direct . 35,483
38383X-03-1 . .. | GNR 2023-056 ZA - CMO/RMBS .. 09/01/2023 Direct . 27,880
38383Y-5F-5 . ..|GNR 2022-179 LZ - CMO/RMBS 09/01/2023 Direct . N 75,504
912810-T0-1 . ..|UNITED STATES TREASLRY .... Various 9,658,906 |. .10,000,000
912810-TU-2 . ..|UNITED STATES TREASLRY . Various .61,085,977 |. . 65,200,000
91282C-HC-8 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiiii e cevni e ennn s s ennna s s nnnnnnns | aeeeennnnnnenes [onnnd 08/07/2023 ..... Various ... ... 114,230,638 |. ...119,590,000 |...
91282C-HC-8 ......... UNITED STATES TREASURY ....eeeeeiii e eeeene e e eeen e e e ee e e e e e e e e e nnne e e e e ennnnneeeennnnnns | oeeevnnnninnnns Jonnnd 08/14/2023 ..... Various ... .... 19,965,676 |. ....21,100,000 |...
912820-HK-0 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiiii et eeenii s s ennnnn s s nnnnnnns | aeeeennnnnnenes foannd 07/24/2023 ..... Various ... ... 230,844,445 |. ...239,900,000 ...
91282C-HK-0 ......... UNITED STATES TREASURY ....eeeeeiii e eeeene e e eeen e e e ee e e e e e e e e e nnne e e e e ennnnneeeennnnnns | oeeevnnnninnnns Jonnnd 07/05/2023 ..... Bank of America .... .... 16,992,765 |. .... 17,180,000 |...
91282C-HL-8 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e crvi s sennni s s ennnnnns | aeeeeennnnnenes fonnnd 07/19/2023 ..... JPMorgan .... 39,851,686 |. .... 39,960,000 ...
91282C-HI-6 ......... UNITED STATES TREASURY ....eeeeeiii e eeeeee e e eeen e e e ee e e e e e e e e e e nnnn e e e e e nnna e e eennnnnns | oeeevnnnnnnenns Jonnnd 07/19/2023 ..... JPorgan .. 124,796,742 |. ...124,200,000 |...
91282C-H0-7 . .|UNITED STATES TREASURY . 08/02/2023 Bank of America . . 19,994,004 |. .20,100,000

91282C-HT-1

-|UNITED STATES TREASURY

08/28/2023

Various

. 33,286,947

. 34,275,000

912820-HT-1 ........ [UNITED STATES TREASURY .tiuveresssenesuesessesessenensesensssensssenssnenessenesnenesnenssnssensasensanenens | covensnecnniee |ovens 09/29/2023 ... Various ... ... 115,322,781 |. ...119,900,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 816,297,069 844,959,380
698299-BV-5 ......... [PANAMA, REPUBLIC OF (GOVERNMENT) ......ervesveseeeeeeeeeesseseeseeeessessessessessessessessessesnennes | Cevvvnvnninnies Jouend 09/27/2023 ... LOOM-END . . .
84302L-AA-0 . .| JANUB GAZ DAHLIZI GSJ 09/25/2023 MET-EMD

Y7177R-AN-5 ..."..:. AZERBAIJAN, REPUBLIC OF (GOVERNMENT)

...... 09/25/2023 ... |MET-END ... .

0309999999. Subtotal - Bonds - All Other Governments 917,134 960,000
7131R-BH-8 .........| CHULA VISTA CALIF PENSION OBLIG w.euvvevevenieeniierereereneesenenseessenessenesnesessesesnesessnnenes | coseeeneeienes fornend 08/09/2023 ... JPllorgan .. 330,659 |. ..505,000 |...
23503C-CH-8 .| DALLAS FORT WORTH TEX INTL ARPT REV 07/20/2023 PERSHING LLC .. 1,250,000 |.
3132VA-53-3 ..evev [ FH UES038 = OMBS/RMBS ...vvevveeerenctenesteneseencsiereseeseeeseessenesnenessenessenesnesessesensesenes | eevevenevnnes |ouenes 07/12/2023 ... DUNCAN WILLIAMS INC.
3182VA-S4-1 ... FH WES039 = CMBS/RMBS ......vevvevereeresereseeseseesesessesessensssesesaesessesessssessssensssessssennssees | eeveressenenes |oenes 08/08/2023 ..... BANK OF NEW YORK ... 17,948,000 |...
3132YB-XD-3 ......... FH WEBO76 = CMBS/RUBS ... .vveeveeeeereneesenentenessenessenessenessenessesensesessesensesensssennsseennene | cevevnsevenes |ouenes 07/19/2023 ... BANK OF MONTREAL .. .
3132YB-XG6 ......... FH WEBO7 = CMBS/RUBS ....veveveeveeeeseseeesessesesseseseeseseeseessesnssessssesessessssesessesessssessese | eeeessenenes |oenes 07/28/2023 ... BMOCM/BONDS ....31,850,000 |. ... 32,000,000 |...
3132VB-XH-4 ......... FH WEBOBO = CMBS/RUBS ... ..veeveveeeeseneereneatenessenessesesseneseesessesensesessesesssensssenssseesnene | eevevnsevenes |ouenes 08/01/2023 ... DUNCAN WILLIAMS INC. ... 17,410,840 |. ... 17,507,817 |...
3132VB-XJ-0 ......... FH WEBOBT = CMBS/RUBS .....vveevereeeseeeseneeseneesesessesessessssesessesessesassesessesesssensssnnssese | eeenessenenes |oenes 08/08/2023 ..... PERSHING LLC +.veveeveviseeseseeseneeseseeseseeseseesesessesessesessasansssessssesessessssesessesessesenseseses |oessesessssesssesessesessasnnsase foesesessesessesansasens 4,628,507 |.vurvereiereennne 4,617,144 |...
3132VB-XN-1 e FH WEBOB5 = OMBS/RMBS ....vesrsessasesesentsuesessesessasesssnensanenssnensssenesnenesnenennanennsneneans | coveonsneinnee |ovens 09/21/2023 ... Stifel Nicolaus & Co. .. .. 16,897,122 |. .. 21,183,463 |...
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3137H2-YR-9 ......... FHR 5154 QL = CMO/RMBS .....oeeiiiiiiiieeiiiiiiii ettt siienne e | ceeeenineenes [onnd 08/17/2023 ..... PERSHING LLC .. ..690,007 |...

3137H3-D4-1 ......... FHR 5152 PZ = CMO/RMBS ......eeineiiiiiee e | eeeeniineees [eeeed 09/01/2023 ..... PERSHING LLC ..512,429 |...
3137H3-GD-8 ......... FHR 5151 LD = CMO/RMBS .....eeeieeiiiiiiieeeiiiiiee e snneees | ceeeeniineeees [onnd 08/17/2023 ..... BANK OF NEW YORK ... ..328,211 |...
3137H5-D6-1 ......... FHR 5182 ZU — CMO/RBS .......oieiieiiiiiieeeiiie e einnees | eeeeeniineees [eeeed 09/01/2023 ..... Direct .... ... 78,025 |...
3137H8-BII-0 ......... FHR 5236 PZ = CMO/RMBS ......coiiiiiiiieeiiiiiiiie ettt ssiienne e | ceeeeniiieeees [onnd 09/01/2023 ..... Direct .... .. 104,422 |...
3137H8-J6-9 FHR 5248 ZB ~ CMO/RMBS ........ooiiiiiiiiieiiiiii et einnees | eeeeeniiineees [ened 09/01/2023 ..... Direct .... . ...60,529 |...
3137H-G8-6 . ..|FHR 5271 Z - RMBS ..... 09/01/2023 Direct .... .. 143,278 |. .. 143,278 |.

3137HA-MK-9 . .| FRETE ML-17 A - CMBS ... 09/12/2023 Wells Fargo ... . 17,392,958 |. .22,000,000 |

.. | SCRT 2018-4 MT - CMO/RMBS
..| SCRT 2018-4 MB - CMO/RMBS
35563P-HJ-1 .. | SCRT 2018-4 MZ - CMO/RMBS
35563P-KK-4 . ..| SCRT 2019-2 MZ - CMO/RUBS ...
35563P-LL-1 ......... SCRT 2019-3 MZ - CMO/RMBS ...

35563P-HE-2 ..
35563P-HG-7 .

09/01/2023
09/01/2023 Direct ....
09/01/2023 Direct .
...... 09/01/2023 .....[Direct ....

WELLS FARGO SECURITIES . 16,786 |.
12,267 |.
70,245 |.

..101,512 |...

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
3136AB-4N-0 ......... FNR 2013-2 LZ = CMO/RUBS ....eeeeeeeeeeeenee e e e eeeee e e e e eene e e e e eenn e e e e enne e e e eennnnneeeennnns | oevernnnninnens Jeennnd 09/01/2023 ..... Direct .... ....618 [. AL
3136AL-QJ-3 ......... FNR 2014-75 ZK = CMO/RMBS ......eevveniiiiiiiiiiiiiiii e sernsi s eennn e ennnns | eeeeeennnnneees fonnnd 09/01/2023 ..... Direct .... 39,612 |. A
3136AN-6J-1 ......... FNR 2015-40 GZ = CMO/RMBS .....eeeeeeeeeeeeeee e e eeeeee e e e e e e e e eeene e e e ennne e e eeennneeeeennnnn | oeeevnnnninnens Jonnad 09/01/2023 ..... Direct .... ... 75,282 |. AL
3136AN-HP-5 ......... FNR 2015-21 VZ = CMO/RMBS .....cevvveniiiiiiiiiiiiiiii et eerni e ennni s seennnns | eeeeeennnnneees fonnnd 09/01/2023 ..... Direct .... ... 21,52 |. A
3136AN-NB-9 ......... FNR 2015-31 ZD = CMO/RMBS .....eeeeeieeeeeeeee e e e eeene e e e eeee e e e ee e e e ee e e e e ennnnneeeennn | oeeevnnnninenes Jonnid 09/01/2023 ..... Direct .... ...10,842 |. AL
3136AT-P3-2 ......... FNR 2016-73 ZA = CMO/RMBS .....eevnniiiiiiiiiei i sennne s nnnnnnns | aeeeeennnnneees [onnid 09/01/2023 ..... Direct .... ... 45,237 |. A
3136AX-GR-0 ......... FNR 2017-49 ZJ = CMO/RMBS ......eeeeeieeeeeeene e e eeene e e e e e e e e e enne e e e e e e e e e eennnnneeeenns | oevevnnnninenns Jonnid 09/01/2023 ..... Direct .... ... 95,624 |. AL
3136B3-UL-2 ......... FNR 2018-95 LZ — CMO/RMBS ......covveniiiiiiiiiiiiiiii e ee s sennne s eeennnns | aeeeeennnnneees fonnnd 09/01/2023 ..... T ) R 4,281 |. A
3136B4-4R-6 ......... FNR 2019-33 WZ = CMO/RMBS .....eeeeeeeeeeeeene e e e eeen e e e eene e e e ee e e e ee e e e e e nnnn e eeeenn | oevevnnnninnnns Jeennid 09/01/2023 ..... Direct .... . 17,749 |. AL
3136B4-NH-7 . ..|FNR 2019-20 LZ - CMO/RMBS 09/01/2023 Direct . 34,130 |. A
3136B5-KN-6 . .| F\R 2019-34 Wiz - CMO/RMBS 09/01/2023 Direct . 24,742 |. A
3136BF-60-1 . ..|FAR 2021-32 AZ - CMO/RMBS 09/01/2023 Direct . 66,113 |. A
3136BK-YR-7 ......... FNR 2021-86 ZT = CMO/RMBS .....eeeeeeeeeeeeee e e eeen e e e eeee e e ee e e e e enne e e e ennne e e eennnnnns | oeeevnnnninnnns Jonnid 09/01/2023 ..... Direct .... ... 78,025 |. AL
3136BM-KW-7 ......... FNR 2022-19 ZL = CMO/RMBS .....ccevvviniiiiiiiiiee i senni e eennnaseseenns | aeeeennnnnnenes founnd 09/01/2023 ..... Direct .... ..46,860 |. A
3136BM-N8-7 ......... FNR 2022-28 DZ = CMO/RMBS ......eeeeeeeneeeeemeneeeeeennaeeeeennnaeeeernnnnaseeeennnneeeeennnnnneeees | seeevnnninnens Jonnad 09/01/2023 ..... Direct .... AL
3137BB-AC4 ......... FHR 4337 CZ = OMO/RMBS ....eniiiiiiiiiiiiiiiis et s s s ennnn s snnnne s sssnnnns | eeeeennnnnnenes fonnnd 09/01/2023 ..... Direct .... A
3137BF-YN-5 ......... FHR 4432 JZ = CMO/RMBS .....eeeeeeeee et e e e e e e e e e e e e e s e e e ennnn e eeennn | oevevnnnninnnes Jennnd 09/01/2023 ..... Direct .... AL
3137BH-BC-0 ......... FHR 4446 MZ — CMO/RMBS ......covvriniiiiiiiiii i rsni s ennna s e ennnnnns | eeeeeennnnneees [onnnd 09/01/2023 ..... Direct .... A
3137BM-DX-1 ......... FHR 4537 LZ = CMO/RMBS .....eeeeeeeeeeeeeee e e eeen e e e ee e e e e e e e e e e e e e e ennneneeeennnnnns | oevevnnnninnnes Jonnnd 09/01/2023 ..... Direct .... AL
3137BN-TX-2 FHR 4575 AZ = CMO/RMBS ......oivviiniiiiiiii et ernna s e ennnanns | aeeeeennnineees [onnid 09/01/2023 ..... Direct .... A
3137B0-GK-7 . .| FHR 4593 MZ - CMO/RMBS . 09/01/2023 Direct . A
3137B0-Y9-2 . ..|FHR 4603 MZ - CMO/RMBS . 09/01/2023 Direct . N A
3137BT-EH-0 . .| FHR 4639 HZ - CMO/RMBS . 09/01/2023 Direct . 17,539 |. A
3137BU-5E-4 . ..|FHR 4647 MZ - CMO/RMBS . Direct . 54,667 |. A
3137FN-GY-0 . .|FHR 4910 LZ - CMO/RMBS . Direct . . 8,805 [. A
A
AL
A
AL
A
AL
A
A
A
A
A
AL
A
AL
A

...... 09/01/2023 .....[Direct .... 114,717 ...
35563P-IM-8 ......... SCRT 2019-4 MB ~ CMO/RUBS ......oooieiiiiiiiiiiiiiiiiicceeccceeccccccecccccceecceccceecceccceeeeeceeeceeeeees [ eeveeeeeeeeeen [ 09/01/2023 ... Direct .... . 14,725 ...
35563P-MP-1 . .| SCRT 2019-4 MZ = CMO/RMBS ....ooeeeieiiiiiiiiiiiiieieeeeeeeeeeneeeeeeeceeeeeeeececcececceececeeeeeeeeeeeens [ eeeeeeeeeeeeen [ 09/01/2023 ... Direct .... ... 62,490 |...
35563P-NQ-8 ......... | SCRT 2020~1 MB ~ CMO/RMBS ......cooeeeiiiiiiiiiiiiiii | e 09/01/2023 ... Direct .... ... 68,067 ...
457102-AB-7 ......... INGLEWOOD CITY e [ eeeeeeeaaaeaens [ 09/27/2023 ... SAMUEL A . RAMIREZ & C0. INC. ... . 7,750,000 |...
645420-BK-5 ......... NEW HOPE CULTURAL ED FACS FIN CORP TEX E . JUP R 07/19/2023 ..... SAMUEL A . RAMIREZ & C0. INC. ... J 2,611,830 | 3,000,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 137,117,795 148,582,786
000876-AC-6 .........| ACHV 233PL C - ABS 07/25/2023 PERSHING LLC .. .. 3,500,000 |...
00401M-AB-2 . ..|ABU DHABI CRUDE OIL PIPELINE LLC 08/03/2023 MET-END ... ..600,000 |.
00774M-BE-4 . ..| AERCAP IRELAND CAPITAL DAC .. 09/18/2023 JPhorgan ..5,000,000 |.
009280-AX-9 ......... AIRCASTLE LTD 08/16/2023 ... Various ... ....10,000,000 |...
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02530E-AE-4 ......... ACAR 233 € = ABS ...eeeeeieeeeeeeni e e e e e e e e e e e e e e e e e e e e e e e nnnn e e e e ennn e eeennnnnnneeeennn | seeernniiinnnes e 08/01/2023 ..... BANK OF MONTREAL ... eeeee e e eeeeee e e e e eene e e e e eeese e e e e ee s e e e eemnne e e e eennneeeeeennnnnneeeennnnnns [oeeernnnnnereernnnnnneeeennnnnneees [reernnnnneeeennnnnnnees 9,749,271 |oiiiiiiiiiiiis 5,750,000 |... 1.G FE
02530E-AG-9 ......... ACAR 233 D = ABS ..eiiiiiiiiiieeiiiii e senn s nnnnnn e nenns | aeeeeennieeees [oaand 08/03/2023 ..... LT 0 0 R RO 1 N 1+ 1* I EO Y 5,500,000 |...
03236V-AD-3 ......... AXIS 2022-1 C = ABS ... eeeeeee e e e e e e e e e e e e e e e e e e e e ennn e e e ennnnnneeeeennn | eeeernniinenes Jeennnd 08/08/2023 ..... BNP PARIBAS SECURITIES BOND ...ceeeeeeeeieeeieeeeeiinieeeeeeeene s e eeeenne e e e eemnnseeeemnnnnaeeeeennnn [oeeernnnnneseermnnnnneeernnnnnneees Jreernnnnneeeeennnnnnneennn 918,359 | 1,000,000 |...
03236Y-AD-7 ......... AXIS 231 C = ABS .iiiiiiii it ersne s nnnnnanes | aeeeeennneeees [oiand LU 2 1 V] 1 NP RO B0 397 () KO, 1,250,000 |...
03842*-CD-6 ......... AQUA PENNSYLUNTA et e e e e e e e e e e e e e mnne e e e e ennn e e e eennnnneeeeennn | sevevnnniinnnes Jonnnd 08/24/2023 ... | HINT FINANCIAL ...eeieeeeneeeeeeeee e e e e eeeee e e e eemen e e e e e ennne e e eeennnneeeeemnnnnaeeeeennnnnnseennnnnns [reeernnnnnneeeennnnnneeeennnnnnnees [reernnnnnneeernnnnnnnes 9,000,000 |oeoveeiiiiiiiininnns 5,000,000 |...
04010L-BB-8 ......... ARES CAPITAL CORP ....viiiiiiiinieieiiiii e e e ceiii e sseeni e e s ssna e s s snnna e s s eesnnnsesessnnnnnsesnes | aeeeeennnnnenes fouund 07/31/2023 ..... Bank of America .... R 4,000,000 |...
04010L-BE-2 ......... ARES CAPITAL CORP ....eeeeeeieeeeeeenne s e eeeene s e e e eeenes e e e eennna e e e eeennnneeeeennnnneeeeennnnnneeees | seevvnnniinnnns Jonnnd 08/28/2023 ..... Various 9,946,650 |. ....10,000,000 |...
04621W-AF-7 ......... ASSURED GUARANTY US HOLDINGS INC ...ceeivvviniiiiiiiiiieeccniiineeeceenin e cenni e cevnnaneseennnns | aeeeeennnnneees fonnid 08/16/2023 ..... LT L T v £ RO KON 4,973,100 |eevernniiiiiiniinnns 5,000,000 |...
05377R-GL-2 ......... AESOP 232 B - ABS 08/08/2023 ..... BONY/TORONTO DOMINION SECURITI ..eeeeeieeeeeeeeee e e e eeeee e e e ee e e e e eenne e e e eemnneeeeennnnnes [eeeernnnnneneeemnnnaneeermnnnnaenes Jreeennnnneeeeennnnneees 2,476,367 |oeeiiiiiiiiiiiiinnes 2,500,000 |...
05377R-GV-0 . ..| AESOP 2023-3 B - ABS . 08/08/2023 MUFG SECURITIES AMERICAS INC. 1,535,000 |.
05377R-GZ-1 . ..| AESOP 2023-4 B - ABS . 09/27/2023 MUFG SECURITIES AMERICAS INC. 1,000,000 |.
05377R-HA-5 . .. | AESOP 2023-4 C - ABS . 09/27/2023 MUFG SECURITIES AMERICAS INC.
05377R-HD-9 ......... AESOP 235 B - ABS 07/19/2023 ..... BNP-PUB
05377R-HN-7 ......... AESOP 2023-8 B - RUBS .. 09/27/2023 ..... Various . . .
05377R-HP-2 ......... AESOP 2023-8 € = RMBS .....eeeeeeueeeeeennnaeeeeemnneeeeennnneeeeeennnaeeeeennnnaeeeeennnnneeeennnnnns | seeernnniinnnes Jonnnd 09/15/2023 ..... Bank of America Securities . .. 11,748,846 |. .... 11,750,000 |...
05456 1-AN-7 EQUITABLE HOLDINGS INC ... 07/07/2023 BARCLAYS CAPITAL INC FIXED INC .. 6,565,878 [.oviiiiiiniiieies 7,750,000 |...
055986-AF-0 . ..|BMO 235C1 AS - CMBS .. 07/27/2023 BMOCM/BONDS ......... 5,378,456 |. 5,237,000 |.
05964H-AV-7 . ..| BANCO SANTANDER SA . 07/31/2023 BANCO SANTANDER ... .10,000,000 |. .10,000,000 |.
06211E-AP-6 . .| BANKS 2023-5YR3 AS - CMBS 09/19/2023 Bank of America Securities . 4,772,374 |. 4,650,000 |.
06211E-AU-5 BANKS 2023-5YR3 B = OMBS .....ciiviviiniiiiiiiiii e ssernni s rnre s nnnnnneennns | aeeeeenninneees o 09/19/2023 ..... PERSHING LLC 5,571,955 [..ooviiiiiiiiiiiinnnns 5,540,000 |...
06738E-AP-0 BARCLAYS PLC ... 08/23/2023 ..... Goldman Sachs 4,840,500 |.eevvnniiieiniiins 5,000,000 |...
06738E-AW-5 . .| BARCLAYS PLC 07/26/2023 MUFG SECURITIES AMERICAS INC. 4,691,115 |. 5,046,000 |.
06738E-BD-6 BARCLAYS PLC ... ...08/23/2023 ..... CitiGroup 2,234,098 [..oceeeenieeieeinnnnns 2,362,000 |...
08163V-AF-4 BMARK 2023-V3 AS - CMBS ... ...07/19/2023 ..... Goldman Sachs ... .. 20,599,920 |. ....20,000,000 ...
08163V-AG-2 . ..| BMARK 2023-V3 B - CMBS . 07/19/2023 Goldman Sachs . .10,000,000 |.
097023-CV-5 . ..|BOEING CO . 07/12/2023 Goldman Sachs .
10638J-AB-3 . ..| BABS 2022-RM4 A2 - RWBS 08/25/2023 Direct ....
10638J-AC-1 ......... BABS 2022-RM4 AM = RMBS .......evuniiiiiiiiiiiiiiiiie e rnnn s rnnnnanes | aeeeeenninneees o 08/25/2023 ..... Direct ....
10638M-AA-8 ......... BABS 2021-RM2 A = CMO/RMBS .....eeeeeeeeeeeeee e e e eeee e e e eee e e e e eene e e e e eenn e e e eennnneeeeennn | oeevrnnnninnees Joennnd 09/25/2023 ..... Direct .
10638R-AA-7 ......... BREAN ASSET BACKED SECURITIES TRUST 2023 .......iviivvuinniiiiiiiiiiieeiiniinneeecnnninesecnnnineeees | aeeeeennninenns fonnid 09/22/2023 ..... PERSHING LLC .. ..10,000,000 |...
10638R-AB-5 ......... BREAN ASSET BACKED SECURITIES TRUST 2023 .......oeeeeeeeeeeeeeenneeeeeennneeeeeennaeeeeeennnneeees | cevvvnnnninnnns Jonnnd 09/22/2023 ..... PERSHING LLC ..
12563L-AS-6 ......... CLIF 203 A - ABS 08/02/2023 ..... N
126650-CN-8 CVS HEALTH CORP .. 07/13/2023 ..... 1,860,820 [...eevvvenneeeennnnnns 2,000,000 |...
126650-EA-4 . .| CVS HEALTH CORP .. 09/25/2023 ROYAL BANK OF CANADA 3,526,313 |. 3,750,000 |.
13645R-AX-2 CANADIAN PACIFIC RAILWAY CO ... [CFUUUPRSTRRRR IR 07/19/2023 ..... U8, BANK eeeeeee e e e et e e e e e e e e e e e e e e nnn e e e e e nnnn e e e e ennnnneeeeennn reeennnnaaeeeennnaneeeennnnnaeeees Joernniaae e e 1,167,199 [ooeeeieiiieieeieenens 1,107,000 |...
13970R-A#-6 CAPITA PLC [CF RN 07/25/2023 ..... Lloyds .... ....20,000,000 [. ...20,000,000 |...
143136-AA-9 . ..| CARLYLE CREDIT 0 2.500 11/24/32 . DIRECT .... 902,183
14686R-AA-0 . ..| CRVNA 23N3 A - ABS . BNP PARIBAS SECURITIES BOND 5,749,753
14686R-AC-6 . ..| CRVNA 23N3 C - ABS . BNP-PUB ... 3,999,214
14687J-AJ-8 . ..| CRVNA 2021-P3 D - ABS BNP-PUB 3,584,103
14687N-AE-0 . .| CRVNA 23P4 B - ABS . Various ... 7,321,975 | N
14687N-AF-7 L0 O 1 R [SSUUUUURRRRUUUI RN 09/19/2023 ..... DEUTSCHE BANK SECURITIES, INC. 3,736,897 |. 3,738,000 |...
14688G-AE-4 CRVNA 23P3 B - ABS . 08/07/2023 WELLS FARGO SECURITIES . 2,602,552 |. 2,603,000 |...
14688G-AF-1 . ..| CRVNA 23P3 C - ABS . 08/07/2023 WELLS FARGO SECURITIES .
15673E-AA-1 . ..|CERB XXVII1 A - CDO ..... 09/15/2023 SG AMERICAS SECURITIES, LLC
168829-AA-7 . .| CHILE ELECTRICITY LUX MP! . 08/14/2023 MET-EMD ...
19828A-AB-3 COLUMBIA PIPELINES HOLDING COMPANY LLC ...eeeeeeeeeniieeeeeeeeeeeeeeee e e eeeneneeeeennnnneeeenne | cevvvnnnninnens Joennad 08/02/2023 ..... CitiGroup
19828T-AE-6 ......... COLUMBIA PIPELINES OPERATING COMPANY LLC ....evviiiiiiiiiiiiiiiiiniiriiiiinneeeiniinesennnninneeens | eeeeeennnineees fonnidd 08/02/2023 ..... Various N
206020-AA-9 ......... CONCENTRIX CORP .. eeesuuseeeennuuaeeeenenenaaeeennnssaeeennnnsseeennnnnnsanennnnnseeennnnnsseeennnnnnaees | seesresssnnenes |oennns 08/24/2023 ..... ARKET AKESS .. esniieeeiruuuueeeennnuaaseeennnssseeennnsaseeennnnsasaeennnnnaeennnnnnnssseennnnnssesennns [reeenennnseeennnnnnsseennnnnnnereee |rerrnnnasseernnnnnseees 4,961,300 J.oeveuiiiiiiiiiiins 5,000,000 |...
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20602D-AB-7 ......... CONCENTRIX CORP ... e e et e e e e e e e e e e e e e e e e e e e enn e e e e e ennaneeeeennnnnneeennnnnnnees | seeevnnnninnnns Jonnnd 07/19/2023 ..... Bank of America ... 19,995,800 |. ....20,000,000 ...
21036P-BD-9 ......... CONSTELLATION BRANDS INC ...evvveniiiiiiiiiieiiiii e s s ernnn s snnnnns e snnnnnnnnes | aeeeeennnnneees fonnnd 08/24/2023 ..... STIFEL NICHOLAUS & CO, INC .
210385-AE-0 CONSTELLATION ENERGY GENERATION LLC 09/26/2023 ..... Bank of America ....
21987B-BH-0 . ..| CORPORACION NACIONAL DEL COBRE DE CHILE LOOV-EMD .............
223928-AD-4 .........|CPS 23C D - ABS .. CITIGROUP GLOBAL MARKETS INC.
224936-AC-8 . .. [CAALT 233 B - ABS WELLS FARGO SECURITIES .
224936-AE-4 . .. |CAALT 233 C - ABS .. WELLS FARGO SECURITIES . 5,749,179 |.
225401-BE-7 . ..| UBS GROUP AG ... Various ... .12,001,070 |.
225401-8G-2 . .| UBS GROUP AG ... UBS Public 5,000,000 |.
23345A-AG-8 DTAOT 222 D - ABS .. 07/28/2023 ..... BNP PARIBAS SECURITIES BOND ...evvveniiiiiiiiiiiiiiiiin e e errsii s rrniis s srnnns e s snnnns [orersnnnnnnnesrnsnnnnnesnnnnnnees foevrnnnnnnneeennnns 2,216,363 |, 2,280,000 |...
28415A-AB-3 EHGVT 23A B - RMBS ... 09/26/2023 WELLS FARGO SECURITIES ...eeeeeeeeeeeeeeee e e e eeeete e e e eeene e s e eeennne e e eeennnaeeeeennnnnneeeennnnnns [oeeernnnnnereermnnnaneeeennnnnnenee [reeennnnneeeeennnnnenes 8,749,517 |oiiiiiis 8,750,000 |...
28415A-AC-1 . ..|EHGVT 23A C - RMBS ... 09/26/2023 WELLS FARGO SECURITIES .
29082H-AD-4 . .. | EMBRAER NETHERLANDS FINANCE BV 07/25/2023 Various ...
29137*-AP-0 . | EMKAY INC ...t 08/18/2023 PRUDENT | AL
30166T-AE-3 . ..|EART 234 C - ABS 08/22/2023 Wells Fargo
31620M-BU-9 . .|FIDELITY NATIONAL INFORMATION SERVICES I . 07/17/2023 SUSQUEHANNA .

31620M-BZ-8 .........
316773-CH-1 .........
316773-DK-3 .........
31740J-AA-6 .........
338135-F@-0 .........
33835P-AA-4 .........
33846B-AJ-3 .........
35086@-AL-5 .........
35104A-AD-0 .
35104A-AE-8 .
36267P-AJ-5 .
36294B-AL-8
37186F-AB-0
373626-AD-4 .
38179U-AN-8 .
390566-AG-4 .
42806M-AG-4 .
42806M-AP-4 . .
42806M-CC-1 .........
42806M-CF-4 .........
42806M-CG-2 .........
432917-AC-6 .........
433022-AE-1 .........

44328U-AF-3

445640-AC-9 .
44891A-CP-0
45138L-BJ-1
46604R-AE-3 .
46617A-AA-3 .
46647S-A1I-0 . .
469814-AB-3 .........
48250A-AA-1 ...
500760-AN6 .........

..| GA TRANS CORP .
..| GOCAP 69 B2 - CDO
.. | GREAT LAKES CHZ ....
..|HERTZ 2021-2 C - ABS .
.|HERTZ 222 B - ABS ..

..[IVYH 11 C - CDO ..
..|HENDR 123 A - RUBS .
.| JPMNT 2017-3 111 - CMO/RMBS

FIDELITY NATIONAL INFORMATION SERVICES | ....

FIFTH THIRD BANCORP
FIFTH THIRD BANCORP
FASST 23RMF1 A1 - CMO/RMBS

FITCHBURG GAS AND ELECTRIC LIGHT COMPANY ....

FIVE CORNERS FUNDING TRUST IV .
FCAT 233 C - ABS

FOUR CORNERS OPERATING PARTNERSHIP, LP ....
..|FCRT 232 C - ABS ...
..|FCRT 232 D - ABS
.| GCAR 233 D - ABS

GS CALTEX CORP
GENESIS - ABS ...

HERTZ 233 C - ABS ..
HERTZ 234 B - ABS ..
HERTZ 234 C - ABS ..
HGVT 231 C - RMBS ..
HLEND 231 C - CDO ..
HPEFS 2023-2 D - ABS

.| HUNT OIL COMPANY OF PERU LLC (LIMA BRANC .

HYUNDAT CAPITAL AMERICA
IDAHO PONER CO ...

JACOBS ENGINEERING GROUP INC ..
KKR GROUP FINANCE CO Il LLC ..
KRAFT HEINZ FOODS CO

09/21/2023
09/27/2023
07/24/2023
07/21/2023
07/06/2023
08/02/2023

...08/08/2023
...07/12/2023

07/25/2023
07/25/2023
08/08/2023
07/31/2023
09/29/2023
09/06/2023

08/25/2023
08/16/2023
08/16/2023
08/01/2023
08/24/2023

09/19/2023
09/12/2023
09/18/2023
09/06/2023
07/19/2023
09/07/2023
09/01/2023
08/15/2023
07/12/2023
07/13/2023

Jane Street .
JPMorgan
ROYAL BANK OF CANADA ...
RAYMOND JAVES ...
TORONTO DOMINION
BANCO SANTANDER
DEUTSCHE BANK SECURITIES, INC. ..
JPMorgan ..
JPMorgan ..

JP MORGAN SECS INC., - FIXED INCOME .

WELLS FARGO SECURITIES .
LOOM-EMD

BANK OF AMERICA .
Various ...
PRUDENTIAL ..

BNP PARIBAS SECURITIES BOND
BNY/SUNTRUST CAPITAL MARKETS ..
MUFG SECURITIES AMERICAS INC. ...
JPMorgan

JP MORGAN SECS INC., - FIXED INCOME ....

DEUTSCHE BANK SECURITIES, INC. ..
Bank of America Securities
WELLS FARGO SECURITIES .
Various ...
JPMorgan ..
MUFG SECURITIES AMERICAS INC.
Phorgan .............
BANCO SANTANDER .
Direct ..........
Bank of America .
Goldman Sachs ...
Goldman Sachs ...

1,384,69 |.
.... 16,989,600 |.
..... 1,000,000 |.
.. 13,073,667 |.

....21,244,070 |.

..6,500,000 |.
.10,000,000 |
. 13,000,000 |.

..... 1,500,000 |...
.... 15,000,000 |...
..... 1,000,000 |...
... 15,067,495 |...
..... 5,000,000 |...
..... 1,000,000 |...
..... 7,213,000 |...
...20,000,000 |...

....21,524,070 |...

..6,500,000 |.
.10,000,000 |
. 13,000,000 |.

..5,000,000 |...
...11,500,000 |...

..... 3,137,000 |...
..... 3,015,000 |...
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50168B-AE-8 ......... LADAR 233 € = ABS ...eeeeenueeeernniaeeeernnnaaeeeennnnaaeeeennnnaeeeennnnneeeennnnneneennnnnnneeeenns | seeernniinnens oo 08/16/2023 ..... JP MORGAN SECS INC., - FIXED INCOME .
501810-AG-3 ......... LCOR ALEXANDRIA L.L.C. oeevrriiiiiiiiiie et sesni s s snnna s e ennnnneeees | aeeeeennnnneens [ounnd 08/01/2023 ..... Unknown
502431-AR-0 ......... L3HARRIS TECHNOLOGIES INC ..eeeeeeeeeeeeeieeeeeeeee e e e eeeeee e e e eeene e e e e ennne e e eennnneeeeennnnnns | oevevnnnninnnns Jonnid 07/27/2023 ..... JP MORGAN SECS INC., - FIXED INCOME . N
50540R-AS-1 ......... LABORATORY CORPORATION OF AMERICA HOLDIN ...ccvvvviniiiiiiiiiiieiiiiineeecceiin v ecenninns | eeeeeennineees fonnidd 07/17/2023 ..... .. 3,915,090 |. .. 4,500,000 |...
526780-AB-6 ......... LERADO INVST LLC -.eeeeeneieeeeemnneeeeeemenie e e eeeenne e e e eemene e e e eemnnneeeeennnnnneeeernnnnnneeennnnns | seeevnnniinnnns Jonnad 07/24/2023 ..... .... 15,000,000 |. .... 15,000,000 |...
548661-DV-6 ......... LOWE'S COMPANIES INC ...eviiiiiiiieeiiiiiie et eesai s ensnn s s snnnnnnes | aeeeennnnnnenes founnd 07/14/2023 ..... CITIGROUP GLOBAL MARKETS INC. ..ievvuuinieiiiiniiieeiiiiin e s ceeii e s sesnii e s s snnni e s snnnnneees oeernnninnnernnsnssnsennnnnnenees i, 5,690,673 |..evvvniiiiiiiiins 6,025,000 |...
548661-ES-2 ......... LOWE'S COMPANIES INC ....eeeeeeeeeeeeeee e e e eee e e e eeen e e e ee e e e e e e e e e e ennnneeeennnnnnes | oevvvnnniinnnns Jonnad 07/07/2023 ..... MUFG SECURITIES AMERICAS INC. ... T (I 1,000,000 |...
55397#-AA-9 ......... MGG [NV GROUP 5.000 07/24/40 ......euvniiiiiiniiiiiiiiiiiieeciiin e cesni e senni s eennnanseseenns | aeeeeennnnenes fonnid 08/25/2023 ..... DIRECT 4,804,565 |...
571748-BV-3 ......... MARSH & MCLENNAN COMPANIES INC ... 09/06/2023 ..... Bank Of AMEITCA ..eeeeereiieeeeeete e e e e eee e e e e e e e e e e ne e e e e ernn s e e e eennn e e e eennnnnneeeennnnn [eeeernnnnnnneernnnnneeeennnnnaenes [reernnnneeeeeennnnneees 3,489,500 |t 3,500,000 |...
595620-AY-1 . .. | MIDAMERICAN ENERGY CO .. 09/05/2023 MUFG SECURITIES AMERICAS INC. N 1,750,000 |.
61033Y-AN-8 . .| MCMML 15 C - CDO ... 08/10/2023 PERSHING LLC ..... .10,000,000 |. .10,000,000 |.
618934-AA-1 . ..|MOSAIC SOLAR LOAN TRUST 2023-4 - ABS . 09/20/2023 MUFG SECURITIES AMERICAS INC. 5,748,732 |. 5,750,000 |.
620076-BE-8 ......... MOTOROLA SOLUTIONS INC ...eeeeeeeeeeeeie e e e eeeeee e e e eeee e e e e een e e e eeenne e e e eemnneeeeennnnnnenees | seevvnnnninnnns Joennad 07/13/2023 ..... CitiGroup 850,000 |...
628900-AC-9 ......... LT B R [ RN 09/12/2023 ..... DEUTSCHE BANK SECURITIES, INC. evvvviiiiiiiiiiiiiiiiiiieecciiii e cevii e rrsni s s snnnnnsesennns oreersnnnnnneernnnnnnnesnnnnnnnees foevennnnnneeennnn 4,999,702 |, 5,000,000 |...
63111X-AK-7 ......... NASDAQ INC .ot eeeeee e e et e e e e e e e e e e e mnne e e e e e rnn e e e eernnnneeeernnnnneneennnnnnenes | seeerrnniineees Jennnd 07/07/2023 ..... CITIGROUP GLOBAL MARKETS INC. ...
63111X-AL-5 ......... LR [ RN 09/20/2023 ..... HSBC PUBLIC .
63941C-AC-7 ......... NAVSL 2019-D A2B = ABS ....eeeieeeeeenee e e e eeenn s e e e eene e e e e e ennne e e e eennnn e e e e ennnnneeeennnnnnneees | seeernnniinenes Jennnd 07/17/2023 ..... Direct N
63941X-AB-3 ......... NAVSL 2020-F B = ABS ...euuuiiiiiiiiiiiiiiiiii e srnn e sennn e sennnn s ennnnns | aeeeeenniineens fonnnd 08/08/2023 ..... CANTOR FITZGERALD & CO. INC. 317,344 |. 400,000 |...
64032P-AC-6 ......... NSLT 28A B = ABS .. e e eeeeee e e e e e e e e e e e e e e e eenne e e e e e e e e e e e nnn e e e ennnnneeeennnnnnns | seeerinniinenes Jennnd 08/15/2023 ..... Bank of America .. 12,697,082 |. .... 12,700,000 |...
65480C-AF-2 NISSAN MOTOR ACCEPTANCE COMPANY LLC ...eevvvveniiiiiiiiiieiiiiiin e eecennis s eennniiseeecnnnnnneesenns | eeeeeennninenes fonnid 09/12/2023 ..... Bank of America .... 4,995,000 |..evvunniiiiiininnnns 5,000,000 |...
667655-C#-9 . .| NIW NATURAL GAS ... 08/04/2023 WELLS FARGO .30,000,000 |. .30,000,000 |.
67013*-AA-2 . ..| NOWCOM LLC ..... 07/21/2023 PRUDENTIAL .. . 18,750,000 |. . 18,750,000 |.
67401P-AD-0 . ..| OAKTREE SPECIALTY LENDING CORP 08/08/2023 Bank of America Securities . 4,941,850 |. 5,000,000 |.
674599-CF-0 . .. | OCCIDENTAL PETROLEUM CORP ... Various ... 6,894,900 9,000,000
674921-AF-8 . ..| 0CCU AUTO RECEIVABLES TRUST 2023-1 - ABS . Bank of America Securities . 3,999,286 4,000,000
67571C-AD-3 ......... L0 O RN [N RN 09/25/2023 ..... U R RN 4,185,810 [oviiviinnnnninnnns 4,186,000 |...
68269H-AB-1 ......... OMFIT 232 B = ABS ..eeeeieeeeeeeeie e e eeernne e e e eemnn s e e eennnnaeeeennnnnaeeeeennnnseeeennnnnneeeennnnnns | sevevnnniinenns Jonnnd 08/15/2023 ..... CIETGIOUD - eeeeee e e e e ettt e e e e et e e e e e e e e e e e e e s e e e e e e e e e e eenna e e e e eennnnnaeeeennnnaeeeennn  [eeeernnnnaereennnnnaaeeeennnnaaaees |rernnnnaneeeennnnaaaae 4,999,238 [...cevvriiiiieeinnnnns 5,000,000 |...
68269H-AC-9 ......... L0 e R [SUUUURRRRR RN 08/15/2023 ..... CITIGROUP GLOBAL MARKETS INC. ... .... 14,996,870 |. .... 15,000,000 ...
69120F-AC-0 ......... OR 12 ATB = CD0 ..eeeeeeiieeeeeeetee e e e e enn e e e e e e e e e e e e nn e e e e e nna e e e e ennnnn e e e e ennnn e eeennnnnns | seeerenniineees Jennnd 08/09/2023 ..... BROWNSTONE INVESTMENT ... eeeeeee e e eeeeee e e e eeeeee e e e e eene e e e emnnne e e e e ennnna e e eeemnnnnaeeeennnnnns reeennnnaaeeermnnnnneeeennnnnaerees Joernnnannreemnnnnaanees 3,005,010 [oeeeeeeeennieeeeeenns 3,000,000 |...
69120T-AC-0 ......... ORTF 2020-1 A2R = CDO ...oviivirineiiiiiiiiie e s cini s e rrai s srrrn e s s rnnans s s snnnnnsssssnnnnnns | aeeeennnnnnenes [ounnd 08/07/2023 ..... MUFG SECURITIES AMERICAS INC. .... 23,500,000 [. .... 23,500,000 ...
693475-8S-3 PNC FINANCIAL SERVICES GROUP INC ... 08/15/2023 ..... PNC BANK ..t eeee e e e et e e e e e e e e e e e e e e e e e e e e e nnnn e e e e e nnn e e e eennnn e eeernnnnaaeeennnn  reernrnnaaeeeennnaaeeeennnnnaaeees Jornniaanreern s 5,000,000 [.eoeeeeemnnnaeeeeens 5,000,000 |...
69547Y-AA-8 . ..|PATH 231 A - CMBS .. 09/27/2023 NOMURA ... 4,373,114 |. 5,000,000 |.
69547Y-AC-4 . ..|PATH 231 B - CMBS 09/27/2023 NOMURA SECURITIES/FIXED INCOME .. 2,773,850 |. .. 3,279,000 |.
74166W-AM-6 . ..|PRIME NOTES LLC .... 09/28/2023 Bank of New York Mellon .. .50,000,000 |. .50,000,000 |.
74331G-AC-3 . ..|PROG 23SFR2 B - RIBS . 09/19/2023 GOLDMAN ... 4,595,582 |. 5,000,000 |.
74340%-BN-3 . ..|PROLOGIS USLF ....... 09/21/2023 TORONTO DOMINION ... .20,000,000 |. .20,000,000 |.
T4390N-AA-0 ......... PMIT 231 A - ABS ... 09/19/2023 ..... CITIGROUP GLOBAL MARKETS INC. ..eeeeseeeeeeemnueseeeeemnee e e e eeenn s e e e eenne s e e eeemnnneeseennnnaaes [eeeernnnnneseemnnnnaeeeennnnnaaees |eemnnnaneeeennnnnaneees 3,299,822 [..oeeeviiiiieeeiiinnns 3,300,000 |...
T44600-AH-0 ......... PUBLIC STORAGE 07/25/2023 ..... JPorgan ..
T4969V-AB-1 ......... RPIT 212 M1 - CMO/RMBS . 09/25/2023 ..... Direct .... N
754730-AH-2 RAYMOND JAMES FINANCIAL INC 07/19/2023 FIFTH THIRD BANK ...cevreiiii ittt s e e s e rana e s sennnnnes [oesnnnnnsnessnnnnnnsssennnnnnenees Jornninnnnnnnn 3,820,050 |..evvuuniiiiiininnnnns 5,000,000 |...
76132F-AC-1 . .| RETAIL OPPORTUNITY INVESTMENTS PARTNERSH . 09/14/2023 JPorgan .. . 19,902,200 |. .20,000,000 |.
80007R-AE-5 . ..| SANDS CHINA LTD .. 07/27/2023 LOOM-EMD . .. 317,038 |. .. 325,000 |.
80689#-BJ-4 . .| SCHNEIDER NATL ... 08/30/2023 PRUDENTIAL .. .11,000,000 |. .11,000,000 |.
83368R-BB-7 SOCIETE GENERALE SA .. 07/28/2023 ..... BNP PARIBAS SECURITIES BOND ... 3,299,700 |eevvrnniiiiiininnnns 5,000,000 |...
845743-88-1 ......... SOUTHNESTERN PUBLIC SERVICE COMPANY ....eeeeeeeeeeeeeeeeeeeeeeeeeeeeen e e eeeeeneeeeeennnnneeeenne | oevvvnnnninnnns Joennad 09/08/2023 ..... ROYAL BANK OF CANADA ... ..10,000,000 |. ..10,000,000 |...
86562\-CY-4 . .| SUMITOMO MITSUI' FINANCIAL GROUP INC 07/06/2023 SMBC NIKKO SECURITIES 5,000,000 |. 5,000,000 |.
87264A-DB-8 T-MOBILE USA INC e e eeeee e e e e e e e e e e e e e e e e e e e e e e enn e e e e ennnneeeennnnnnes | oevevnnnninnnns Jonnnd 08/24/2023 ..... Wells Fargo 2,927,430 [.eeeeeeiiieeeeeininnns 3,000,000 |...
87264A-DD-4 ......... T-MOBILE USA INC «.everiiiiiiiiii et ensn s ensnn s s snnnnnnes | aeeeeennnnneees [oannd 09/20/2023 ..... T T R KOO (< o 10" T EE . 7,750,000 |...
882884-E#-2 ......... S PP PPPPTPUUTUTN IFPPPPTPPTRTUUPIN FRTTT 07/28/2023 ..... Mitsubishi UFJ SECU i8S wuuuuiieieeuniseeeeennieseeeennaseeeeenunasaenennnnsaeernnnnnssennnnnnnnsaee [reeenennnsseennnnnnsseeennnnnseseee |oerennnasseennnnnnseees 1,000,000 J..evvuniiiriiinnnnees 1,000,000 |...
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88315L-AL-2 ......... TMCL 211 A - ABS ... [CFUUUPRSTRRRR IR 07/20/2023 ..... MUFG SECURITIES AMERICAS INC. ... .. 6,385,216 |. 1.F FE .. .
883556-B@-0 ......... s =3O I RN [SSUUUUURRRRUUUI RN 09/06/2023 ..... GOLDMAN SACHS
89613G-AD-8 TAH 2020-SFRT D = RMBS ....eeeeeeieeeeeeeeee e e eeeei e e e eree e e e eeen e e e eeenne e e eernnnn e e eennnnnnees | oeeernnnninenns Jennnd 07/26/2023 ..... BARCLAYS ...
90312#-AK-6 . ..|UNS ELECTRIC ...... SCOTIABANK .. .15,000,000 |. . 15,000,000 |.
9225811-AA-3 . ..|vcC 233 A - RUBS BARCLAYS CAPITAL INC FIXED INC . 14,242,664 |. . 14,245,000 |.
92339G-AC-7 . ..|VERD 231 B - RMBS .. WELLS FARGO SECURITIES . 2,064,850 |. 2,065,000 |.
92339G-AD-5 .........|VERD 231 C - RMBS .. WELLS FARGO SECURITIES .
92529@-AD-9 ......... | VERSANT POWER ....... BANK OF AMERICA ....
92538N-AA-5 . .| VERUS 2022-4 AT = CMO/RMBS ......eeeeeeeeeeeene e e eeeene e e e eeen e e e ee e e e eennn e e e ennnnneeees | oeevvnnniinnens [oennad 07/01/2023 ..... MORGAN STANLEY CO .
96041C-AN-2 L 2 B RN [SSUUUUURRRRUUUN RN 08/09/2023 ..... LI T R R RO (o (¢ o7 I FO . 7,650,000 |...
98472#-AK-5 YANCEY BROS €O ...eeeeerueeeeeenn e e e eeenn s e e eeeenne s e eeeenne s e e eennnnseeeeennnnnneeeennnnnneeeennnns | seeevenniinenns Jonnnd 07/28/2023 ..... PRUDENT | AL .... 16,000,000 |. .... 16,000,000 |...
98956P-AH-5 ZIMMER BIOMET HOLDINGS INC 07/20/2023 BT ) RO RN 3,605,877 [ceviiviinnnniiienns 4,275,000 |...
(8665%-AN-6 . .| TFI INTRNATIONAL ... 08/21/2023 PRUDENT | AL 5,750,000 |. 5,750,000 |. .
F2977#-AD-7 . . |ELIS SA ... 07/20/2023 DIRECT .... .25,000,000 |. .25,000,000 |. 2.0
G3663#-AK-7 . ..| FORTH PORTS . 08/22/2023 Natlest ... .. 6,047,500 |. .. 6,377,000 |. 2.B
G4378*-AS-8 . .| HEATHROW AIRPORT 07/27/2023 NATL AUSTRALIA BANK .31,160,000 |. . 32,347,500 |. 2.A2
(52220-AB-8 . .| KELLER HOLDINGS LTD 08/10/2023 HSBC PVT oo .18,000,000 |. .18,000,000 |. 202.
G8279#-AE-6 SOUTH WEST WATER 09/20/2023 ..... SMBC NIKKO SECURITIES .. .. 12,475,000 |. .. 12,390,000 |... 2AZ ...
1128505-AC-5 DP WORLD LTD 08/21/2023 ..... LOOM-EMD ... . ..260,000 |... 2.BFE
P6811T-AB-1 . .| MINSUR SA ... 07/06/2023 LOOM-EMD . ..465,000 |. 3.AFE
PPG15C-FK-8 BRUSHIING LEASE 07/05/2023 ..... DIRECT .... . ... 19,432,039 |... 2BZ ..
00695*-AA-0 AURIZON OPS LTD .. C.. 07/26/2023 LT 0 U R RN 9,000,000 fouuurriirinnnnnninennns 9,000,000 |... 2.AFE
00695*-AB-8 . ..| AURIZON OPS LTD C.. 07/26/2023 BANK OF AMERICA . .19,000,000 |. .19,000,000 |. 0 |2.AFE ..
Q0697#-AK-2 . .| AUSGRID FINANCE .. C.. 07/26/2023 BANK OF AMERICA . .12,500,000 |. .12,500,000 |. L0 |2.AFE ..
03092*-AG-0 . ..| DBCT FINANCE PTY C.. 07/06/2023 BANK OF AMERICA . .. 5,000,000 |. .. 5,000,000 |. .0 |2.BFE ..
03092*-AH-8 . ..|DBCT FINANCE PTY ... C.. 07/06/2023 BANK OF AMERICA . .15,000,000 |. . 15,000,000 |. 0|2.BFE
03647#-AE-1 .........[EVOLUTION MINING FIN C.. 08/22/2023 ..... JPhlorgan .... 15,000,000 |. .... 15,000,000 |... .0]2.C27.
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,180,343,793 1,199, 126,487 2,906,252
05565A-5R-0 ......... BNP PARIBAS SA 08/07/2023 ..... BNP PARIBAS SECURITIES BOND ....eeueeieeennneeeeennneeeeeeeen e e e eeenneeeeemnnneeeeemnnnnaseeennnnn reeennnnaseeeemnnnnneeeennnnnaerees Joemmnnanreemnnnnnnnees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
05946K-AN-3 . ..| BANCO BILBAO VIZCAYA ARGENTARIA SA 09/11/2023 Bank of America Securities . ..5,000,000 |. 5,000,000 |.
654579-AN-3 ......... NIPPON LIFE INSURANCE CO ...09/06/2023 ..... JPorgan e 6,000,000 |.eeevvnnneeeeennnnnns 6,000,000 |...
95002Y-AA-1 ......... WELLS FARGO & 00 ..iivuuiuniiiiiuuunniisiiiunisiesiiuninesscisnnnsssssersnnssesssrsnnnsessessnnnseesrennnnnes | aeeeeensnnnenes |ousssd 07/17/2028 ..... WELLS FARGO SECURITIES ....iiieeuuniiiiiuunniiiiiuuunnisiiessnssirsiessnnssssrrsssnsssrnssnnsssssrnnssnns  [oosresssnsesernssnnsesssnnsnnsensee |oeressnssssresnnnnnnes 5,000,000 fo.oiiiiiiinnniiiinnns 5,000,000
1309999999. Subtotal - Bonds - Hybrid Securities 21,000,000 21,000,000
2509999997. Total - Bonds - Part 3 2,155,675,791 2,214,628,653 6,090,609 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 2,155,675,791 2,214,628,653 6,090,609 XXX
4509999997. Total - Preferred Stocks - Part 3 0
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 0
313390-00-7 .........|FHLBANKS OFFICE OF FINANCE CORPORATE ACTION ...300,895.001 |.... ... 26,735,490 |.
313390-10-6 .........[FEDERAL HOME LOAN BANK OF TOPEKA ] Federal Home Loan Bank of Topeka ... ...354,132.000 |.... .... 33,861,636 [.
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 60,597,126
58472*-10-7 ... ..|MEDICARE ADVANTAGE NS CO OMAHA ... |Unknown ... 0.000 |.... ..230,000 |.
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 230,000
5989999997. Total - Common Stocks - Part 3 60,827,126
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 60,827,126
5999999999. Total - Preferred and Common Stocks 60,827,126 XXX 0 XXX
6009999999 - Totals 2,216,502,917 XXX 6,090,609 XXX
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..36297G-VR-8 | G2 711724 = RUBS ......ooovviiiiiiiiiiiiiiiiieeeeens [ . 09/01/2023 . | Paydoun ... ... 74,166 ... 74,166 .. 77,210 ... ....(3,044) |. 0 el (3,044) ... 0 .. 74,166 |.. 0 e 1,835 |. 02/20/2043 . [1.A ........
..38373M-BT-6 | GNR 2002-26 Z = CMBS .........evvmvmmmmmnnnnnnnnnnn [eeneen . 09/01/2023 . |Paydown .......cooeveiiiiins Joeeiniinniiies e 2,492 2,492 2,477 .. .0 . 0 L. 2,492 .. 0 . 03/16/2042 . [1.A ........
.. 38373M-CG-3 | GNR 2002-28 Z = CMBS ........evvvmmmmmnnnnnnnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... ... 11,307 ...11,307 L. 11,205 | .0 . 0 .. 11,307 |.. 0 . 01/16/2042 . [1.A ........
..38373M-HI-5 | GNR 2003-83 Z = CMBS ........euvvvmmmmmmnnnnnnnnnns [erneenn . 09/01/2023 . | Paydoun ... ... 14,730 ...14,730 ... 13,846 |.... .0 . 0 .. 14,730 |.. 0 . 09/16/2044 . (1.A ........
.. 38373M-JR-2 | GNR 2003-96 Z = CMBS ........evvmmmmmmmnnnnnnnnnnns [eeeeenn . 09/01/2023 . |Paydoun ......cooeeieiiiiins i e 7,578 ... 7,578 Y VY 2 .0 . 0 ...7,578 |.. 0 . 01/16/2047 . [1.A ........
..3837311-RB-8 | GNR 2005-050 Z = CMBS ........evvvvvvvvmmnnnnnnnnns [eeneenn . 09/01/2023 . | Paydoun ... ... 53,364 ...53,364 ...53,263 |.... .0 . 0 ..53,364 |.. 0 . 06/16/2045 . [1.A ........
..38373M-SL-5 |GNR 2006-003 Z ~ CMBS .......eevemmmnnnninininnn [eeeenn . 09/01/2023 . | Paydoun ... ... 85,761 ...85,292 |.... .0 . 0 0 . 01/16/2046 . [1.A ........
..38373M-SU-5 |GNR 2006-006 Z - OMBS .......cceeeeeieieeeeeeeeees [oeeenn . 09/01/2023 . | Paydoun ... . 1,267,676 ,259,021 .0 . 0 0 . 12/16/2047 . [1.A ........
..38373M1-TG-5 |GNR 2006-009 Z — CMBS .......eevvemmnnnniniiinnn [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/16/2046 . [1.A ........
..38373M1-26-0 | GNR 2008-059 Z - CMBS ... 09/01/2023 . |Paydown 0 0| 0| . 11/16/2047 . (1.A .
..383730-A0-4 |GNR 2003-28 LZ - CMO/RWBS . 09/01/2023 . |Paydown 0 0| 0| . 04/20/2033 . [1.A .
..383735-B8-9 | GNR 2003-17 Z - CMBS .. 09/01/2023 . |Paydown 0 0| 0| . 03/16/2043 . [1.A .
..38373V-N8-9 | GNR 2002-81 Z - CMBS ......cccoennns [ eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/16/2042 . [1.A ........
..38373X-7Y-6 | GNR 2002-62 Z = CMBS .........evvmmmmmmmnnnnnnnnnnn [erneenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/16/2042 . [1.A ........
..38374B-BG-7 |GNR 2003-49 Z = CMBS .......evvvvvveeeiniiniiiinnns [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/16/2043 . [1.A ........
..38374B-0R-7 |GNR 2003-72 Z = CMBS ........evvvmmmmmnnnnnnnnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 11/16/2045 . [1.A ........
..38374F-DU-5 |GNR 2004-012 Z = CMBS ......eevvvvvmvennnnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/16/2046 . [1.A ........
..38374G-5T-5 |GNR 2004-045 Z = CMBS ........eevvvvvvvvervnnnnnnns [ eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/16/2045 . [1.A ........
..38374G-CG-5 |GNR 2004-023 Z = CMBS .......cevvvvvveevvennnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/16/2044 . [1.A ........
.. 38374G-85-2 | GNR 2004-050 Z = CMBS ........evvvvvvvvnvnnnnnnnnns [ eeneenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/16/2044 . (1.A ........
..38374K-GC-1 | GNR 2004-105 JB - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 12/20/2034 . (1.
..38374L-05-3 | GNR 2005-067 Z - CMBS ... 09/01/2023 . |Paydown 0 0| 0| . 08/16/2045 . (1.
..38375C-UV-0 | GNR 2012-054 AB - CMO/RMBS 09/01/2023 . |Paydown 0 0| 0| . 04/20/2042 . (1.
..38376G-6B-1 |GNR 2011-143 Z - CMBS ... . |. 09/01/2023 . | Paydown 0 0| 0| . 04/16/2053 . (1.
..38376G-DV-9 |GNR 2010-022 Z - CMBS . |- 09/01/2023 . | Paydown 0 0| 0| . 03/16/2052 . (1.
..38376G-EV-8 |GNR 2010-016 Z - OMBS ......cceeeeeeeeieeeeeeeeees oo . 09/01/2023 . | Paydoun ... . .0 . 0 0 . 01/16/2050 . (1.
..38376G-FH-8 |GNR 2010-013 Z — CMBS ......evvviinniiiiiiiiiis e . 09/01/2023 . | Paydoun ... ...67,320 |.... .0 . 0 0 . 11/16/2051 . [1.A ........
..38376G-YW-4 |GNR 2010-156 Z - CMBS ......ccoovviviiiiiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... ...12,588 |.... .0 . 0 0 . 04/16/2053 . [1.A ........
..38378N-2D-4 |GNR 2014-054 AD - CMBS ......cooeeeereeeennnnnnnns [ oenns . 09/01/2023 . | Paydoun ... ...29,891 |.... .0 . 0 0 . 05/16/2054 . [1.A ........
.. 38378N-5B-5 | GNR 2014-073 AD = CMBS .......covvvvrrriiiiininnns [ eeeenn . 09/01/2023 . | Paydoun ... . ...39,708 |.... .0 . 0 . .. 0 . 02/16/2049 . [1.A ........
..38378N-611-8 | GNR 2014-089 B - CMBS ... . 09/01/2023 . | Paydoun ... ...21,374 ...19,930 |.... .0 . 0 ..21,374 |.. 0 . 01/16/2057 . [1.A ........
..38378N-HH-9 | GNR 2013-175 AD - CMBS 09/01/2023 . |Paydown ..201,198 ..203,130 | .(1,932) | 0 0| .291,198 0| . 06/16/2050 . (1.
..38378N-N9-0 | GNR 2014-048 A - CMBS 09/01/2023 . |Paydown ... (102) | 0 0| 0| . 03/16/2049 . (1.
..38378N-RT-2 | GNR 2014-013 DC - CMBS 09/01/2023 . |Paydown (1,201) | 0 0| 0| . 01/16/2054 . (1.
..38378N-SF-1 | GNR 2014-001 C - CMBS 09/01/2023 . |Paydown ..6,399 |. 0 0| 0| . 03/16/2054 . (1.
.. 38378N-ZH-9 | GNR 2014-028 C - CMBS 09/01/2023 . |Paydown ..1,289 | 0 0| 0| . 02/16/2085 . (1.
..38378X-GC-9 |GNR 2014-110 B - CMBS ... . 09/01/2023 . | Paydoun ... ....30,374 |. .0 . 0 0 . 01/16/2057 . (1.
..38378X-RY-9 | GNR 2014-143 A = CMBS .......cevvvvvvrrrrnrrinnnnns oo . 09/01/2023 . | Paydoun ... ....(2,454) | .0 . 0 0 . 02/16/2048 . [1.A ........
..38378Y-T5-8 | GNR 2014-032 GZ - CMO/RMBS .........eevvvrvunnnnn [ereeenn . 09/01/2023 . | Paydoun ... ... (2,161) ] .0 . 0 0 . 02/20/2044 . (1.A ........
..38379J-MU-2 | GNR 2015-028 EZ - CMO/RMBS ........cooeveieeeeens [eeennn . 09/01/2023 . | Paydoun ... .. (1,241) ). .0 . 0 0 . 02/20/2045 . [1.A ........
..38380C-Z8-5 |GNR 2017-025 WZ - CMO/RMBS .......coovveeeeieeees [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/20/2047 . (1.A ........
..38380T-2V-7 |GNR 2017-121 TZ - CMO/RMBS ...........coeeeeeeens [orennn . 09/01/2023 . | Paydoun ... . .0 . 0 0 . 08/20/2047 . [1.A ........
..38380W-PU-7 | GNR 2018-048 L - CMO/RVBS .... . |- 09/01/2023 . |Paydoun ... ...10,252 . .0 . 0 0 . 04/20/2048 . [1.A ........
..38381A-211-7 | GNR 2018-155 LM - CMO/RMBS .. . |- 09/01/2023 . |Paydoun ... 425,722 422,679 |.... .0 . 0 0 . 11/20/2045 . [1.A ........
..38381A-IIE-2 | GNR 2018-154 ZM - CMO/RMBS 09/01/2023 . |Paydown ..102,502 ..107,225 |. 0 0| 0| . 11/20/2048 . [1.A .
..38381H-TG-6 | GNR 2022-169 E - CMBS ... . 08/24/2023 . | Various ... .0 O 0. .0 . 0. . 01/16/2062 . [1.A ........
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..38381R-C0-0 |GNR 2019-020 LA - CMO/RMBS .......ccooeeeeeieenes [eeeenn . 09/01/2023 . | Paydoun ... . 187,030 |ooeveiiiiiinnnn 0 fviiienes 4,188 |. ...4,188 |... . 02/20/2049 . [1.A ........
..38382G-UF-7 | GNR 2020-107 ZE - CMO/RMBS .............coeeeeees [orennn . 09/01/2023 . | Paydoun ... ... (2,408) |. . (2,408) |... . 04/20/2046 . [1.A ........
..38383Y-5F-5 |GNR 2022-179 LZ ~ CMO/RMBS .........evvmvmvnnnnnn [ereeenn . 08/24/2023 . |Various ... e (2))n . 04/20/2048 . [1.A ........
..831628-DD-1 | SBA 100100 = RMBS .........evvvvvvmmmmnnnnnnnnnnnnns [ eeneenn . 09/15/2023 . | Paydoun ... .. 22,815 |... . .. . 06/25/2038 . [1.A ........
..912810-TN-8 | UNITED STATES TREASLRY ....coovvevriiiiinininnnens [ oeens . 08/01/2023 . | CitiGroup «ooevvvveeeeeeees e e 2,033,125 |........ 3,200,000 |........ 3,087,500 [.oeeeeeiiieeeenenn 0 o0 e 285 [0 [ 285 [0 s 3,087,785 |.. . 02/15/2053 . [1.A ........
..912810-TQ-1 |UNITED STATES TREASLRY ......ooovvvinnnnnnnnnnnnns [ oeens . 07/28/2023 . | Various ......cceeevviinnnn Joeveeennenininnnnnns |oeees 17,103,391 |....... 17,900,000 |....... 17,341,863 |ooeeeeeeeeeeeeeann 0 0 1,209 [0 e 1,209 funiiiiinnnnnnn 0 e 17,343,072 |.. . 02/15/2043 . [1.A ........
..912810-TU-2 |UNITED STATES TREASLRY ....coovvevriieiinnnninnens [ . 09/06/2023 . | CitiGroup ..oeevvveeeeeeees Joveeiiiiieeeeeieens oo 2,440,918 |........ 2,500,000 |........ 2,486,914 [o.oeeeeiiiiiiinnnn 0 [0 10 0 10 [0 e 2,486,924 |.. . 08/15/2043 . (1.
..91282C-HC-8 | UNITED STATES TREASLRY .....cooovvvininnninnnenens [ oeens . 08/04/2023 . | Various ......cceeevviiinnn foereeeneenininnnnnns foeees 99,999,778 |..... 104,465,000 |..... 100,187,953 [...evvvvvinnnnnn O o0 | 10,584 |0 fneennn, 10,584 [oiiiiinnnnnnnn 0 e, 100,198,538 |.. . 05/15/2033 . (1.
..91282C-HC-8 | UNITED STATES TREASLRY ....coovvvivrniiinnnninnens [oens . 09/06/2023 . | Various .......cceeevvnnnnn Jooverennnnnninnnnnns foeees 42,191,418 |....... 44,825,000 |....... 42,449,976 |....ooeeeeieeeennn 0 o0 4,056 [0 [ 4,086 [nniiiiiiinnnn 0 o 42,454,032 |.. . 05/15/2083 . (1.
..91282C-HK-0 | UNITED STATES TREASLRY .. 08/07/2023 . |Various 110,197,454 110,955,000 110,892,310 |. . 110,892,791 .. (695,337) |.. . 06/30/2028 . (1.
..91282C-HK-0 | UNITED STATES TREASLRY .. 09/14/2023 . [Various 138,490,589 140,625,000 140,437,5% |. . 140,443,113 ... (1,952,523) |... (1,952,523) |.. . 06/30/2028 . (1.
..91282C-HL-8 |UNITED STATES TREASLRY .. 07/25/2023 . |Various 4,724,912 ..4,750,000 ..4,738,311 |. .0 ] . .4,738,311 . (13,398) |. (13,398) |.. .16,118 |. 06/30/2025 . (1.
..91282C-HL-8 |UNITED STATES TREASLRY ....ooovvvriireiinnniinnns [ oens . 09/26/2023 . | Various .......cceeevvnnnnn fooveriiininiininnnns foeees 22,474,579 |....... 22,630,000 |....... 22,574,300 |.... 23,205 |0 3,205 [0 e 22,577,514 |.. (102,936) 191,248 |. 06/30/2025 . |1.
..91282C-HM-6 | UNITED STATES TREASLRY .....ooovvvvrniinnninnnnnns [ eeens . 08/07/2023 . | Various ......cceeevviiinnnn Jooveeennnnininnnnnns foeees 61,430,127 |....... 61,475,000 |[....... 61,770,368 |.... e (1,800) |0 [ (1,609) [ 0 e 61,768,759 |...............0 |...... (338,632) ...138,253 |. 07/15/2026 . (1.
..91282C-H-6 | UNITED STATES TREASLRY ...ooooveireiiiiinnnniins [ . 08/15/2023 . | Various .......ccceeevunnnnn Jooverennnnniinnnnnns foeees 61,747,308 |....... 61,650,000 |....... 61,946,209 |...ooovvvviiinnnnn 0 feveeviiiininnnn 0 [ (2,718) o0 e (2,718) |l 0 e 61,943,491 |.. .. 171,602 |. 07/15/2026 . [1.A ........
..91282C-H0-7 |UNITED STATES TREASLRY .....cooovvvviiniiinnnnnnns [ oeens . 09/14/2023 . | Various ... 19,829,121 |....... 20,100,000 |....... 19,994,004 [....vvvvvvvvnnnnnn 0 [0 feennnnni2,100 0 2,100 [l 0 [, 19,996,104 |.. . 07/31/2028 . [1.A FE .
..91282C-HT-1 |UNITED STATES TREASLRY ....cooevrviiiiiinnnnnins [ . 08/23/2023 . |Various ... 15,422,728 |....... 16,015,000 |....... 15,563,051 [ovevveeeeeviinnnnn 0 o0 e 895 0 e 395 [0 [, 15,563,447 |.. . 08/15/2033 . [1.A ........
..91282C-HT-1 |UNITED STATES TREASURY [ [P . 09/27/2023 . |Various ... 62,896,598 |....... 65,550,000 |....... 63,477,546 |.... 63,482,498 |.. . 08/15/2033 . [1.A FE .
..92261W-AC-4 | VENDE 2011-1 DZ - CMO/RWBS P PP . 09/01/2023 . | Paydoun ... e e 275,181 Ll 275,181 |........... 231,656 |.... .0 ...........275, 181 . 09/15/2046 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 667,728,246 682,486,202 672,568,177 105,626 0 672,822,580 XXX
..649660-L6-5 |NEW YORK N Y v | ....... | 08/14/2023 . |JPMorgan ................... | ........................... 1,527,405 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |............... [ PP [ [ PP 0 fooiiiinnnnnes 0 ooeenns 1,500,000 . 10/01/2052 .
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 0 1,500,000 XXX
.. 74514L-3E-5 |PUERTO RICO COMLTH ...oooeeeiiiiiiiiiiiiiee | ....... | 07/03/2023 . |Maturity @ 100.00 ....... | ................................ 8,763 |............. 8,763 |............ 8,975 |l 8,847 0l (B4) |0 v 8,763 . 07/01/2023 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 8,763 8,763 8,975 8,847 0 8,763 XXX
..18610R-BH-6 | CLEVELAND-CUYAHOGA CNTY PORT AUTHORITY P .... |....... . 07/15/2023 . |Paydoun ......coooeeiiiinins foeneniiniin e, 245,255 |........... 245,285 |........... 245,285 |........... 245,255 [V RN 1 ) A | R N 245,255 . 04/15/2025 .
..283738-AE-2 |EL PASO TEX DONNTOWN DEV CORP SPL REV ........ [....... . 07/17/2023 . | Adjustment .. 15,000 15,000 15,675 |.... 15,009 |.... .0 . . 08/15/2043 .
..31206N-JvV-1 | FH 789276 - R\BS [ . 09/01/2023 . | Paydown .0 . . 04/01/2082 .
..3132J0-NU-7 |FHS 356 B1 ~ CMO/RMBS .........cevvvvvvvevevnnnnnns [ eeeenn . 09/01/2023 . | Paydoun ... .0 . . 09/15/2047 .
..31320V-VV-3 | FEDERAL HOME LOAN MORTGAGE CORPORATION - .... [....... . 09/01/2023 . | Paydoun ... .0 . . 08/01/2037 .
..3132WW-YT-3 | FH WA3221 - CMBS/RMBS ... . 09/01/2023 . | Paydoun ... .0 . . 09/01/2037 .
..3132YA-83-3 | FH WE5038 - CMBS/RMBS ... . 09/01/2023 . | Paydoun ... .0 . . 01/01/2040 .
..3132YB-XB-7 |FH WE6074 - CMBS/RMBS ... . 09/01/2023 . | Paydoun ... .0 . . 01/01/2038 .
..3132YB-XC-5 |FH WE6075 - CMBS/RMBS 09/01/2023 . |Paydown 0 . 01/01/2043 .
..3132YB-XD-3 |FH WE6076 - CMBS/RWBS 09/01/2023 . |Paydown 0 . 07/01/2041 .
..3132YB-XG-6 | FH WE6079 - CMBS/RMBS 09/01/2023 . |Paydown 0 . 03/01/2040 .
..3132YB-XH-4 |FH WE6080 - CMBS/RNBS . |- 09/01/2023 . | Paydown 0 . 03/01/2040 .
..3132YB-XJ-0 |FH WE6081 - CMBS/RWBS . |- 09/01/2023 . | Paydown 0 . 01/01/2039 .
.. 313399-NJ-2 | FHR 2343 ZU - CMO/RMBS .. . 09/01/2023 . | Paydoun ... .0 . . 08/15/2031 .
..31339G-JU-6 |FHR 2367G ZK - CMO/RVBS ... . 09/01/2023 . | Paydoun ... .0 . . 10/15/2031 .
..31330M-AA-6 | FHR 2388G ZA - CMO/RWBS ... . 09/01/2023 . | Paydoun ... .0 . . 12/15/2031 .
..31339W-TF-3 | FHR 2435F ZQ - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . . 04/15/2082 .
..313373-SF-6 |FHR 1653 PK - CMO/RVBS . 09/01/2023 . | Paydoun ... .0 . . 01/15/2024 .
..313375-4P-5 |FHR 1745 D - CMO/RWBS ... . 09/01/2023 . | Paydoun ... .0 . . 08/15/2024 .
..313375-D5-9 |FHR 1752 PC - CMO/RMBS 09/01/2023 . |Paydown 0 . 09/15/2024 .
..3133T6-2N-0 |FHR 1771 PK - CMO/RMBS .. 09/01/2023 . |Paydown 0 . 02/15/2025 .
..3133T7-E7-0 |FHR 1861 Z - CMO/RMBS ... . 09/01/2023 . | Paydoun ... 0. . 07/15/2026 .
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..3133TJ-SA-2 |FHR 2137 Z ~ CMO/RMBS .......cevvvvvvvieiiiiiiinens [ eeeenn . 09/01/2023 . | Paydoun ... ... 13,112 ...13,066 |.... .0 . 0 13,112 .. 0 e . 03/15/2029 . [1.A ........
..313370-4L-8 |FHR 2261 Z - CMO/RMBS ........eevvvvvvvvererrnnnnns [ eeeenn . 09/01/2023 . | Paydoun ... ....9,853 L. 9,477 ... .0 . 0 ...9,853 |.. 0 . 10/15/2030 . [1.A ........
..3133TS-BX-0 |FHR 2293A ZA - CMO/RMBS .....ccooeeeiiiiiiiiieeens [ eeens . 09/01/2023 . | Paydoun ... ....9,702 ....9,2%6 |.... . .0 . 0 .9,702 |.. 0 . 03/15/2031 . [1.A ........
..3133TT-JS-1 |FHR 2313D CZ - CMO/RMBS .........eevvmmmmmmnnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... ... 4,619 4,429 | . 191 .0 . 0 4,619 |.. 0 . 05/15/2031 . [1.A ........
..3133TT-NH-0 |FHR 2312B Z - CMO/RMBS .....cooeeeeeeeeeeeeeens [ . 09/01/2023 . | Paydoun ... ... 11,592 L 11,251 .0 . 0 11,502 .. 0 . 05/15/2031 . [1.A ........
..3133TT-RS-2 |FHR 2331B Z - CMO/RMBS .....oooveeeeneeeeeeeeeeees [ . 09/01/2023 . | Paydoun ... ... 3,756 ....3,624 |.... .0 . 0 ...3,756 |.. 0 . 06/15/2031 . [1.A ........
..3133TU-UU-0 |FHR 2357H ZJ — CMO/RMBS .......eevvvmmnnnnnnnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... ....2,517 ... 2,501 |.... .0 . 0 2,577 |.. 0 . 09/15/2031 . [1.A ........
..3133TV-JR-8 |FHR 2441H CZ - CMO/RMBS .........evvvmmmmmnnnnnnnn [ereeenn . 08/01/2023 . | Paydoun ... ... 1,634 ....1,606 |.... .0 . 0 .1,634 |.. 0 . 04/15/2082 . [1.A ........
..31359F-6L-7 |FNR 945 E - CMO/RUBS ......coovvvvviiiiiiiiiiiennns [ eeeens . 09/01/2023 . | Paydoun ... ....1,970 .. 1,051 .0 . 0 .1,970 |.. 0 . 10/25/2023 . [1.A ........
.. 31359G-QN-9 | FNR 9426 J - CMO/RMBS 09/01/2023 . |Paydown .3,899 .3,863 |. 0 0| . 3,899 0| . 01/25/2024 . [1.A .
..31350L-MW-2 |FNR 952 Z - CMO/RVBS .. 09/01/2023 . |Paydown .2,101 .2,081 |. 0 0| .2,101 0| . 01/25/2025 . [1.A .
.. 31350V-6N-9 | FNR 1999-31 ZC - CMO/RMBS . 09/01/2023 . |Paydown 10,859 10,608 |. 0 .. 251 0| 10,859 0| . 06/25/2029 . [1.A .
..3136A1-YW-9 |FNR 2011-101 B ~ CMO/RMBS ........covvvvvvveennns [ereenn . 09/01/2023 . | Paydoun ... ...81,386 ...83,197 |.... .. (1,811) ). 0 e (1,811 [ 0 ..81,386 |.. 0 . 10/25/2041 . [1.A ........
..3136A2-YD-9 |FNR 2011-121 JP - CMO/RMBS .........evvvvmmunnnnn [ereeenn . 09/01/2023 . | Paydoun ... ....3,2% ... 3,589 |.... ... (293) ] .0 . . (293) )... 0 ...3,2% |.. 0 . 12/25/2041 . [1.A ........
..3136A5-HP-4 | FNR 2012-31 LJ ~ CMO/RMBS .......ovvemiiiniinnnnn [eeeenn . 09/01/2023 . | Paydoun ... ... (163) | 0 e (163) ... 0 11,91 |.. 0 . 04/25/2042 . [1.A ........
..3136A9-LD-8 |FNR 2012-114 ZD - CMO/RMBS ..........evvvmvnnnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 .166,272 |.. 0 . 10/25/2042 . (1.A ........
..3136AA-PG-4 |FNR 2012-132 MD ~ CMO/RMBS ..........evvvvvvvnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/25/2042 . [1.A ........
..3136AB-5U-3 |FNR 2013-2 LD - CMO/RMBS .......ccceeiiiiiiiiiin [ eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2042 . (1.A ........
..3136AD-114-7 |FNR 2013-43 CD ~ CMO/RMBS ........cevvvvvvvvvnenns [eeeeenn . 09/01/2023 . | Paydoun ... . ...24,674 |.... .0 . 0 0 . 12/25/2042 . (1.A ........
..3136AE-5K-9 |FNR 2013-74 EU - CMO/RMBS ......cccooviiiiiiiiins [eeeenn . 09/01/2023 . | Paydoun ... 977,865 825,990 |.... .0 . 0 0 . 07/25/2043 . [1.A ........
..3136AG-LG-5 |FNR 2013-93 WiB - CMO/RMBS . 09/01/2023 . |Paydown . 117,704 ..107,699 |. 0 0| 0| . 08/25/2042 . (1.
..3136AH-D3-1 |FNR 2013-130 ZK - CMO/RMBS 09/01/2023 . |Paydown ..119,407 |. 0 0| 0| . 01/25/2044 . (1.
..3136AN-T2-3 |FNR 2015-43 PZ - CMO/RMBS . 09/01/2023 . |Paydown 14,924 |. 0 0| 0| . 06/25/2045 . (1.
..3136AU-3J-8 |FNR 2016-101 QZ - CMO/RMBS . |. 09/01/2023 . | Paydown 0 0| 0| . 01/25/2047 . (1.
..3136AU-YU-9 |FNR 2016-94 ZA - CMO/RWBS . . |- 09/01/2023 . | Paydown 0 0| 0| . 12/25/2046 . (1.
..3136B0-1IK-8 |FNR 2018-8 AB ~ CMO/RMBS .........cevvvvvvvvennens [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/25/2047 . (1.
..3136B0-XJ-0 |FNR 2018-1 AP — CMO/RWBS .......ccoevveeeeeeeeeens [oeenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 06/25/2057 . [1.A ........
..3136B1-6C-3 |FNR 2018-37 BD - CMO/RMBS ..........cceeeeeeeeees [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2047 . (1.A ........
..3136B2-7F-3 |FNR 2018-72 BA - CMO/RMBS .......ccoeveereeeennns [ orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2054 . [1.A ........
..3136B3-38-4 |FNR 2019-9 ZA - CMO/RMBS ..........cooeeeeeeeeeens [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2048 . [1.A ........
..3136B5-FIi-0 |FNR 2019-38 MT - CMO/RMBS .......ccoeveeiiieeeens [oreenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2049 . [1.A ........
..31372A-65-6 |FN 267381 - RUBS .... 08/25/2023 . |Paydown LT 0 0| 0| . 01/01/2024 . (1.
..31372J-PA-5 |FN 274117 - RUBS .... 09/25/2023 . |Paydown LT 0 0| 0| . 01/01/2024 . (1.
..3137A4-F5-1 |FHR 3779 GZ - CMO/RMBS 08/01/2023 . |Paydown .. (11,549) |. 0 0| 0| . 12/15/2040 . (1.
..3137AN-GA-7 | FHR 4013 GL - CMO/RMBS .. 09/01/2023 . |Paydown ... (677)]. 0 0| 0| . 03/15/2042 . (1.
..3137AR-FV-3 | FHR 4062 DZ - CMO/RWBS .. 09/01/2023 . |Paydown .(2,549) | 0 0| 0| . 06/15/2042 . (1.
..3137AS-7J-7 |FHR 4084 TZ - CMO/RMBS . 09/01/2023 . | Paydoun ... . .. (1,921) ] .0 . 0 0 . 07/15/2042 . (1.
..3137B2-BD-1 |FHR 4199 YZ - CMO/RMBS .. . 09/01/2023 . | Paydoun ... 505,609 ... (6,346) |. .0 . 0 0 . 05/15/2043 . [1.A ........
..3137B7-3Y-3 |FHR 4295 Z - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .. 107,840 |............80,247 |............98,940 |.....oorrrnnnnn0 fernnnnnnns 8,900 |. .0 . 0 0 . 01/15/2044 . [1.A ........
..3137B7-09-3 |FHR 4298 EZ - CMO/RVBS . 09/01/2023 . | Paydoun ... 260,055 ...22,973 | .0 . 0 0 . 02/15/2044 . (1.A ........
..3137BH-6M-4 |FHR 4452 PZ - CMO/RMBS . 09/01/2023 . | Paydoun ... 105,856 ... (3,605) |. .0 . 0 0 . 03/15/2045 . [1.A ........
..3137BL-NL-8 |FHR 4522 BA - CMO/RWBS . 09/01/2023 . | Paydoun ... . ..927,986 . . ... 532 | .0 . 0 . .. 0 . 12/15/2040 . [1.A ........
..3137BW-SZ-8 |FHR 4663 HZ - CMO/RVBS . |- 09/01/2023 . |Paydoun ... ... 28,199 ...28,199 ...28,828 |.... .0 . 0 ..28,199 |.. 0 . 03/15/2047 . [1.A ........
..3137BY-WI8-9 |FHR 4694 ZY - CMO/RMBS . |- 09/01/2023 . |Paydoun ... ... 37,146 ...37,146 ...37,140 |.... .0 . 0 ..37,146 .. 0 . 06/15/2047 . [1.A ........
..3137FA-50-7 |FHR 4710 HZ - CMO/RMBS .. 09/01/2023 . |Paydown .. 240,530 ..240,530 ..239,781 |. 0 0| .240,530 0| . 08/15/2047 . [1.A .
..3137FD-TY-8 |FHR 4754 OB - CMO/RWBS . 09/01/2023 . | Paydoun ... .. 110,912 110,912 . 108,740 |.... 0. .0 . .110,912 |. 0. . 02/15/2048 . [1.A ........
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..3137H3-GD-8 |FHR 5151 LD - CMO/RMBS ......cooeeeeeeeeennnnenens [ oenn . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2051 . [1.A ........
..3138L3-06-5 |FN AM3176 - CMBS/RMBS .......cccoeviviiiiiiiiiiins [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 05/01/2043 . [1.A ........
..3138L4-J7-9 | FN AM3885 — CMBS/RMBS .........eevvvvevvvevennnnnns [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2033 . [1.A ........
..3138LN-N8-0 | FN AN9414 - CMBS/RMBS ..........ccovvvvveeeeeeeenns [eeens . 09/01/2023 . | Paydoun ... .0 . 0 . 06/01/2033 . [1.A ........
..31392E-U9-9 |FNR 0266B ZM ~ CMO/RMBS ........ceevvvvvvvvevnnnns [erreenn . 09/01/2023 . | Paydoun ... .0 . 0 . 12/25/20382 . [1.A ........
..31392F-A8-0 |FNR 0278A ZG - CMO/RMBS ........ceevvvvvvvvvrnnnns [eenennn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/25/2082 . (1.A ........
..31392F-EV-5 |FNR 0271J QL - CMO/RMBS .........cooovvvirnninnnns [ornnnn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/25/2082 . [1.A ........
..31392F-JC-2 |FNR 0273F ZD - CMO/RMBS .........ccoovveeeeeneenns [ oenenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/25/2082 . (1.A ........
..31392G-EJ-0 |FNR 0290E Z - CMO/RMBS .......ccevvvvvvviviiinnnns [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2082 . [1.A ........
..31392J-XE-4 |FNR 2003-18 A2 - CMO/RWBS . 09/01/2023 . |Paydown 0 0| . 09/25/2032 . 1.A .
..31393C-FD-0 |FNR 2003-34 A2 - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 01/25/2048 . [1.A .
..31393D-TX-9 | FNW 2003-10 A4 - CMO/RMBS 09/01/2023 . |Paydown 0 0| . 06/25/2043 . [1.A .
.. 31393E-JH-3 |FNR 2003-71 YZ - CMO/RMBS .....cooeeeeeeeeeneeens s . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2083 . [1.A ........
..31393E-KA-6 |FNR 0371K MZ — CMO/RMBS ........cevvvvvvvvvvnnnnns [errenn . 09/01/2023 . | Paydoun ... .0 . 0 . 08/25/2033 . [1.A ........
..31393K-V2-8 |FHR 2575C UE - CMO/RMBS .........evvremmmmnnnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/15/2083 . [1.A ........
..31393R-CX-6 |FHR 2617J ZU - CMO/RMBS ...........coeeeeeeeeeeens [ oeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 05/15/2033 . [1.A ........
..31393U-C8-4 |FNR 2003-133 Z — CMO/RMBS ........eeemennininnnnn [eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/25/2034 . [1.A ........
..31393X-UC-9 | FNR 2004-18 QM - CMO/RMBS ...........cceeeeeeeees [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/25/2033 . [1.A ........
..31394B-DH-4 |FNR 0478A Z — CMO/RMBS ........eeevvvvvvennnnnnnns [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/25/2034 . [1.A ........
..31394C-BD-3 |FNR 053A PZ - CMO/RMBS ......coovvvvenieeennneeens [ eeens . 09/01/2023 . | Paydoun ... .0 . 0 . 02/25/2035 . [1.A ........
..31304K-Y9-9 |FHR 2692 LZ - CMO/RWBS .. 09/01/2023 . |Paydown 0 0| . 10/15/2033 . (1.
.. 31394U-N3-2 | FNR 2005-106 UK - CMO/RMBS 09/01/2023 . |Paydown 0 0| . 12/25/2035 . (1.
..31395B-Y8-0 |FNA 2006-M1 Z - CMBS .... 09/01/2023 . |Paydown 0 0| . 03/25/2036 . (1.
.. 31395E-RK-5 |FHR 2840 ZH - CMO/RMBS . |. 09/01/2023 . | Paydown 0 0| . 08/15/2034 . (1.
..313956-JR-4 |FHR 2861 Z - CMO/RMBS ... . |- 09/01/2023 . | Paydown 0 0| . 09/15/2034 . (1.
.. 31395H-X3-9 |FHR 2887 AZ - CMO/RMBS ..........evvvvvvrvnnnnnnns [erneenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/15/2034 . (1.
..31395J-2A-3 |FHR 2886 HG — CMO/RMBS .........covvvvvvvvvinnnnns [eeneenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/15/2034 . [1.A ........
..31395J-41-3 |FHR 2885 ZM ~ CMO/RMBS ........ccevvvvviiiiiinnnns [ eeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/15/2034 . [1.A ........
..31305J-FN-1 |FHR 2882 GW — CMO/RMBS ........coovvvvvviiiiennnns [ereenn . 09/01/2023 . | Paydoun ... .0 . 0 . 11/15/2034 . [1.A ........
.. 31395K-RE-5 |FHR 2901A E - CMO/RMBS .......ccovvvviriiiiiinnnns [ eeeens . 08/01/2023 . | Paydoun ... .0 . 0 . 12/15/2034 . (1.A ........
..31395K-T3-7 |FHR 2901E UC - CMO/RMBS .....ccooveiiiiiiiiiieeies e . 09/01/2023 . | Paydoun ... . .0 . 0 . . 12/15/2034 . [1.A ........
..31395M-T8-2 | FHR 2933 ZW - CMO/RWBS .. 09/01/2023 . |Paydown .. 256,831 0 0| .256,831 . 02/15/2035 . (1.
..31395N-0K-6 | FNR 2006-63 ZH - CMO/RWBS . 09/01/2023 . |Paydown 83,582 0 0| 83,582 . 07/25/2036 . (1.
..31396T-RP-1 | FHR 2962 TM - CMO/RWBS .. 09/01/2023 . |Paydown 56,158 0 0| 56,158 . 03/15/2035 . (1.
..31396F-M4-2 |FHR 3074 AG - CMO/RMBS .. 09/01/2023 . |Paydown 40,810 0 0| 40,810 . 11/15/2085 . (1.
..31396T-P9-8 |FHR 3174 MB - CMO/RMBS .. 09/01/2023 . |Paydown 40,220 0 0| 40,220 . 06/15/2026 . (1.
..31396V-KK-3 |FNR 2007-28 AC - CMO/RMBS ......ccooeveiiieieness [ereenn . 09/25/2023 . |Paydoun .......oooeeiiiiiins foniiiniiii e 2,049 .0 . 0 . 04/25/2037 . (1.
..31396V-X5-2 | FNR 2007-38 A - CMO/RMBS ..........covvveeeeeeenns [oeeenn . 09/01/2023 . |Paydoun .......cooeveeiiiins foeviiiiniieiees e 1,269 .0 . 0 . 06/25/2037 . [1.A ........
..31397C-CS-6 |FHR 3244 PD — CMO/RMBS ........evvvvvvvmvnnnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... ... 60,309 .0 . 0 . 11/15/2036 . [1.A ........
..3140FX-EV-0 |FN BFO147 = RMBS .......cevvvvvvrrirriiiniiniiinnnns [ eeeeenn . 09/01/2023 . | Paydoun ... .. 179,789 .0 . 0 . 10/01/2056 . [1.A ........
..3140LE-KT-3 |FN BS3905 - CMBS/RMBS ........ccovvvvvveeeieeeeenns [ s . 09/01/2023 . | Paydoun ... ... 38,341 .0 . 0 . 11/01/2036 . [1.A ........
..314000-JK-2 |FN CB4765 - RMBS .......cooeeeenneeeeeeeees [ . 09/01/2023 . | Paydoun ... ... 64,563 .0 . 0 . 09/01/2052 . [1.A ........
..3140X4-K2-1 |FN FM1212 - RUBS .... . |- 09/01/2023 . |Paydoun ... ... 62,184 ... (3,702) | .0 . 0 . 07/01/2049 . [1.A ........
..31418E-J7-6 | FN MA4785 - RMBS . |- 09/01/2023 . |Paydoun ... ...65,966 |............65,966 |............63,915 |............63,940 ... O ferniniins 2,026 | .0 . 0 . 10/01/2052 . [1.A ........
.. 35563P-HE-2 | SCRT 2018-4 MT - CMO/RWBS . 09/02/2023 . |Paydown .. 138,414 .. (40,001) |. 0 0| . 03/25/2058 . [1.A .
.. 36563P-HF-9 | SCRT 2018-4 MA - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .. 35,72 . 817 ). 0. .0 . . 03/25/2058 . [1.A ........
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.. 35563P-HG-7 | SCRT 2018-4 MB - CMO/RMBS .......ccoeeeeieieeeess [oreenn . 09/02/2023 . | Paydoun ... 0 . 03/25/2058 . [1.A ........
.. 36563P-HH-5 | SCRT 2018-4 MV - CMO/RMBS ..........cceeeeeeeeees [oeennn . 09/01/2023 . | Paydoun ... 0 . 03/25/2058 . [1.A ........
.. 35563P-LK-3 | SCRT 2019-3 MV — CMO/RMBS .......ccooviii [ereenn . 09/01/2023 . | Paydoun ... 0 e . . 10/25/2058 . [1.A ........
..35563P-MM-8 | SCRT 2019-4 MB - CMO/RMBS .......ccoeviviiiiiiins [ereenn . 09/02/2023 . | Paydoun ... 0 e ...293 |. 02/25/2059 . [1.A ........
.. 35563P-NQ-8 | SCRT 2020-1 MB - CMO/RMBS ......ccoeeeeeieeieeees [orennn . 09/02/2023 . | Paydoun ... 0 ..1,130 |. 08/25/2059 . [1.A ........
..911760-RP-3 | VENDE 2002-1B 2J - CMO/RMBS . oo |eeeee.. | 09/01/2023 . Paydown ... 0 .27, .. 1,134 |. 08/15/2031 . [1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 0 9,268,346 0 47,628 47,628 235,410 XXX
..00002D-AA-7 | ADMT 23NQM2 A1 - CMO/RMBS .......ccceviviiiiiiins [ereeenn . 09/01/2023 . | Paydown 0 . 05/25/2068 . (1.
..000367-AA-0 | AASET 2018-1 A — ABS ....eevvvvviiiiiiiiiiiiiiiiens [ eeeeenn . 08/16/2023 . | Paydoun ... .0 . 0 . 01/16/2038 .
..00038R-AA-4 | AASET 2019-2 A - ABS ....cooeeerereeiinnnnnneeneen [ . 09/16/2023 . | Paydoun ... . .0 . 0 . 10/16/2039 .
..00108X-AB-4 |AUTOC 21A B = ABS ....oooveeeeeieiiiiiieeeeeeeeeeees [ . 09/15/2023 . | Paydoun ... 659,602 |.... .0 . 0 . 04/15/2027 .
..00111D-AD-9 | AVIATOR CAPITAL - ABS ... O ORI . 09/25/2023 . | Paydoun ... 723,763 |.... .0 . 0 . 12/25/2028 .
..00122*-AA-1 | AEP Financial Service SW V, L.L.C Zero C ... [....... . 07/01/2023 . | Paydoun ... 643,299 |.... .0 . 0 . 07/01/2025 .
..002223-AB-1 | ANTF 1 ALN = CDO .....oovvrreernnnnns 07/20/2023 . |Paydown K 0 0| . 01/20/2031 .
..00229%-AA-3 | AP Tundra Holdings LLC due 2042 08/15/2023 . |Paydown ..520,315 |. 0 0| . 02/15/2042 .
..00392#-AA-0 | Abteen Ventures LC Sr Notes . 09/15/2023 . |Paydown . ..150,219 |. 0 0| . . 08/15/2039 .
..00461V-AA-1 | ACMAT 2023-1 A - ABS . |- 09/20/2023 . |Paydoun ... . 1,061,145 .0 . o0 eeeennn 1,061,145 .. . 01/22/2030 .
..00654U-AA-0 | ADANI INTERNATIONAL CONTAINER TERMINAL P .... . 09/30/2023 . | Paydoun ... ... 44,000 .0 . 0 .. 44,000 |.. . 02/16/2031 .
. 00776A-AA-7 | Aerborne Funding Il Ltd - ABS .................. . |- 09/25/2023 . |Paydoun ... . 1,048,951 .0 . 0 .. 1,048,951 .. . 06/14/2030 .
..00776T-AB-4 | Aerborne Funding |11 Ltd - ABS ... . 09/25/2023 . | Paydoun ... .. 275,048 . .0 . 0 .275,048 |.. . 05/30/2032 .
..00776T-AD-0 |Aerborne Funding |11 Ltd - ABS 09/25/2023 . |Paydown .. 313,008 ..313,008 |. 0 0| .313,008 . 01/30/2032 .
. 008016-A*-8 | AEROSPACE CORP SR SEC NTS . 09/03/2023 . |Paydown .. 124,000 ..124,030 |. 0 0| .124,000 . 07/03/2030 .
..00842A-AM-1 | ABMT 2015-4 A12 - CMO/RWBS 09/01/2023 . |Paydown ..128,378 |. 0 0| 125,171 . 06/26/2045 .
..00842B-AC-1 | ABMT 2015-5 A3 - CMO/RMBS ........oooveeeeeeeeens [oeennn . 09/01/2023 . | Paydoun ... ...18,940 |.... .0 . 0 ..19,609 |.. . 07/25/2045 .
..00842D-AC-7 | ABMT 2015-6 A3 — CMO/RMBS ........ccovvvvvvvvenns [eereenn . 09/01/2023 . | Paydoun ... ... 3,19 |.... .0 . 0 ...3,318 |.. . 09/25/2045 .
..00842E-AC-5 | ABMT 162 A3 = CMO/RMBS ..........cooummmmnnnnnnnn [eeneenn . 09/01/2023 . | Paydoun ... ...42,088 |.... .0 . 0 .. 43,559 |.. . 03/25/2046 .
..01449*-AE-7 | ALEXANDER & BALDWIN LLC SR NTS SER F ......eee [eeennn . 09/01/2023 . | Paydoun ... . 775,070 |.... .0 . 0 775,000 |.. . 09/01/2026 .
..01538T-AA-3 | ALFA TRANSMISORA DE ENERGIA SA ... . 09/27/2023 . | Paydown 0 0| .1,8%8 . 09/27/2051 .
..03235T-AA-5 | ACEF 2014-1 A - ABS ... 09/20/2023 . |Paydown 0 0| . 4,538 . 12/20/2024 .
..034650-AA-9 | AOMT 231 A1 - RUBS . 09/01/2023 . |Paydown K 0 0| .220,192 . 09/25/2067 .
..04047J-AA-3 |ARIVO 222 A = ABS ...oooeiiiiiiiiiiiiiii [ . 09/15/2023 . | Paydoun ... . 956,877 954,549 |........... .0 . 0 .956,877 |.. . 01/15/2029 .
..04472%-AJ-0 | ASHLEY FURNITURE INDUSTRIES ............ccoeeeees [oeinnn . 09/30/2023 . | Paydoun ... .. 280,397 280,397 280,537 |...........280,290 |[.... . .0 . 0 eeennn..280,397 .. . 06/30/2025 .
..04546K-AA-6 | AASET 2018-2 A - ABS 09/16/2023 . |Paydoun ... . 1,140,089 .. 1,140,089 ..1,140,141 |. .1,140,081 |. 9 0 0| . 1,140,089 . 11/18/2038 .
..04965D-A*~7 | ATRESMEDIA CORPORACI?N DE MEDIOS DE COMU . 07/11/2023 . |Maturity @ 100.00 . . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. .0 0 0| .4,000,000 . 07/11/2023 .
..053680-AA-5 |AVID 231 A - ABS ....... 09/15/2023 . | Paydoun ... . 1,010,359 1,010,359 ..1,010,328 |. .29 | 0 0| .1,010,359 . 07/15/2026 .
..05377R-CY-8 | AESOP 2018-1 A - ABS . . |- 09/20/2023 . | Paydown . 4,750,000 ..4,750,000 4,539,453 |. .36,432 | 0 0| .4,750,000 117,167 . 09/20/2024 .
..05377R-CZ-5 |AESOP 2018-1 B - ABS . . |- 09/20/2023 . | Paydown . 6,000,000 ..6,000,000 ..6,268,125 |. .. (48,726) |. 0 0| .6,000,000 160,000 |. 09/20/2024 .
..05377R-DA-9 | AESOP 2018-1 C = ABS ....ccceeiiiiiiiin [ oo . 09/20/2023 . |Paydown .........oooeviiiins |oeniiiiiiiineeen | 3,750,000 |........ 3,750,000 |........ 3,748,802 |.... .0 . 0 e 3,750,000 |.. ...118,250 |. 09/20/2024 . (2.
..07336R-AA-8 |BVINV 22INV4 A1 - CMO/RMBS ......ccoeeeveeeieeees [orenn . 09/01/2023 . | Paydoun ... .. 242,551 ..234,054 |.... .0 . 0 .242,551 . 4,770 | 02/25/2052 . [1.A ........
..08161C-AF-8 | BMARK 2018-B2 ASB - CMBS 09/01/2023 . |Paydown ..407,512 ..419,736 |. 0 0| .407,512 10,240 |. 02/17/2051 . (1.
..00228Y-AB-8 |BBIRD 2016-1 A - ABS . . 09/15/2023 . | Paydown 42,698 42,698 42,697 |. 0 0| 42,698 1,120 |. 12/16/2041 . |1.
..10084L-AA-9 |BOLD 2022-1 A - ABS ... 09/25/2023 . |Paydown 21,229 21,229 20,963 | 0 0| 21,229 . 02/27/2062 . (1.A FE .
..10568L-AL-0 |BRAVO 2019-2 A3 - CMO/RMBS .........eevvvmvunnnnn [erreenn . 09/01/2023 . | Paydoun ... .. 259,064 . ... (6,102) |. .0 . 0 . 10/25/2044 . (1.A ........
..10569F-AA-6 | BRAVO 22NOM1 A1 - CMO/RMBS ..........ovvvmunnnnnn [ereeenn . 09/01/2023 . | Paydown .. 166,343 ... 167,179 |.... ... (836) | .0 . 0 . 03/01/2060 . [1.A FE .
..10575@-AE-2 |BRAY INTERNATIONAL INC SR SEC NTS .......eeevwn [oreenn . 07/17/2023 . |Maturity @ 100.00 . . 1,040,000 ,040,036 |.... .. ... (36) ] .0 . .0 . .0 . . 07/23/2023 . [3.C ........
.. 10637W-AA-7 |BABS 2022-RM5 A - RMBS ..........ccevvvvvveeeeeens [oeeennn . 07/25/2023 . |Paydown .....ooeveeiieiiiees Joveeieiiieieiieeiees e 89,266 |............89,265 |............81.278 |............ 81,610 |.vvvvrrennnes 0 e 7,654 | 0 0f..........89,265 |0 Jovvvvinnnnnnns 0l 0 . 09/25/2062 . [1.A FE .
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..10638A-AA-4 |BABS 23RM6 A1 - CMO/RMBS .........coovvveeeenneens [ereenn . 09/25/2023 . | Paydoun ... .... 536 . .0 . 0 . 01/25/2063 . [1.A FE ....
..10638A-AC-0 |BABS 23RM6 AM - RMBS ......ccceeiiiiiiiiiiiiiiis oo . 09/25/2023 . | Paydoun ... .... 465 .465 .0 . 0 . 01/25/2063 . [1.A FE ....
..10638J-AC-1 |BABS 2022-RM4 AM - RUBS .........covvvvvvervennnes [eenenn . 09/25/2023 . | Paydoun ... .. 113,407 113,407 .0 . 0 . 07/25/2062 . (1.
.. 10638N-AA-6 |BABS 22RM3 A = RMBS .........cevvmmmmmmmnnnnnnnnnnn [eeneen . 09/25/2023 . | Paydoun ... .. 195,578 .0 . 0 . 02/25/2062 . (1.
.. 11271R-AA-7 | BROOKFIELD FINANCE LLC ...ovvvvvvvviiiiiiiiiiiiens oo . 07/14/2023 . |Call @ 100.00 . . 1,472,000 .0 . PP AR .. . 04/01/2024 . (1.
..114474-B*-9 | BROOKSHIRE GROCERY COMPANY SR NTS ............. [.eeeees . 09/01/2023 . | Paydown .. 201,216 .0 . 0 201,210 .. . 11/01/2026 .
.. 11745@-AA-3 |BRUSHWING - ABS ......ooovviririiiiiiiiiiis [ . 07/10/2023 . [DIRECT .... ,136,672 .0 . 0 19,432,039 |.. . 03/26/2026 .
.. 12505#-AA-9 | CCHM PROPERTY HOLDINGS LP - ABS ........cevvvuns [oerennn . 09/30/2023 . | Paydoun ... ....101,616 .0 . 0 .. 101,616 |.. . 12/31/2031 .
.. 12510H-AB-6 | CAUTO 2020-1 A2 = ABS ......evvvevvmvennnnnnnnnnnns [ eeeeenn . 09/15/2023 . |Paydoun .......oooeeiiiiiins foviiiiiiii e 4,746 .0 . 0 . 02/15/2050 . (1.
..12510H-AP-5 | CAUTO 221 A1 - ABS ....... 09/15/2023 . |Paydown 60,000 0 0| . 03/15/2052 . (1.
..12557L-AC-9 | CIM 2019-INV3 A3 - CMO/RMBS . 09/01/2023 . |Paydown 0 0| . 08/25/2049 . (1.
.. 12558\1-AF-9 | CITHE 2002-1 AF5 - RMBS . 09/01/2023 . |Paydown 0 0| . 02/25/2033 . (1.
.. 12563L-AN-7 | CLIF 2020-1 A = ABS ....oovvvviiiiiiiiiiiiiiiieeees [ . 09/18/2023 . | Paydoun ... .0 . 0 . 09/18/2045 . (1.
.. 12563L-AS-6 |CLIF 203 A = ABS .....eevvvvrrrrirriiriiriiinninnnns [ eeeeens . 09/18/2023 . | Paydoun ... .0 . 0 . 10/18/2045 . [1.F FE .
.. 12565K-AG-2 | CLIF 2023-1 A - ABS .....ooooveiiiinininninns [ . 09/18/2023 . | Paydoun ... .0 . 0 . 06/18/2048 . [1.G FE .
.. 12592R-BF-5 | COMM 2014-CCRE21 A3 = CMBS .........evvvvvvvvnnnn [ereeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 12/12/2047 . (1.A ........
.. 12594X-AA-2 | CSMC 17HL1 A1 - CMO/RMBS ......ccovvveeeeeeeeeeees [ eeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/25/2047 . [1.A ........
.. 12662A-AA-9 | CPEF 2022-1 A = ABS .ooooviiiiiiiiiiiiiiiiiiieeens oo . 09/15/2023 . | Paydoun ... .0 . 0 . .. . 04/15/2030 . 1.F FE .
..12662Y-AA-7 | COLT 226 A1 — CMO/RMBS .......covvvvvvviiiiiiennns [eeeenn . 09/25/2023 . | Paydoun ... .. 571,078 561,922 |.... .0 . 0 571,078 |.. . 07/25/2067 . [1.A FE .
.. 12665W-AC-4 | CSMC 22ATH2 A1 = RWBS ......ccoveeeeeeeeeeeeeeeeens [ . 09/01/2023 . | Paydoun ... 231,329 223,956 |.... .0 . v 0 e 231,329 .. . 05/25/2067 . [1.A FE .
..143132-AA-9 | CARLYLE CREDIT 0 2.500 11/24/32 09/27/2023 . [Direct . ,597,262 ,597,262 |. 1,455,025 |. 0 0| . 1,597,262 . 11/24/2032 . |2.B PL
..143138-AB-7 | CARLYLE CREDIT 0 3.500 11/24/32 09/27/2023 . [Direct . ..379,135 ..379,135 |. .377,772 | 0 0| .379,135 . 11/24/2032 . |3.B PL
..14367R-AA-6 | CNART 231 A - ABS ..... 09/15/2023 . |Paydown ..518,303 .518,201 |, 0 0| .518,303 . 12/16/2024 . [1.A FE .
..14686G-AD-8 | CRVNA 2022-N1 C - ABS . |- 09/10/2023 . | Paydown 1,102,348 1,102,224 |. 0 0| 1,102,348 . 12/11/2028 . [1.E FE .
..14688F-AB-2 | CRVNA 23N1 A - ABS . . |- 09/10/2023 . | Paydown 1,851,226 1,851,154 |. 0 0| . 1,851,226 . 04/12/2027 . (1.A FE
.. 14855W-AA-4 | C-LAKE 2023-1 ......ovvvmmmmnnnnninninininiiniiiinins [ eeeeens . 07/15/2023 . | Paydoun ... 458,023 446,391 |.... .0 . 0 ...458,023 |.. . 07/31/2036 . [1.F Z .....
.. 14855W-AA-4 | C-LAKE 2023-1 .....eevermmrnninniininnininiiiiiinnens [ eeeeens . 09/15/2023 . | Paydoun ... ... 170,478 |.... .0 . 0 . 07/31/2036 . [1.F PL .
.. 14856C-AA-7 | CLAST 2018-1 A = ABS ...coeeeeieeeeeeieeeeeeeeee [ . 07/15/2023 . |Paydoun .......cooevvenninns |oevennnninnnnnnnnnns ol 761 [ 1,761 [ 1,737 |.... .0 . 0 . 06/15/2043 . |2.A FE
..14856G-AA-8 | CLAST 2021-1 A - ABS ...oooeeeiiiiiiininiis [ . 09/15/2023 . | Paydoun ... ..660,328 |.... .0 . 0 . 01/15/2046 . [1.G FE .
..15132E-J0-1 | CDMC 2004-3 A7 - CMO/RMBS ......cccoeviviiiiiiins [ereenn . 07/01/2023 . | Paydoun ... ....7,000 |.... .0 . 0 . 06/25/2034 . [1.A FM .
..18911Y-AA-3 | MAXIM CRANE WORKS HOLDINGS CAPITAL LLC ....... [....... . 09/11/2023 . |Call @ 100.00 . . 734,000 752,350 |.... .0 . 0 . 08/01/2024 . |5.A FE
..201660-AA-8 | CEFI 21A A - ABS ....... 09/15/2023 . |Paydoun ... .. 629,749 ..620,749 ..614,459 |. 0 0| . 02/16/2027 . (1.B FE .
..20267T-AB-8 | CBSLT 2016-A A2 - ABS 09/25/2023 . |Paydown 71,994 0 0| . 05/25/2040 . [1.A FE .
..20267U-AB-5 | CBSLT 2016-B A2 - ABS 09/25/2023 . |Paydown 0 0| . 10/25/2040 . (1.A FE .
..20268B-AB-6 | CBSLT 201 B - ABS .. 09/25/2023 . |Paydown 0 0| . 10/25/2051 . [1.D FE .
..20268C-AB-4 | CBSLT 19AGS A2 - ABS .. 09/25/2023 . |Paydown 0 0| . 01/25/2047 . (1.A FE ....
..20268C-AC-2 | CBSLT 19AGS B - ABS ....ooovveiiiiiiiiiiiiins [ . 09/25/2023 . | Paydoun ... .0 . 0 . 01/25/2047 . (1.D FE ....
..202681-AB-2 | CBSLT 2018-B-GS A2 = ABS .........evvvvvvvvvnnnnns [eeneenn . 09/25/2023 . | Paydoun ... .0 . 0 . 09/25/2045 . (1.A FE ....
..21075W-CV-5 | CONHE 1996-2 A8 - RMBS .......coeeeeeererrnnnnnens [oeinn . 09/01/2023 . | Paydoun ... .0 . 0 . 07/15/2027 . [1.A FM ...
..22767C-AD-2 | XROAD 2021-A C = ABS .......eevvummmmmmmnnnnnnnnnnn [eeneen . 09/20/2023 . | Paydoun ... .0 . 0 . 01/20/2026 . (1.D FE ....
.. 23342K-AA-2 |DRB 2017-A A1 - ABS ...ooovviiiiiiiiiiiiiiiiiieens [ . 07/25/2023 . | Paydoun ... .0 . 0 . 05/27/2042 . (1.A FE ....
.. 23345C-AA-7 |DEXT 211 A = ABS ....evvvivriinniniiiininiiiiiiiiinn [ eeeeens . 09/15/2023 . | Paydoun ... .0 . 0 . 02/15/2028 . (1.A FE ....
..245820-AA-2 | DELAWARE BASIN RESIDUE, LLC .... . |- 09/30/2023 . |Paydoun ... 390,941 390,941 |.... .0 . 0 . 09/30/2036 . (2.B PL ...
..245820-AA-2 | DELAWARE BASIN RESIDUE, LLC .... . |- 09/30/2023 . | Paydoun ... ...50,948 ...50,948 |.... .0 . 0 . 09/30/2036 . (2.B PL ....
..245820-AA-2 | DELAWARE BASIN RESIDUE, LLC . 09/30/2023 . |Paydown 0 0| . 09/30/2036 . (2.B PL ...
..25257A-AS-3 | DINMND 2019-1 CR - CDO . 07/25/2023 . | Paydoun ... 0. .0 . . 04/25/2029 . [1.A FE ....
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..26827E-AA-3 |ECAF | A1 - ABS D..... . 09/15/2023 . | Paydoun ... ... 37,600 ...36,421 |.... .0 . , 0 . 06/15/2040 . [5.B FE ....
..26857E-AB-4 |ELFI 2019-A B = ABS .....cevvvvvrvrrrrirriiiiiinnns [eeeenn . 09/25/2023 . | Paydoun ... ..185,185 |.... .0 . 0 . 03/25/2044 . (1.B FE ....
..26857L-AB-8 |ELFI 2020-A B — ABS .......cevvveviveiiiiiiiiiiinns [eeeeenn . 09/25/2023 . | Paydoun ... oo, 87,034 ... .0 . 0 . 08/25/2045 . 1.C FE ....
..27627V-A*-8 | EASTERN BLUEBIRD - ABS 09/11/2023 . | Paydown .. 3,340,000 .. 3,339,843 |. .3,340,309 |. 0 0| . 3,340,000 . 08/15/2027 . |2.CPL ....
..28141P-AA-3 |EFT 20A A - ABS ..... 09/25/2023 . |Paydown ..207,026 ..190,978 |. ..191,09 |. 0 0| .207,026 . 07/25/2041 . (1.A FE ....
..202766-B*-2 | ENERPLUS CORPORATION SR NTS 09/03/2023 . |Paydown ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 . 09/03/2026 . (2.C .
..30308L-AD-1 |FRESB 2018-SB57 A1F - CMBS .. 09/01/2023 . |Paydown 0 0| . 07/25/2028 . [1.A .
..30308\-AG-2 | FRESB 2019-SB58 AF - CMBS . 09/01/2023 . |Paydown 0 0| . 10/25/2038 . [1.A .
..30767Y-AA-3 | FARM 231 A — CMO/RMBS ........evvvvvvvevennnnnnnnns [ eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 07/25/2050 . [1.A ........
..31672Y-AA-6 | EFMT 2022-2 A1 - CMO/RMBS ......cooevvernnnnennns [ oeens . 09/01/2023 . | Paydoun ... .0 . 0 . 04/25/2067 . (1.A FE .
..32060K-AE-5 |FIAOT 2020-1 C = ABS ...cooeeveviiiiiiiiieieeeeeens [ . 08/15/2023 . | Paydoun ... .0 . 0 . 02/17/2026 . [1.A FE .
..32060K-AG-0 |FIAOT 2020-1 D = ABS ....ceeeeeveeeeeeieieeeeeeeees [ . 09/15/2023 . | Paydoun ... .0 . 0 . 04/15/2026 . (1.E FE .
..338031-AA-7 | FISHERS LANE ASSOCIATES LLC ...evvvvvvvvvviiinnns [eeeenn . 09/05/2023 . | Paydoun ... .0 . 0 . 08/05/2030 . (1.B ........
..33850R-AL-6 | FSMT 2017-2 A11 - CMO/RMBS ........oovvvvvreenens [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/25/2047 . (1.A ........
..33851G-AD-7 | FSMT 216INV A4 - CMO/RVBS .... . |- 09/01/2023 . |Paydoun ... .0 . 0 . 08/25/2051 . [1.A ........
..33851M-AG-7 | FSMT 2021-9INV A7 - CMO/RMBS ... . 09/01/2023 . | Paydoun ... .0 . 0 . 10/25/2041 . (1
..33852H-AB-8 | FSMT 2021- 8INV A3 - CMO/RMBS . 09/01/2023 . |Paydown . . 187,617 |. 0 0| . 09/25/2051 . (1
..34961W-AS-4 |FCO 11 1FR - CDO . 07/01/2023 . | Paydoun ... . 2,611,774 ..2,611,774 |. 0 0| . 04/15/2031 . (1
..361582-AD-1 |GEICO CORP ......... 07/15/2023 . |Maturity @ 100.00 . 11,125,000 .12,792,063 |. 0 0| . 07/15/2023 . (1
..36168M-AA-1 | GCAT 2022-NOM3 A1 - CMO/RMBS .........ceevvvvrnns [eerennn . 09/01/2023 . | Paydown 31,217 .0 . 0 . 04/25/2067 . (1
..36169K-AA-4 | GCAT 2022-NOM2 A1 — CMO/RMBS .........ccevvevenns [errenn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/25/2067 . (1.
..36185P-AA-3 | GMACN 2003A CTF - CMBS/RMBS ........ccceeeeeieaen [eeeenn . 09/10/2023 . | Paydoun ... ..129,595 |.... .0 . 0 . 08/10/2038 . [2.C FE .
..36185T-AA-5 | GMACN 02A A - CMBS ....coooererriirin [ . 09/10/2023 . | Paydoun ... . 128,081 |.... .0 . 0 . 04/10/2087 . (1.D FE .
..36186E-AA-7 | GMACN 2003A CTF = RMBS .........eevvvvvvvrunnnnnns [erneenn . 09/10/2023 . | Paydoun ... ...87,0% |.... .0 . 0 . 1071072041 . [1.F ........
..36186X-AD-9 | GMACN 2005A A1 - CMBS/RMBS ..........cooeeveeeees [ereenn . 09/10/2023 . | Paydoun ... . ...53,179 |.... .0 . 0 . 07/10/2050 . [2.A FE .
..36188A-AB-1 | GMACN 2010-FTLS A - CMBS/CMO .........ccceeeeees [oeennn . 09/10/2023 . | Paydoun ... ... 40,804 ...40,802 |.... .0 . 0 . 02/10/2047 . (1.D FE .
..36198E-AE-5 | GSMS 2013-GC13 A5 - CMBS ....cooeeeeeeeeeeeeeniens [ . 07/10/2023 . | Paydoun ... ,042,104 . 3,995,841 .0 . 0 . 07/12/2046 . [1.A ........
..36298G-AA-7 | GSPALO 2006-1 CTF - CMBS ..... 09/09/2023 . |Paydown .. 164,040 165,551 0 0| . 10/09/2029 . |2.A FE
..36321P-AA-8 | GALAXY PIPELINE ASSETS BIDCO LTD . 09/30/2023 . | Paydown .99,324 97,598 0 0| . 09/30/2027 . (1.
..36321P-AE-0 | GALAXY PIPELINE ASSETS BIDCO LTD . 09/30/2023 . | Paydown 62,487 K 57,992 0 0| . 09/30/2040 . (1.
..38011W-AA-4 | GMACN 2002A CTF - RMBS ........ 09/01/2023 . |Paydown .. 127,832 ..127,83%2 ..127,832 |. . 127,781 0 0| . 05/10/2037 . (1.
..38011X-AA-2 | GMACN 2003A CTF - CMBS/RMBS . . |- 09/10/2023 . | Paydown 60,146 60,146 62,742 |. 61,385 |. 0 0| . 09/10/2036 . (1.
..38080L-AA-4 | GOLDEN BEAR 2015-1 LLC FUNDING NTS CL A . |- 09/20/2023 . | Paydown ..359,192 ..359,192 |. ..359,192 |. 0 0| . 09/20/2046 . (1.
..38080L-AB-2 | GOLDEN BEAR 2015-1 LLC FUNDING NTS CL A ..... . |- 09/20/2023 . | Paydoun ... .... 156,170 ... 156,170 |.......... 156,170 |.... .0 . 0 156,170 |.. . 09/20/2046 . (1.
..38174Y-AA-3 | GOCAP 24MR AR - CDO ... . 08/07/2023 . | Paydoun ... . ...60,476 ...60,476 |............60,476 |.... .0 . 0 ..60,476 |.. . 11/05/2029 . (1.
..38175C-AA-0 | GOCAP 21MR AR - CDO 07/25/2023 . |Paydown ..300,537 ..300,537 ..300,260 |. ..300,488 |. 0 0| .300,537 . 01/25/2031 . (1.
..38175J-AA-5 | GOCAP 17-R A1R - CDO .. 07/25/2023 . |Paydown .. 698,442 ..698,442 |. 0 0| .698,442 . 10/25/2030 . (1.
..38217T-AA-3 | GOODG 2020-1 A - ABS .. 09/15/2023 . |Paydown .. 176,243 ..151,029 |. 0 0| . 04/15/2085 . (1.
..38217T-AB-1 | GOODG 2020-1 B = ABS .....eeveniinniin e . 09/15/2023 . | Paydoun ... .0 . 0 . 04/15/2055 . (1.
..38217U-AA-0 | GOODG 2021-1 A = ABS ....eeveniiiiiiiiiiis oo . 09/15/2023 . | Paydoun ... .0 . 0 . 10/16/2056 . (1.
..38218J-AA-4 | GOODG 221 A = ABS ...oooeeeiiiiiiiiiiiiii [ . 09/15/2023 . | Paydoun ... .0 . 0 . 10/15/2056 . [1.A FE ....
..38237A-AA-0 | GOOD 232 A = ABS ..oooeeiiiiiiiiiiiiieeeeee [ . 09/20/2023 . | Paydoun ... .0 . 0 . 05/20/2085 . 1.G FE ....
..38237K-AA-8 | GOOD 2022-2 A = ABS .......eevvrrrriniiniiiiininins [ eeeeenn . 09/20/2023 . | Paydoun ... .0 . 0 . 04/20/2049 . (1.F FE ....
..38237V-AA-4 | GOOD 231 A - ABS ....ooeeeiiiiiiiie [ . 09/20/2023 . | Paydoun ... .0 . 0 . 02/22/2055 . [1.F FE ....
..40439H-AB-5 |HINTT 20A B - ABS .. [ IR . 09/09/2023 . | Paydoun ... .0 . .0 . . 10/09/2039 . [1.F FE ....
..40439H-AC-3 |HINTT 20A C - ABS ......cevvveeeeeeeieieeeeeeeeeeess [ . 09/09/2023 . | Paydown 0 0 . 10/09/2039 . [2.B FE ....
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..40624@-AY-6 | HALLMARK CARDS INC SR UNSEC NTS .........oeees [errnnn . 09/26/2023 . | Paydoun ... . 4,000,000 ..4,000,000 .4,001,315 |.... ... (1,315) | 0 e (1,319) . ....0 |........4,000,000 |.. . 09/26/2026 . |2.CPL ....
..427700-AA-0 |HERO 2014-2 A = ABS .......evvvmmmmmmmmnnnnnnnnnnnn [eeeenn . 09/20/2023 . | Paydoun ... 320,429 .0 . 0 ...320,429 |.. . 09/21/2040 . (1.A FE ....
..42770R-AA-8 |HERO 141 A - ABS ....oooviiiiiiiiiiiiiiiiiiiiiieeens [ . 09/20/2023 . | Paydoun ... .0 . 0 . 09/20/2038 . [1.A FE ....
..42771T-AA-3 |HERO 2015-3 A = ABS ......evvvemmmmmnnnnnnnninnnnnn [eeeeens . 09/20/2023 . | Paydoun ... .0 . 0 . 09/20/2041 . [1.A FE ....
.. 43285H-AB-4 |HGVT 2020-A B - RMBS .......coooeeeeirrnnnnnnnn [ s . 09/25/2023 . | Paydoun ... .0 . 0 . 02/25/2039 . 1.F FE ....
..432917-AC-6 |HGVT 231 C - RMBS .....cooeeeeeeeenne [ . 09/25/2023 . | Paydoun ... .0 . 0 . 01/25/2038 . (2.B FE ....
..433674-AA-6 |NZES 20PLST A - CMO/RMBS .......coooveeeeeeennnins [oeinn . 09/25/2023 . | Paydoun ... .0 . 0 . 12/25/2025 . (2.C FE ....
..437300-AG-1 |HPA 211D - OMBS ....ooeeeeeeeeeeee [ . 09/01/2023 . | Paydoun ... .0 . 0 . 09/19/2041 . (2.C FE ....
.. 437300-Ad-5 |HPA 211 E = CMBS ...oooevriiiiiiiiiiiiiiiiieceeeeees [ . 09/01/2023 . | Paydoun ... .0 . 0 . 09/19/2041 . [2.C FE ....
..437301-AD-6 | HPA 2020-2 D - CMBS 09/17/2023 . | Paydown 0 0| . 01/17/2041 . [2.A FE ....
..437301-AE-4 |HPA 2020-2 E - CMBS 09/17/2023 . | Paydown 0 0| . 01/17/2041 . [2.C FE ....
..43730N-AC-0 |HPA 221 B - CMBS .... 09/01/2023 . |Paydown 0 0| . 04/19/2039 . (1.D FE ....
..44040H-AA-0 | HORZN 2019 A = ABS ....eevimiiiiniiiiiiiin [ eeeeenn . 09/15/2023 . | Paydoun ... .0 . .0 . . 07/15/2039 . 2.B FE ....
CORPORATE
.. 448055-AD-5 | CENOVUS ENERGY INC .....eevvvvvvvriiiniiiiiiiinninns [ eeeeenn . 09/20/2023 . | REORGANIZATIONS . ,229,758 .0 . 0 |eeeennn 5,173,155 .. . 09/15/2037 . (2.B FE ....
..45276P-AA-4 | IMPRL 22NOM2 A1 - RMBS ........cooevrennnnnennnnns [ oeens . 09/01/2023 . | Paydown .. 246,605 .0 . v 0 eeennn...246,605 .. . 03/25/2067 . [1.A FE ....
..452760-AA-2 | IMPRL 2022-NOM5 A1 = RMBS ......cccovii [eeeenn . 09/01/2023 . | Paydoun ... .. 103,480 .0 . 0 .103,480 |.. . 08/25/2067 . [1.A FE ....
..45276R-AA-0 | IMPRL 22NOMB A1 - CMO/RMBS .........cccovviunnnn [eeeeenn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/25/2067 . [1.A FE ....
.. 45783N-AA-5 | INSTR 2021-1 A = ABS ... [ eeeenn . 09/15/2023 . | Paydoun ... .0 . 0 . 02/16/2054 . [1.F FE ....
..46590U-AA-0 | HENDR 182 A = RMBS ......ccooviiiiiiiiiiiiiiiiiiins [eeeens . 09/15/2023 . | Paydoun ... .0 . 0 . 10/15/2075 . [1.A FE ....
..466159-AA-8 | HENDR 2010-2 A = RMBS .......covvvvvvvviiiiiiniinns [ eeeenn . 09/15/2023 . | Paydoun ... .0 . 0 . 01/15/2048 . [1.A FE ....
..466160-AA-9 | HENDR 2011-2 A - RMBS 09/15/2023 . |Paydown 0 0| . 09/15/2056 . [1.A FE ....
..46616V-AA-8 |HENDR 2012-1 A - RVBS 09/15/2023 . |Paydown 0 0| . 02/16/2065 . [1.A FE ....
..46616Y-AA-2 | HENDR 2012-2 A - RWBS 09/15/2023 . |Paydown 0 0| . 10/15/2059 . [1.A FE ....
..46617A-AA-3 | HENDR 123 A - RMBS . 09/15/2023 . |Paydown 0 0| . 09/15/2065 . [1.A FE ....
..46617F-AA-2 | HENDR 2013-1 A - RUBS 09/01/2023 . |Paydown 0 0| . 04/15/2067 . [1.A FE .
..46617J-AA-4 |HENDR 2013-2 A = RWBS ......oooveeeneneeennnnns [ . 09/15/2023 . | Paydoun ... .0 . 0 . 03/15/2062 . [1.A FE .
..46617L-AA-9 |HENDR 133 A = RMBS ........cevvvvvmmmmnnnnnnnnnnnnns [ eeeeenn . 09/15/2023 . | Paydoun ... .0 . 0 . 01/17/2073 . [1.A FE .
..46618H-AA-7 |HENDR 2014-3 A = RWBS ......coovvvenininnnnnennnns [ . 09/15/2023 . | Paydoun ... .0 . 0 . 06/15/2077 . [1.A FE .
..46619R-AA-4 |HENDR 2015-2 A = RWBS ........coovveeieeeeeeeeeenns [ . 09/15/2023 . | Paydoun ... .0 . 0 . 03/15/2058 . [1.A FE .
..46619X-AA-1 |HENDR 2015-3 A = RWBS ......ooovveeneniiinninnnns [ . 09/15/2023 . | Paydoun ... .0 . 0 . 03/17/2070 . (1.A FE .
..46620J-AA-9 |HENDR 171 A = RMBS ....coeeeeiiieiieiieeees [ . 09/15/2023 . | Paydoun ... . .0 . 0 . .. . 08/16/2060 . [1.A FE .
..46646B-AG-3 | JPMMT 161 A7 - CMO/RMBS ... . |- 09/01/2023 . |Paydoun ... ...28,334 .0 . 0 ..28,33%4 |.. . 05/25/2046 . [1.A ........
..46647S-AN-0 | JPMMT 2017-3 1A7 - CMO/RMBS .... . |- 09/01/2023 . | Paydoun ... ...41,721 .0 . 0 47,727 .. . 08/26/2047 . (1.
.. 46647S-AS-9 | JPMMT 2017-3 1A9 - CMO/RMBS . 09/01/2023 . |Paydown ..219,877 0 0| .219,877 . 08/26/2047 . (1.
..46648U-AL-8 | JPMMT 174 A11 - CMO/RMBS .. 09/01/2023 . |Paydown ..227,263 0 0| .227,263 . 11/25/2048 . (1.
..46651D-BC-9 | JPMMT 19INV2 B2A - CMO/RMBS . 09/25/2023 . |Paydown 0 0| . 02/25/2050 . (1.
..46651N-AA-2 | JOLAR 2019-1 A - ABS . 09/15/2023 . | Paydoun ... .0 . 0 . 04/15/2044 .
..46655B-AA-4 | J G WENTWORTH L LLC - ABS ....oovvvvvvviiiiieinns [eeeenn . 09/15/2023 . | Paydoun ... 190,361 190,343 |.... .0 . 0 . 02/15/2079 .
..46655X-AA-6 | HENDR 21A2 A - RMBS 09/15/2023 . | Paydown ..501,477 ..501,316 |. 0 0| . 02/18/2070 .
..466718-AA-7 | JRD Holdings Secured Trust Nts Due 2041 09/15/2023 . | Paydown 714 714 . 0 0| . 01/15/2041 . .
..47232X-AA-6 | JMHT 2010-A A - RMBS . 09/10/2023 . |Paydown 16,829 17,030 |. 0 0| . 06/10/2055 . [1.G FE .
..48121@-AE-1 | JETRO HOLDINGS, LLC 08/23/2023 . |Paydown .. 5,555,556 .. 5,555,556 |. 0 0| . 04/25/2025 . |2.B PL
..483007-AK-6 | KAISER ALUMINUM CORP .. 07/01/2023 . [Call @ 108.83 . K 0 0| . 05/01/2025 . |3.B FE
..48503T-AA-5 |PLANNED INDUSTRIAL EXPANSION AUTH OF KAN ... |[....... . 09/10/2023 . | Paydown .......... 111,816 ... 111,816 |.... .0 . 0 e 111,816 |.. . 12/10/2082 . (1.B ........
..48837@-AB-2 |KEMIN INDUSTRIES INC SRNTS .....ooeeveeeeeeeeees oo . 09/07/2023 . |Paydown ....oovvvveieeeenens Joveeeeeeeeeeeeeeenns |oveennn. 196,875 i, 196,875 196,973 0 [V PO 196,875 . 12/07/2023 . [2.C ........
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..48837@-AD-8 |Kemin Industries Inc. Sr Notes ..........ccceeee [erreenn . 09/07/2023 . | Paydoun ... 218,047 .0 . 0 ..7,588 |. 09/07/2034 . [2.C ........
..48837@-AG-1 |KEMIN INDUSTRIES .....oooevriiiiiiiiiiiiiiiiiiieeens [ . 09/01/2023 . | Paydoun ... 296,750 .0 . 0 3,233 |. 03/31/2033 .|12.CZ .....
..501044-CS-8 |KROGER CO .......evvvrmmmmmmmnnnnnnnnnininniinininnnns [ eeeeens . 08/01/2023 . |Maturity @ 100.00 ....... ..5,000,000 |........ 4,923,000 |........ 4,994,618 |.... .0 . 0 . 08/01/2023 . |2.A FE
..501810-AG-3 |LCOR ALEXANDRIA L.L.C. 09/01/2023 . |Various ... . 401,000 (1,881,680) |. 0 0| . 151,99 . 09/15/2024 . |2.B FE
..50201P-AA-4 |LLPL CAPITAL PTE LTD . . 08/04/2023 . | Paydown 49,112 |. 0 0| . . 02/04/2039 . |2.C FE
..50543L-AA-0 |LAFL 2016 A1 - ABS .... . 09/15/2023 . | Paydoun ... ..501,329 |. 0 0| . 01/15/2042 . |3.A FE
..51512*-AA-2 |Landsberg Orora Sr Nts due 2023 ..........ccccce [oeeenn . 07/16/2023 . |Maturity @ 100.00 . .3,000,000 |.... .0 . 0 . 07/16/2023 . |2.B PL
..52608L-AA-8 |LBZZ 231 A1 = ABS ......evvvvvrrrrnvnnnnninnnnnnnnns [ eeeeen . 08/16/2023 . | Paydoun ... .0 . 0 e .. . 03/15/2024 .
..538398-AE-4 |Living Spaces ............ceeeeeriiiiiiiiiiiiiiiiinns [eeeeen . 07/01/2023 . | Paydoun ... . 135,000 .0 . 0 e 135,000 .. . 02/08/2036 .
..53946X-AA-1 | LOBEL 231 A - ABS . 09/15/2023 . | Paydoun ... .. 679,409 679,409 0 ... .0 . 0 .679,409 |.. . 10/16/2028 .
..53048P-AA-6 | LPSLT 2021-1 A - ABS . . 09/20/2023 . | Paydown .. 169, 148 ..169,148 ..169,564 |. (415) |. 0 0| .169,148 . 01/21/2048 .
..549496-AN-9 | Luck Stone Corporation Sr Nts . |. 07/20/2023 . | Paydown .. 169,492 .. 169,492 . K ..169,492 |. 0| 0 0| .169,492 . 07/20/2033 .
..55283L-AA-3 |MAPSL 191 A - ABS .. . 09/15/2023 . | Paydown . 2,167,080 ..2,167,080 ..2,167,045 |. .2,166,901 |. 0 0| .2,167,080 . 03/15/2044 .
..55285U-AA-1 |MFRA 22INV2 A1 - RMBS 09/01/2023 . |Paydown ... 66,736 ...66,736 ...64,042 | . 0 0| ..66,736 . 07/25/2057 .
..553427-AA-3 |MP 231 A - ABS . 09/15/2023 . |Paydown ..108,365 ..108,365 |. .0 0 0| . 05/15/2063 .
..55397#-AA-9 | MGG INV GROUP 5.000 07/24/40 09/27/2023 . [Direct . ..977,722 ..977,722 | .0 0 0| . 07/24/2040 .
..55400E-AB-5 |MVWOT 201 B = RMBS .....coevvvviviiiiiiiiiiiiiiiens [ . 09/20/2023 . | Paydoun ... 115,422 |.... 150 .0 . 0 . 10/20/2037 .
..55400E-AC-3 | MVWOT 201 C - RWBS .... . 09/20/2023 . | Paydoun ... .. (1,92) | .0 . 0 . 10/20/2037 .
..56564R-AA-8 | MAPSL 2018-1 A - ABS . ..... |- 08/15/2023 . | Paydown . 875 | 0 0| . 05/15/2043 .
..56564R-AA-8 | MAPSL 2018-1 A - ABS .... [ . 09/15/2023 . | Paydoun ... . . .0 . 0 . 05/15/2043 .
.5T100N-AA-7 |MFT 223 A = ABS ....eevvvivvrniiniiiiiiiiiinnininnns [ eeeeenn . 09/15/2023 . | Paydoun ... 1,451,170 |.... .0 . 0 . 11/15/2082 .
..58549K-AC-5 |MELLO 2021-INV1 A3 - CMO/RMBS .........ccocviinn [oreenn . 09/01/2023 . | Paydoun ... ... 50,154 ...43,040 |.... .0 . 0 . 06/26/2061 .
..58549X-AC-7 |MELLO 21INV2 A3 - CMO/RMBS .. . 09/01/2023 . | Paydoun ... ... 35,630 . ... 30,582 ... .0 . 0 . . 08/25/2051 .
..50010R-AA-2 | MRLN 2016-1 A - ABS ... . 08/15/2023 . | Paydown ..106,810 ..103,605 |. . 106,006 |. 0 0| 106,810 . 12/15/2032 .
..50010R-AA-2 |MRLN 2016-1 A - ABS ... . . 09/15/2023 . | Paydoun ... . . ... 32,456 |.... .0 . 0 ..82,702 |.. . 12/15/2082 .
..50080D-AA-9 | MCMLT 23NQM1 A1 = CMO/RMBS .......ccooeveeeeeeees [oeennn . 09/25/2023 . | Paydoun ... ... 0 e .0 . 0 .300,794 |.. . 10/25/2062 .
..60040#-AB-8 | MILLENNIUM PIPELINE COMPANY LLC SR SEC N 07/01/2023 . [Paydown ........ccceevvvvees foerevinniiiiiiiiinns foeveeenininnnnn. 0 .0 L0 L0 0 B O . 06/30/2032 .
..61033R-AJ-2 | MCMML 171R AR - CDO 07/22/2023 . |Paydown .. 741,385 ..741,385 ..741,385 |. ..741,385 |. 0 0| .741,385 . 04/23/2029 .
..61034H-AA-2 | MCMML VI A - CDO . . 07/17/2023 . | Paydown .. 199,134 .. 199, 134 ..197,143 |. ..199,274 |. 0 0| .199, 134 . 04/15/2030 .
..618933-AA-3 |MSAIC 233 A = ABS ...oooeeereiiiiiiine [ . 09/20/2023 . | Paydoun ... 611,215 598,073 |.... .0 . 0 . 11/20/2063 .
..62919T-AC-0 |NMEF 2021-A B - ABS .....coovvvviiiiiiiiiiiiiieeens [ . 09/15/2023 . | Paydoun ... 317,199 317,133 |[.......... 317,170 [.... .0 . 0 . 12/15/2027 .
..62005M-AA-4 |NZES 20FHT1 A - CMO/RMBS ..........covvveeeeeeenns [oeeenn . 09/25/2023 . | Paydoun ... 951,511 920,187 |...........929,799 [.... .0 . 0 . 11/25/2025 .
..6205511-AB-2 |NRZ FHT EXCESS LLC - ABS .....covvveeieeeeeeeeeees [ . 09/25/2023 . | Paydoun ... 158,013 155,761 |...........155,851 |.... .0 . 0 . 07/25/2026 .
..62055II-AA-2 |NZES 21FNT2 A - ABS ... 09/25/2023 . |Paydown . 138,806 ..126,921 | .. 127,583 |. 0 0| . 06/25/2026 .
..62083P-AA-3 | NAKILAT INC . 07/01/2023 . | Paydoun ... 0 [V .. .0 . 0 . 12/31/2083 .
..639400-AC-7 |NAVSL 18B A2B - ABS ......oovvvvvrriiiiiiiiiieeeens oo . 09/15/2023 . | Paydoun ... .. 108,111 .. 108,069 |.... .0 . 0 108,111 |.. . 12/15/2089 .
..63941B-AC-9 |NAVSL 2019-A A2B = ABS ........eevvmmmmmmmnnnnnnnn [ereeenn . 09/15/2023 . | Paydoun ... 142,385 142,385 |.... .0 . 0 142,385 |.. . 01/15/2043 .
..63941C-AC-7 |NAVSL 2019-D A2B - ABS ........eevvvvvvvmvnnnnnnns [erneenn . 09/15/2023 . | Paydoun ... 427,636 424,099 |.... .0 . 0 427,636 |.. . 12/15/2089 .
..64828\1-BB-2 | NRZT 2017-3 B2 - CMO/RWBS . . |- 09/01/2023 . |Paydoun ... 162,286 170,629 |.... .0 . 0 . 04/25/2057 .
..64830C-AA-3 |NRZT 2019-1 A1 - CMO/RWBS .... . 09/01/2023 . | Paydoun ... . .. 121,245 ..121,682 |........... . .0 . 0 . 09/25/2057 .
..64830D-AB-9 |NRZT 2019-2 A1 - CMO/RWBS . 09/01/2023 . |Paydown 71,055 71,055 72,7% |. 72,6% |. 0 0| . 12/26/2057 .
..64830E-AL-5 |NRZT 193 B1 - CMO/RMBS .. 09/01/2023 . |Paydown .. 215,522 ..215,522 ..226,554 |. ..223,030 |. 0 0| . 11/25/2058 .
..64830K-AR-8 | NRZT 2018-3 B1 - CMO/RWBS . 09/01/2023 . |Paydown 36,963 0 0| . 05/27/2058 .
..64830T-AD-0 |NRZT 2020-1 A1B - CMO/RMBS ............oooeeeeees [orennn . 09/01/2023 . | Paydoun ... ... 61,308 .0 . 0 . 10/27/2059 . (1.
..64830W-AZ-4 |NRZT 2019-4 B2 — CMO/RMBS .......ccocoiiiiiiiices [eeeeenn . 09/01/2023 . | Paydoun ... ... 65,470 . I . .0 . 0 . .. . . 12/26/2058 . [1.A ........
..652460-AA-7 | NEWREZ LLC - ABS [ . 09/25/2023 . | Paydoun ... .........619,987 |... ..619,987 |... ..586,740 |...........587,613 |.... .0 . 0 e .619,987 |.. N .0 13,292 | 11/25/2026 . [2.C FE
..655663-D*-0 | NORDSON CORPORATION SER 2012-B SR NTS .........[....... . 07/26/2023 . |Paydown ......oooeeeeeiiinns |ooveiiiiiiieeeeeeens e 3,200,000 |........ 3,200,000 |........ 3,211,232 |........ 3,201,257 0 0 oeenns 3,200,000 f..cceeeiennnnn [ [ P 0 [...eeee. 100,160 |. 07/26/2024 . ]2.C ........
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..655663-E6-7 |NORDSON CORPORATION SER 2015-A SR NTS ......... |..ccc. . 07/28/2023 . | Paydoun ... 571,428 571,428 |.... .0 . 0 . 07/28/2025 .
..67113K-BG-2 | 0BX 2019-EXP2 2A1 — CMO/RMBS ........evvvvvvvvnns [oeeenn . 09/25/2023 . | Paydoun ... 207,19 .... 206,707 |.... .0 . 0 . 06/25/2069 .
..67116V-AA-9 | OBX 22NQM6 A1 - CMO/RMBS .........coooeeeeeeeeeins [oeenn . 09/25/2023 . | Paydoun ... .. 113,123 .0 . 0 . 06/25/2062 .
. 67116W-AA-7 | 0BX 22J1 A1 - CMO/RMBS ........covvvvriiiiiiinnnns [ eeeens . 09/01/2023 . | Paydoun ... ...80,045 .0 . 0 . 02/25/2052 .
..67190A-AA-4 | OAKIG 2021-1 A1 - ABS ....oooeeiiiiiinniiins [ . 09/20/2023 . | Paydoun ... ...10,889 .0 . 0 . 01/20/2051 .
..67190A-AB-2 | OAKIG 2021-1 A2 = ABS ....cceeeeeieiieieiiieeeeees [ . 09/20/2023 . | Paydoun ... ... 41,379 .0 . 0 . .. . 01/20/2061 .
..67448E-AB-4 | 0BX 22INV4 A2 - CMO/RMBS .......ccooeiiiiiiiiis [ eeeenn . 09/01/2023 . | Paydown . 165,570 .0 . o0 e 165,570 .. . 06/25/2052 .
..677415-CR-0 | OHIO POWER CO ..oooveeeeeeeieeeeieeeeeeeeeeeeeeeeeen [ . 09/06/2023 . |Bank of America . O oo e 1,142,760 ..1,500,000 .0 . 0 |eeennn.. 1,496,651 .. . 06/01/2049 .
..68241F-AA-0 | OLCMT 2004-C3 A1 - CMBS/CMO ......eevvvvvvennnnnn [ereeenn . 07/17/2023 . | Paydoun ... oo | 7,778,977 .. 7,778,977 .0 . 0 778,977 |.. . 10/15/2030 .
..69336R-DL-1 | PHHC 2006-1 A8 - CMO/RMBS .. 09/01/2023 . |Paydown .931 0 0| ....931 . 04/18/2036 .
..69337A-AK-2 | PHHIC 2007-1 A6 - CMO/RMBS 09/01/2023 . |Paydown .3,517 K 0 0| .3,517 . 02/18/2037 .
..69337G-AJ-2 | PHHNC 2007-2 A5 - CMO/RMBS 09/01/2023 . |Paydown .9,849 .9,649 |. 0 0| . 9,849 . 05/18/2037 .
..69377E-AA-7 | PRPM 22INV1 A1 - RVBS oo | eveennn [ 09725/2023 . | Paydoun ... L.92,259 ... ...89,433 |.... .0 . 0 ..92,259 |.. . 04/25/2067 .
..697020-AA-6 | PSTAT 225 A1 = DO ...vvvvvvvnnnnnininiiiniininnnns [ . 08/28/2023 . |Paydown .......ooovveeiinins |oeveninnnnnnnnnnnns | 12,774,165 |l 12,774,165 |....... 12,646,424 |.......12,655,016 |.... .0 . 0 774,165 |.. . 01/15/2031 .
..705322-A@-4 |Pedernales Electric Cooperative, Inc. Nt .... . |- 09/25/2023 . |Paydoun ... ....133,333 |.... .0 . 0 ... 133,333 .. . 09/15/2051 .
..73020*-AS-2 | PNG COMPANIES LLC SR NTS SRS G .........eevvnns .| 08/23/2023 . |Maturity @ 100.00 . .6,000,000 |.... .0 . ....0 |........6,000,000 |.. . 08/23/2023 .
..73557%-AA-2 | PORT WASHINGTON GENERATING STATION LLC S 09/15/2023 . | Paydoun ... ..300,743 |. 0 0| .316,288 . 07/15/2030 .
.. T404IN-AA-3 | PRETSL XI1 A1 = CD0 «oooeveeeeeiieieeieiieeiees . 09/25/2023 . | Paydoun ... .0 . 0 ... 4,666 |.. . 12/24/2033 .
.. 743331-AC-6 |PROG 2021-SFR10 B - RMBS ........ccoeeeeeereeennns [oennn . 09/01/2023 . | Paydoun ... .0 . 0 ..33,8% |.. . 12/19/2040 .
.. 743330-AJ-1 |PROG 2021-SFR10 E1 - RMBS ........cceeeeeeieeeess [ oeennn . 09/01/2023 . | Paydoun ... ...36,152 |.... .0 . 0 . 12/19/2040 .
..74941@-AA-3 |RDO EQUIPMENT CO SR SEC NTS SER A .....cceeeees [orennn . 09/16/2023 . | Paydoun ... 568,750 569,319 |.... .0 . 0 . 09/16/2025 .
..74969V-AA-3 |RPIT 212 A - CMO/RVBS 09/25/2023 . |Paydown .. 134,364 ..132,892 |. 0 0| . 09/25/2061 .
..75523*-AA-8 |RE SFCITY 1 LP C/0 RECURRENT ENERGY LLC ... 07/01/2023 . |Paydown L0 | 0 0| . 06/30/2034 .
..75525@-AA-4 |RE AZ HOLDINGS LLC RE AJO 1 LLC RE BAGDA .. 09/30/2023 . |Paydown 38,337 | 0 0| . 09/30/2035 .
..75525@-AB-2 |RE AZ HOLDINGS LLC RE AJO 1 LLC RE BAGDA .. 09/30/2023 . |Paydown 51,901 |. 0 0| . 09/30/2035 .
..76084@-AA-5 |Republic Transmission, LLC Nts due 2050 07/01/2023 . |Paydown 0 0 0| . 12/18/2080 .
..78319M-AA-1 |RUTAS 2 AND 7 FINANCE LTD ..coooveeiiiiiiiennns . 09/30/2023 . | Paydoun ... . 9,567 |.... .0 . 0 . 09/30/2036 .
.. 78434K-AA-5 | SGR 222 A1 - CMO/RMBS ........covvvveeeeeeeeeeeeens [ . 09/25/2023 . | Paydoun ... ...54,912 |.... .0 . 0 . 08/25/2062 .
..78471H-AB-4 | SOFI 2019-A A2X - ABS 09/15/2023 . | Paydown ..123,604 |. 0 0| . 06/15/2048 .
..78487J-AA-4 | SVC 231 A - CMBS . 08/20/2023 . |Paydown .2,014 |. 0 0| . 02/20/2063 .
..78487J-AA-4 | SVC 231 A - CMBS .... 09/20/2023 . |Paydown 1,007 |. 0 0| . 02/20/2053 .
..78490D-AB-0 | SOFI 2018-C A2F - ABS . |- 09/25/2023 . | Paydown 75,435 |. 0 0| . 01/25/2048 .
..81745X-AG-2 | SEMT 174 A7 - CMO/RMBS .. . |- 09/01/2023 . | Paydown . 138,081 |. 0 . (1,216) 0| . 07/25/2047 .
..81746D-AA-8 | SEMT 2017-5 A1 - CMO/RMBS . . 09/01/2023 . |Paydoun .......ooovvveeinnns |oeeeniiinnniinnnnnns o 8,703 [eniiinnnnnn 6,703 [, 6,805 |.... 0 e (112) 0 . 08/26/2047 .
..817460-AA-9 | SEMT 182 A1 - CMO/RMBS ........eevvvvmmmnnnnnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... ...16,827 |.... .0 . .(261) ... 0 . 02/25/2048 .
..826525-AB-3 |SRFC 202 B - RMBS .....ccoeiiiiiin oo . 09/20/2023 . | Paydoun ... ..152,206 |.... .0 . 0 . 07/20/2037 .
..826525-AC-1 |SRFC 202 C = RMBS ......oevvmmmmmmnnnnniiiiiiiininns [ eeeeenn . 09/20/2023 . | Paydoun ... 236,938 |.... .0 . 0 . 07/20/2037 .
..826525-AD-9 |SRFC 202 D = RMBS ........evvvmmmmmmmmnnnnnnniiiinns [eeeeenn . 09/20/2023 . | Paydoun ... .. 116,879 |.... .0 . 0 . 07/20/2037 .
..826520-AC-5 |SRFC 211 C = RMBS .....evenniis [ . 09/20/2023 . | Paydoun ... 228,321 |.... .0 . 0 . 11/20/2037 .
..826520-AD-3 |SRFC 211 D = RMBS ... oo . 09/20/2023 . | Paydoun ... 185,584 |.... .0 . .0 . . 11/20/2037 .
BARCLAYS CAPITAL INC
..82669G-CB-8 | SIGNATURE BANK . 07/26/2023 . |FIXED INC ..oevvvvvvvvinins |oveeeeeeeeeneeeenees Joeeeennn 127,500 ... 8,500,000 |............ 76,500 |...........361,250 [....cocoeinnnns0 el 0 e, 8,423,500 0 . . 11/01/2029 . [6. * .......
..830848-AA-5 | SKYLINE SHANNON2.65 07/29/33 - ABS . 09/17/2023 . | Paydoun ... 0| 217,686 . 02/02/2035 . [1.F PL ....
..830848-AB-3 | SKYLINE SHANNON 3.6 07/29/33 - ABS . 09/17/2023 . | Paydown ..110,450 K 0| .110,450 . 02/02/2035 . (2.B PL ...
..83084R-AA-3 | SKYAIR-1-A - ABS . 09/10/2023 . |Paydown .. 175,671 . 175,671 . 175,671 |. 0| 175,671 . 05/10/2038 . [1.F PL ....
..83084U-AA-6 | SKYLAI 1B = ABS ..eeeniiiiiiiiin oo . 09/11/2023 . | Paydoun ... v |eeeeenn... 67,529 ...67,529 |.... .0 . ..67,529 |.. . 05/10/2038 . (2.B PL ....
..83404F-AD-6 | SOFI 2017-A B - ABS ......coevvveveeniinninieennnns [eeeenn . 09/25/2023 . |Paydown ......ooeeeiiiiiiins Joeeeieiiiins | 994,147 |...........994,147 |...........963,623 |........... 977,306 [ PP 994,147 . 03/26/2040 . [1.B FE ....
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..83404K-AD-5 |SOFI 2017-E B - ABS ... . 09/25/2023 . | Paydoun ... ... 672 | .0 . 0 8,980 |. 11/26/2040 . [1.B FE ....
..85573L-AA-9 | STARR 2019-1 A - ABS .. . 09/15/2023 . | Paydoun ... .0 . 0 ...243 |. 03/15/2044 . [2.B FE ....
..85573R-AA-6 | STAR 216 A1 — CMO/RMBS .........eevvvevvvennnnnnnn [ereeenn . 09/25/2023 . | Paydoun ... .0 . 0 . . 11/26/2066 . [1.A FE ....
..86064*-AA-0 | American Airline - ABS .. 09/18/2023 . |Paydown K 0 0| 11,027 | 12/18/2032 . [1.G PL ....
..86175E-AA-5 | SSCRF 2015-1 A - RWBS 09/15/2023 . | Paydown ..137,631 ..137,836 |. 0 0| 3,197 |. 12/15/2054 . [1.A FE ....
..86175E-AB-3 | SSCRF 2015-1 B - RWBS 09/15/2023 . |Paydown 59,600 59,577 |. 0 0| 2,016 |. 12/15/2054 . (2.B FE ....
..86190B-AA-2 |STR 2021-1 A1 - ABS ... 09/20/2023 . |Paydown . 4,375 0 0| .62 |. 06/20/2051 . [1.A FE ....
..86212X-AF-7 |STR 231 A1 - ABS .... 09/20/2023 . |Paydown 0 0| 138 . 05/20/2053 . |1.A FE ....
..86317E-AA-4 | STRAS 223 A - CDO ... . 07/20/2023 . | Paydoun ... .0 . 0 .31,717 |. 10/20/2031 . [1.A FE ....
..86359B-JM-4 | SASC 2004-4XS A3B - RMBS .. . 09/01/2023 . | Paydoun ... .0 . 0 ... 182 |. 02/25/2034 . [1.A FM ...
..86709L-AA-4 | SUNBD 2020-1 A - ABS .. . 09/15/2023 . | Paydown 0 0| 6,643 |. 02/15/2045 . [1.G FE ....
..869504-AA-8 | SPSS 2011-1 A = ABS ..oooeeiiiiiiiiiiiii [ . 09/15/2023 . | Paydoun ... .0 . 0 ..9,333 |. 11/15/2068 . [1.A FE ....
..87054#-AA-6 | Sweetwater Royalties LLC Nts due 2040 ........ [....... . 09/30/2023 . | Paydoun ... .0 . 0 7,293 |. 09/30/2040 . |2.B PL ....
..870674-AA-6 | SWEIHAN PV PONER COMPANY PJSC .. . 07/31/2023 . | Paydown 0 0| ...143 |. 01/31/2049 . [2.A FE ....
..87233G-AJ-9 | TCP 1612 B - CDO .... 09/15/2023 . |Paydown 0 0| 108,687 |. 12/15/2028 . |1.B FE ....
..872480-AE-8 | TIF 2021-1 A - ABS . 09/20/2023 . |Paydown 0 0| 4,084 |. 02/20/2046 . [1.F FE ....
..87265X-AA-2 | TRK 2022-INV2 A1 - CMO/RMBS .........eevmmmumnnnn [erreenn . 09/01/2023 . | Paydoun ... .0 . 0 2,124 |. 06/25/2057 . |1.A FE ....
..87404L-AA-0 | TLWND 2019-1 A - ABS . . 09/15/2023 . | Paydoun ... .0 . 0 ...199 | 12/15/2044 . [2.A FE ....
..88315L-AL-2 | TMCL 211 A - ABS .... . 09/20/2023 . | Paydown .. 124,400 .. 124,400 ..105,541 |. L0 0 0| . 02/20/2046 . (1.F FE ....
..88576P-AE-3 | HENDR 2005-1 A1 - RMBS . |. 09/15/2023 . | Paydown 30,004 30,094 29,136 | 20,854 |. 0 0| . 11/15/2040 . [1.A FE ....
..886065-AA-9 | TBOLT 2018 A - ABS ... . 09/15/2023 . | Paydown 69,662 69,662 69,175 |. 69,260 |. 0 0| . 0 I . 09/15/2038 . 3.B FE ....
..89157F-AC-4 | TOTAL PLAY TELECOMUNICACIONES SA DE CV . ... |- 09/26/2023 . [MET-END ..107,488 ..215,000 ..215,000 |. ..215,000 |. 0 0| .215,000 . , K , .. 12, . 09/20/2028 . 4.C FE ....
..89612L-AA-4 | TAH 2019-SFRT A = RMBS .......eevvvvvvvvvnnnnnnnnn [eereenn . 07/01/2023 . |Paydoun .....coooeeeeiiiiins v e 4,770 ... 4,770 L ATT0 e 4,769 .0 . 0 L4770 .. . 03/18/2038 . [1.A FE ....
..89613F-AA-6 | TAH 2017-SFR2 A = RMBS .........cevvvvvvrvvvnnnnnn [eeeeenn . 09/01/2023 . | Paydoun ... .. 176,081 ... 176,081 169,973 |.......... 170,691 .0 . w0 eeenenn... 176,081 .. .3, . 01/18/2036 . [1.A FE ....
..89616K-AA-2 | TAST 231 A = ABS ...oevrviviiiiiiiiiiiiiicieciiiiens [ eeeeens . 09/15/2023 . | Paydoun ... ,263,734 ,263,681 ,263,650 |.... .0 . o0 |l 1,263,681 .. . .20, . 08/17/2026 . [1.E FE ....
..89820X-AA-6 | TFINS 2020-2 A1 = CDO ...eevvvvvvrrrrrrrinrreennens e . 07/15/2023 . | Paydoun ... .. 823,142 823,142 823,142 |........... .0 . 0 .823,142 |.. .18, . 07/15/2041 . [1.C FE ....
..809821J-AA-6 | TFINS 2019-1 A1 - CDO . 08/02/2023 . | Paydown ..690,175 ..690,175 . 688,208 |. ..688,536 |. 0 0| .690,175 . 0| .. .36, . 02/02/2039 . [1.C FE ....
..89822P-AA-1 | TFINS 201 A1 - CDO . 07/17/2023 . | Paydoun ... 412,493 412,493 |...........412,493 |.... .0 . 0 . 04/16/2040 . (1.C FE ....
..90352/-AD-6 | STEAM 2021-1 A - ABS . . 09/28/2023 . | Paydoun ... ... 14,520 ... 14,519 |.... .0 . 0 . 02/28/2051 . [1.F FE ....
..90355F-AA-6 |USAUT 221 A = ABS ...cooeeeiiieiiiiiieeeeeeeen [ . 09/15/2023 . | Paydoun ... ..492,079 ..487,130 |.... .0 . 0 . 04/15/2025 . [2.C FE ....
..91678Y-AA-3 |UPST 224 A - ABS ...ooooeiiiiiiiiiiiiiiiiiiieen [ . 09/20/2023 . | Paydoun ... 224,755 222,745 |.... .0 . 0 . 08/20/2032 . (1.G FE ....
..91679A-AA-4 JUPST 231 A - ABS .....oooeeeiriiiii [ . 09/20/2023 . | Paydoun ... 920,555 920,505 |.... .0 . 0 . 02/20/2033 . [1.G FE ....
.. 92257P-AA-9 | VCC 2022-5 A = CMBS .......evvvvvvvevnnnnnnnnnnnnns [eeeeenn . 09/01/2023 . | Paydoun ... 318,075 318,769 |.... .0 . 0 . 10/25/2052 . (1.A FE ....
..92258I-AA-3 | VCC 233 A - RMBS .... 09/25/2023 . |Paydown 0 0| . 08/25/2053 . [1.A FE ....
..92258X-AA-1 | VCC 2022-1 A - RMBS 09/01/2023 . |Paydown 0 0| . 02/26/2052 . (1.A FE ....

..92250U-AA-6 | VCC 2022-2 A - RMBS 09/01/2023 . |Paydown K 0 0| . 04/25/2052 . (1.A FE .

..92259V-AA-4 |VCC 2023-1 A = CMBS .....evvvrvnnnnnninininiininnns [ eeeeenn . 09/01/2023 . | Paydoun ... [ R 203,244 |... 203,197 |.... .0 . .0 . . 01/27/2053 . [1.A FE .

..92260A-AA-7 | VCC 2023-2 A = CMBS ........evvvvvvvrvnnnnnnnnnnnns [eeeeenn . 09/01/2023 . |Paydoun .......ccoevviiiiins |oeeiiiiiiiinis e, 330,178 |oveveeenns 330,178 |........... 330, 156 0 0 . 05/27/2053 . [1.A FE .

CORPORATE

..92343V-BZ-6 | VERIZON COMMUNICATIONS INC .....covvvveennenenees [ eeennn . 08/09/2023 . | REORGANIZATIONS .....ccee |ovvernrnniiinnnnnnns |oeees 7,024,889 |........ 7,733,000 |........ 8,092,275 0 0 fnns 7,984,853 [...evvviiinnnns 0 f..... (959,964) |...... (959,964) |........... 738,115 |. 03/15/2034 . |2.A FE ....

..924172-E@-4 | VERMONT ELECTRIC PONER COMPANY SERIES O ...... | ....... . 07/01/2023 . | Paydoun ...
..924921-AA-7 | VERUS 2022-5 A1 - CMO/RMBS .......cevvveieeiiin | eeeeens . 09/01/2023 . | Paydoun ...
.. 92537M-AC-4 | VERUS 2019-INV3 A1B - CMO/RMBS ..........ccccoee | eeeenns . 09/01/2023 . |Paydoun ...
.. 92538N-AA-5 | VERUS 2022-4 A1 - CMO/RMBS .......cevvveieeiiis | eeeeens . 09/01/2023 . | Paydoun ...
..92938J-AF-9 | WIFRBS 2013-UBS1 ASB = CMBS .........coecvveeeees | aveens . 09/15/2023 . |Paydoun ...
..92966*-AC-3 | WABASH VALLEY POWER ASSOC INC SR NTS . 07/31/2023 . | Paydoun
..92066%-AD-1 | WABASH VALLEY POWER ASSOC INC 1ST MTG NT 07/31/2023 . | Paydoun
..92066*-AE-9 | WABASH VALLEY POWER ASSOC INC SR NTS ......... . 07/31/2023 . [Paydoun ...

.. 47,400 ...47.,600 ..47,600 |..

2,235 |.01/01/2034 . [1.F ........
.. 4,213 |. 04/25/2067 .
.. 4,952 |. 11/25/2059 .
.. 1,169 |. 04/25/2067 .
4,485 |. 03/16/2046 .
. 12/19/2024 .
. 12/19/2024 .
. 12/19/2024 .

(200) |....
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.. 94354K-AA-8 | WAAV 2019-1 A = ABS ...oevvvviiiiiiiiiiiiiiiiiiiens [ eeeeenn . 09/15/2023 . | Paydoun ... .0 . 0 0 e . 09/15/2044 . 2.A FE ....
..94989U-AA-9 | WIFMBS 2018-1 A1 — CMO/RMBS .........evvvvvvvvennn [errenn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2047 .
..96033E-AB-4 |WESTR 231 B ~ RMBS ....ccoeeeiiiiiiiiiiiiiiiiieeees s . 09/01/2023 . | Paydoun ... .0 . 0 0 . 12/21/2037 .
..96145%-AA-2 | BRUSHWING LEASE [ [P . 09/26/2023 . | Paydoun ... .0 . 0 0 . 09/26/2027 .
..96928*-EP-8 | WILLIAM BLAIR & CO CTL PT TR CERT 2012-A .... |[....... . 09/15/2023 . | Paydoun ... .0 . 0 0 . 12/15/2030 .
..96928*-FE-2 | WILLIAM BLAIR & COMPANY ......ccceeiiiiiiiiiiiis oo . 09/15/2023 . | Paydoun ... .0 . 0 0 . 12/15/2030 .
..96928*-FV-4 | WILLIAM BLAIR & CO CTL PT TRST TR CTF SE .... [....... . 09/15/2023 . | Paydoun ... .0 . 0 . . ..(8) ... . 09/15/2044 .
..97654D-AC-0 | WIN 155 A3 ~ CMO/RMBS .........cevvvvvvrvrvvvnnnnns [eenenn . 09/01/2023 . | Paydoun .. , , . . .0 . 0 e ...9,624 |.. 0 e . 08/21/2045 .
..981811-AE-2 | WORTHINGTON INDUSTRIES INC .....cooveveiiieeeeaes [ereenn . 07/25/2023 . |Call @ 100 00 .eevvvveennn fereeeeneeniinieienes feree.. 5,100,000 |........ 5,100,000 |........ 5,227,146 |.... ... (8,450) |. .0 . 0 e 5,143,568 |.. . (43,568) |.... . 04/15/2026 .
..98944P-AB-3 | ZCAP 2018-1 A - ABS 09/15/2023 . |Paydoun ... .. 4,891,794 .. 4,527,585 |. .. 294,048 | 0 0 .4,891,794 0 . 10/15/2038 .
..C1466#-AA-6 | CPR LEASING LTD SR SEC NTS A..... . 09/03/2023 . | Paydoun ... 399,430 411,918 |.... .. (2,101) ] .0 . 0 ....309,430 |.. 0 e . 03/03/2024 .
..C1467#-AC-1 | CSL GROUP INC SR SEC NTS ..........cceeeeieeennns . 08/13/2023 . | Paydoun ... .. 562, ..562, .0 . 0| .562,500 |.. 0 e . 08/13/2030 .
..606856-AA-1 [ Avolon Aerospace AGE 161 Limited - ABS . . 09/20/2023 . | Paydoun .. 149,468 149,468 |. 0 0| 149,468 0 . 03/31/2025 .
..60685@-AB-9 | Avolon Aerospace AOE 161 Limited - ABS . . 09/20/2023 . | Paydown .. 243,873 .. 243,873 |. 0 0| .243,873 0 . 03/31/2025 .
..G0685@-AC-7 | Avolon Aerospace AOE 161 Limited - ABS . . 09/20/2023 . | Paydown .. 214,720 . . K ..274,720 K 0 0 .274,720 0 . 03/31/2025 .
..G0BB56-AD-5 [ Avolon Aerospace AGE 161 Limited - ABS . . 09/20/2023 . |Paydown .. 158,878 158,878 158,878 | . 158,878 |. 0 .0 158,878 |.. 0 . 03/31/2025 .
..G294A@-AC-3 |DYSON FINANCE LIMITED SR NTS ............ . 07/13/2023 . [Call @ 100 00 . 19 699,500 .19 479,000 22 683,000 |. 0 ..4,537,500 22,683,000 |... 0 (2,983,501 . 05/27/2027 .
..G4301U-AF-1 [Harbour Aircraft Investments Ltd 2017-1 . 09/15/2023 . |Paydown .. .. 395,066 0 0 | 395,067 |.. 0 .0 . 11/15/2037 .
..G54897-AB-2 |LIMA METRO LINE 2 FINANCE LTD ...oooeennnnnnns . 07/05/2023 . |Paydoun .......oooeeeiiiiins foviiiniiinis e 7,788 .0 . .0 . ... 1,788 |.. 0 . 04/05/2036 .
..G7256K-AB-0 [ PROP 2017-1 LIMITED 2017-1 A - ABS . . 09/15/2023 . | Paydoun ... 413,466 , ....386,714 |.... 616 |.. .0 0 . 03/15/2042 .
..N14926-AE-6 | BOSKALIS FINANCE BV SR NTS ..... . 07/22/2023 . |Maturity @ 100.00 . 10 000,000 10,000,000 10 000,000 |. .0 0| .0 | . 07/22/2023 .
..N29505-AA-7 | EMBRAER NETHERLANDS FINANCE BV . 07/26/2023 . |MET-EMD ... . 470,000 0 ..(3,421) 0| (23 782) . . 01/17/2028 .
..P4309L-AA-8 | GNL QUINTERO SA . . 07/31/2023 . | Paydoun ... 035,280 [, 35,280 . 0 [ (2,563) |... 0| 0l . 07/31/2029 .
..P7077@-AH-7 |NASSAU AIRPORT DEVELOPMENT CO LTD SR SEC .... . 09/30/2023 . | Paydown ...90,000 |............ 90,000 , ............90,000 [.... .0 . . 0 , .. , . 03/31/2035 .
..Q1629#-AB-3 |BRISBANE AIRPORT CORP PTY LTD SRSB SR S .... . 07/14/2023 . |Maturity @ 100.00 . 12,000,000 .12,000,000 .12,000,000 |. 12,000,000 |. 0 0| 12,000,000 640,800 |. 07/14/2023 .
..03535#-AF-3 | ENVESTRA VICTORIA PTY LIMITED SR SEC NTS . . 07/12/2023 . |Maturity @ 100.00 ....... |.... 13,000,000 |....... 13,000,000 |....... 13,000,000 |....... 13,000,000 |.... .0 . . 0 e 13,000,000 |.. .. .. 670,800 |. 07/12/2023 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 262,502,316 271,969,837 267,637,357 223,446,538 0 997,519 8,429, 116 (7,431,5%) 4,537,500 266,938,644 (2,983,500) [ (1,452,828) | (4,436,328) 9,933,095 XXX
..524685-AA-2 |L|FES 2004-1 A - BMBS ....oovvveeeeeiiiiiiiiiiiies [ eeeees | 09/09/2023 . |Ca|| €100.00 .oovveeeiees e e 1,160,281 |........ 1,160,281 |........... 834,793 |........... 834,793 [...coounnnnnnn 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ [V PO RN LT 0 f...... 325,489 |....... 325,489 |............ 46,671 |. 02/10/2039 .
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 1,160,281 1,160,281 834,793 834,793 0 0 0 0 0 834,793 0 325,489 325,489 46,671 XXX
..05518P-AC-2 | BAART PROGRAMS, INC. ....eevvvvviviviiiiiiiiiininns e . 07/06/2023 . |Direct cooovvviiiiiiiiiiiins Joeeeeeeiiiiiees e 5,234 5,234 |iiinnnne 5,234 [ooeiinnnnn 5,234 [ [V FUSURRRRR (VO 0 | (VN 0 e 5,234 . 06/11/2027 .
..76623#-AA-1 |RIDGEWOOD ........evvvmmmmmmnnnnnnnniiininiiiinininnns [ eeeeens . 09/29/2023 . |Direct .... .... 260,667 ... 260,667 |.. . 10/28/2027 .
..025056-AC-5 |PIERIDAE ENERGY .......cevvvvvvvvviviiieiiiiiiiinees [eeeens . 09/29/2023 . |Direct .... .. 200,000 .. 200,000 |.... .0 .0 .. 200,000 |.. . 03/05/2027 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 465 901 465,901 458,733 263,021 0 2,880 0 2,880 0 465,901 XXX
2509999997. Total - Bonds - Part 4 942,708,886 966,904,259 952,010,642 240,816,327 0 1,208,798 8,429,116 (7,220,318) 4,537,500 951,839,026 (2,983,500) | (6,146,640) | (9,130,140) 13,886,836 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 942,708,886 966,904,259 952,010,642 240,816,327 0 1,208,798 8,429,116 (7,220,318) 4,537,500 951,839,026 (2,983,500) | (6,146,640) |  (9,130,140) 13,886,836 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 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
Federal Home Loan Bank
..313390-00-7 |FHLBANKS OFFICE OF FINANCE .. 09/28/2023 . |of Topeka .........coeeeees |oeees 305,409.001 28,989,336 .27,155,692 |. L0 .0 .0 K 27,155,692 .1,833,644 |..
..313390-10-6 | FEDERAL HOME LOAN BANK OF TOPEKA . 09/26/2023 . | CORPORATE ACTION ........ |..... 300,895.000 |..... 26,735,490 26,735,490 |.......10,341,647 |...... (651,624) |.. .(651,624) ... L0 26,735,490 |.. .
5029999999. Subtotal - Common Stocks - Industrlal and Miscellaneous (Unafflllated) Other 55,724,826 53,891, 182 10,341,647 (651,624) (651,624) 0 53,891,182 0 1,833,644 1,833,644
5989999997. Total - Common Stocks - Part 4 55,724,826 53,891,182 10,341,647 (651,624) (651,624) 0 53,891, 182 0 1,833,644 1,833,644
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 55,724,826 XXX 53,891,182 10,341,647 (651,624) 0 0 (651,624) 0 53,891, 182 0 1,833,644 1,833,644
5999999999. Total - Preferred and Common Stocks 55,724,826 XXX 53,891,182 10,341,647 (651,624) 0 0 (651,624) 0 53,891, 182 0 1,833,644 1,833,644
6009999999 - Totals 998,433,712 XXX 1,005,901,824 251,157,973 (651,624) 1,208,798 8,429,116 (7,871,942) 4,537,500 1,005,730,208 (2,983,500) |  (4,312,996) | (7,296,496) 13,886,840 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
Vel s Fargo Bank,
1 Yr SPX Call Spread National
Option .ooeeevvvenneees EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO09  |. 10/11/2022 |. 10/10/2023 |............... [V 37,705,668 [3612.0 / 3967.0 |...... 1,867,850 |.eevvvnnnnns [V O 0f..... 3,690,708 (@......... |...... 3,690,708 |...... 1,435,989 ...eoeeeeennnnns (U [V O (U S [0 T
Bank of America,
1 Yr SPX Call Spread National
Option .... |EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZOO31MB27 |. 11/11/2022 |. 11/10/2023 |.... 48,385,836 [3956.0 / 4343.0 |...... 2,430,789 |.uevveveiennenn 0 | O s 3,613,771 |@.. A . 3,613,771 1...... 1,471,634 |. 0.
Bank of America,
1 Yr SPX Call Spread National
Option ooveevvvneneeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 12/13/2022 |. 12/08/2023 |............... [ . 815,085(......... 3934.000 |......... 100,052 |..cevveeeees [V O (V)] N 84,252 |@...cceens founnnnns 84,252 |.......... 13,868 |..oeeeeeeinnees (U [V O (U S [0 T
Bank of America,
1 Yr SPX Call Spread National 0 1 | 3934.0 /
Option oovvvvvvnnninnens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 12/13/2022 |. 12/08/2023 |............... 0f..... 11,119,333 [4254.83  |......... 518,233 |.uvuenieiiinnnn [V R (U FRR 726,120 [@......... [.oeeeeee 726,120 |......... 290,238 |..evvnnnieene [ [V R [ R [0 R N
Bank of America,
1 Yr SPX Call Spread National 0 1 | 3934.0 /
Option .ooeeevvnineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 12/13/2022 |. 12/08/2023 |............... [ 32,368,677 [4323.79  |...... 1,789,904 [....ccvvnnennnns [V O 0f..... 2,467 474 |Q......... |...... 2,467,474 |......... 977,546 | (U [V O (U S [0 T
Bank of America,
1 Yr SPX Call Spread National
Option .oovvvvvvnnnnnnens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 01/11/2023 |. 01/10/2024 |............... [V . 958,100 ......... 3919.250 |....cvvvnnnnnnns (U R 104,573 [.oovviiinnnnns Of....... 109,706 |@......... |oveennns 109,706 |........... 5,134 | [ [V R [ [0 R N
Bank of America,
1 Yr SPX Call Spread National 0 | |l 3919.25 /
Option ooveevvvneneeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 01/11/2023 |. 01/10/2024 |............... [V 1,830,917 4111.09  [oceeeeeeennnnns (V)] N 52,607 [coeeeeeennnnnnn (V)] N 74,363 |@...cceee fennnnnnnns 74,363 |.......... 21,756 [ (U [V O (U [0 T
Bank of America,
1 Yr SPX Call Spread National (0 | |l 3919.25 /
Option oovvvvvvnnnnnnnns EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 01/11/2023 |. 01/10/2024 |............... 0f..... 58,561,982 4291.49 |l 0f..... 3,052,380 |..cuvnnnniinnnns 0f..... 4,315,738 |@......... [...... 4,315,738 |...... 1,263,358 [c.vuniiiiinnnns [ [V R [ [0 R N
Bank of America,
1 Yr SPX Call Spread National 0 0 | |l 4090.46 /
Option .... |EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZOO31MB27 |. 02/13/2023 |. 02/09/2024 |.... 48,245,912 14480.24 IR | R 2,628,812 ....cccevenee 0 e 2,921,203 |@.. i 2,921,203 |.........292,392 |. 0.
Bank of America,
1 Yr SPX Call Spread Nationat (0 0 | |l 4090.46 /
Option oovvvvvvnnnnnnns EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 02/13/2023 |. 02/09/2024 |............... [V I 1,866,7224283.3  [eeeiiiiiinnnns Ofeirnns 54,293 [...oevvininnnnns Ofeirnns 63,484 1@......... [ounnnnnns 63,484 |........... LS [ I O [ [V R [ [0 R N
Bank of America,
1 Yr SPX Call Spread National
Option .ooeeevvnineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 02/13/2023 |. 02/09/2024 |............... [ . 952,055 |......... 4090.460 [....eeeeennnnnn (V)] N 99,470 |.eeveeeeaenee (V)] N 77,957 [@.eeeeers foeeenee 77,957 |oueeennns [PARCIK) (U [V O (U [0 T
Wells Fargo Bank,
1 Yr SPX Call Spread Natiopat (0 0 | |l 3861.59 /
Option oovvvvvvnnnnnnnns EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 03/13/2023 |. 03/08/2024 |............... [V I 1,004,206 [4043.22  [oceeiiiiiinnnns Ofeirnns 27,831 [coeeiiiiiiiinnns Ofeirnns 38,734 1@....cceen fennnnnnns 38,734 [covvnnnne 10,904 |....covvvennnnns [ [V R [ R [0 R N
Vel s Fargo Bank,
1 Yr SPX Call Spread National 0 | |l 3861.59 /
Option .ooeeeevvineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 03/13/2023 |. 03/08/2024 |............... [V 45,216,747 [4228.77  |eeeeeeieees 0f..... 2,354,167 |eeveneeaenee 0f..... 3,354,380 |€@......... [...... 3,354,380 |...... 1,000,214 |...ccovvennnnees (U [V O (U [0 T
Wells Fargo Bank,
1 Yr SPX Call Spread National
Option oovvvvvvnnnnnnnns EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 03/13/2023 |. 03/08/2024 |............... [V . 958,2921......... 3861.590 [cevvniivinnnnns Ofeirnns 95,700 [o.uniiiiinnnnns (U R 134,937 |@...cevees fonnnnnns 134,937 [vvvvnne 39,237 |oveeiniiiee [ [V R [ [0 R N
Bank of America,
1 Yr SPX Call Spread National 0 0 | |l 4109.11 /
Option .ooeeevvnineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 04/11/2023 |. 04/10/2024 |............... [V 1,067,054 4307.39  [occeiieeiennnns (V)] N 31,421 | (V)] N 35,735 |@..ceeeen s 35,735 |.eeeneennns L3RI (U [V O (U [0 T
Bank of America,
1 Yr SPX Call Spread National
Option .... |EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZOO31MB27 |. 04/11/2023 |. 04/10/2024 |.... 975,831 ... 4109.110 |.. Q.. ....(5,080)]. 0.
Bank of America,
1 Yr SPX Call Spread National 0 | |l 4109.11 /
Option ooeeevvnineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27  |. 04/11/2023 |. 04/10/2024 |............... [V 53,590,478 14502.18  [ocecieeiiinnnns 0f..... 2,878,471 [ 0f..... 3,221,081 (@......... |...... 3,221,081 |......... 342,610 [o.eeieeeennnnnn (U [V O (U S [V A
Bank of America,
1 Yr SPX Call Spread Nationat (0 | |l 4109.11 /
Option .oovvvvvvnnnnnnnns EQUITY INDEX UL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZ0031MB27 |. 04/19/2023 |. 04/10/2024 |............... [ 1,730,346 4520.02 ...l Of.es 100,618 |..vvvvennnns (U] 107,503 [@......... [.ooeeeees 107,503 ........... 6,885 . .cciunnnnnnns [ [0 T [ O T ey




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

SCHEDULE DB - PART A - SECTION 1

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

1’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Bank of America,
1 Yr SPX Call Spread National 0 0 | |l 4109.11 /
Option .ooeeevvnineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ BATYDEB6GKMZO031MB27  |. 04/19/2023 |. 04/10/2024 |............... [V 3,633,727 14314.57 |t [V 15,270 [oeeeeeeiiees (U 125,722 1@ [ 125,722 |.......... 10,453 [oeeieeeinennns (U [V O (U [0 T
JPMorgan Chase
1 Yr SPX Call Spread Bank, Natiomal (| 0 | 4137.64 /
Option .... |EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUS7RNES7 |. 05/11/2023 |. 05/10/2024 |.... 51,716,693 (4532.15 ..o O fennnns 2,72 173 | 0 s 3,019,778 |@.. A . 3,019,778 |...
JPMorgan Chase
1 Yr SPX Call Spread Bank, National (| |l 4137.64 /
Option ooveevvvneneeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUS7RNES7  |. 05/11/2023 |. 05/10/2024 |............... [ . 907,302 4332.25  |eeeeeiiees (V)] N 25,860 [..ceeeeeeennnns (V)] N 28,787 (0. foerennne 28,787 [ 2,927 |oeeeeeeeennnnnn (U [V O (U S [0 T
JPMorgan Chase
1 Yr SPX Call Spread Bank, National
Option .oovvvvvvnnnnnnens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUS7RNES7  |. 05/11/2023 |. 05/10/2024 |............... [V . 963,780 |......... 4137640 [ceveniiiinnnnns Ofeirnns 87,274 [ Ofeirnns 87,959 |@......eee [eunnnnnnns 87,959 [ [C15ES [ [V R [ R [0 R N
JPMorgan Chase
1 Yr SPX Call Spread Bank, National (| |l 4109.11 /
Option .ooveevvveneeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUS7RNES7  |. 05/26/2023 |. 04/10/2024 |............... [V 3,698,19914520.02  [ieeeeiiiiens [V 226,062 |...eeeeeennnnnn (U 229,761 [@......... [.oeeeeeee 229,761 |uueenneeen 3,699 |ceuuiiieininnns (U [V O (U S [0 T
JPMorgan Chase
1 Yr SPX Call Spread Bank, National (|0 | 4109.11 /
Option oovvvvvvnnninnens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUSRNES7  |. 05/26/2023 |. 04/10/2024 |............... [V . 378,038 |4314.57 | Ofeirnns 12,519 [oeiiiiiinnnns Ofeirnns 13,080 [@...oeven |ovvvnnnnns 13,080 |...cceeeenns LI IV N [ [V R [ R [0 R N
JPMorgan Chase
1 Yr SPX Call Spread Bank, National
Option .ooeeevvnineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUS7RNES7  |. 05/26/2023 |. 04/10/2024 |............... [V 69,855 |......... 4109.110 [oeeeneeeennnnns (U TAN [ (U 6,350 |@...ceenns foreraannn 6,350 [cooeeeennn [V£:7)) T (U [V O (U [0 T
JPMorgan Chase
1 Yr SPX Call Spread Bank, Natiomal (|0 | 3919.25 /
Option oovvvvvvnnnnnnens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUSRNES7  |. 05/26/2023 |. 01/10/2024 |............... [ . 4,281,702 4291.49 | (U R 294,893 |...ouvnnnnn (U R 315,541 |@....ccevn [ennnnnns 315,541 |.......... 20,648 [....ooeviinnnnns [ [V R [ [0 R N
Vel s Fargo Bank,
1 Yr SPX Call Spread National 0 | |l 4298.86 /
Option .... |EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9 |. 06/14/2023 |.06/10/2024 |...............0 |........ 1,408,277 [4505.64 .. ....39,139 |@.. ....(6,130)]. 0.
Wells Fargo Bank,
1 Yr SPX Call Spread Nationat (0 0 | |l 4298.86 /
Option oovvvvvvnnnnnnns EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 06/14/2023 |. 06/10/2024 |............... 0f..... 54,461,698 [4705.9 | 0f..... 3,168,104 [......ccevvennns 0f..... 2,596,865 |@......... [...... 2,596,865 |....... (571,239)).ccvvvenns [ [V R [ R [0 R N
Vel s Fargo Bank,
1 Yr SPX Call Spread National
Option .ooeeevvvenneees EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 06/14/2023 |. 06/10/2024 |............... [ . 949,7471......... 4298.860 [.....ceeeennnnnn (V)] N 95,919 |eeveiieeeee (V)] N 64,392 1@......... |ouunnnnnn 64,392 |......... (31,527 )|-eeeeeeeeennnn (U [V O (U S [0 T
JPMorgan Chase
1 Yr SPX Call Spread Bank, Natiomal (|0 | 4409.53 /
Option oovvvvvvnnnnnnns EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUSRNES7  |. 07/11/2023 |. 07/10/2024 |............... [V . 884,24314617.63  [.ooiiiiiiinnns Ofeirnns 27,266 [c.oeiiviinnnnns Ofeirnns 21,605 (0. [orrinnnnns 21,605 |....oeeee (5,661)[....ccvvnnnnnnns [ [V R [ [0 R N
JPMorgan Chase
1 Yr SPX Call Spread Bank, National
Option .ooeeeevvineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUS7RNES7  |. 07/11/2023 |. 07/10/2024 |............... [ . 960,043 (......... 4409.530 |...ccvvnnnnnnnns (V)] N 86,422 |..cvuunnnne (V)] N 53,968 |@.....eeee [eunnnnnnns 53,968 |......... (32,453)]..cccvnennnns (U [V O (U [0 T
JPMorgan Chase
1 Yr SPX Call Spread Bank, Natiomal (|0 | 4409.53 /
Option oovvvvvvnnnnnnnns EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUS7RNES7  |. 07/11/2023 |. 07/10/2024 |............... 0f..... 56,423,067 [4829.09  |....eeeennns 0f..... 3,146,977 [ 0f..... 2,335,089 |@......... [..... 2,335,089 |....... (811,888)]....ccvvvnnnnnne [ [V R [ R [0 R N
Vel s Fargo Bank,
1 Yr SPX Call Spread National
Option .ooeeevveinneeees EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 08/11/2023 |. 08/09/2024 |............... [ . 810,244 {......... 4468.830 [....eeeeeennnns (V)] N 72,259 |eeeieeeeeene (V)] N 42,956 |@...cceen feunnnnnnns 42,956 |......... (29,303)]-+vu e eeeeeennnn (U [V O (U S [0 T
Wells Fargo Bank,
1 Yr SPX Call Spread Nationat (0 0 | |l 4468.83 /
Option oovvvvvvnnnnnnns EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 08/11/2023 |. 08/09/2024 |............... 0 ...t 19,329,74514890.17 [ 0f..... 1,037,202 |...ccvvvennnnnns (U R 745,623 |@......... [eunnnnnn 745,623 |....... (291,579)).ccvvveninins [ [V R [ R 0
Vel s Fargo Bank,
1 Yr SPX Call Spread National 0 0 | |l 4468.83 /
Option .ooeeevvnineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 08/11/2023 |. 08/09/2024 |............... [ . 735,79314685.62  [oeeeeieeeiinnnns (V)] N 2,458 |oceeiieaene (V)] N 17,366 [@.....ccen |oevennnnns 17,366 |.......... (5,093)].nueeeeenennns (U [V O (U [0 T
Wells Fargo Bank,
1 Yr SPX Call Spread National
Option oovvvvvvnnnnnnns EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 08/14/2023 |. 08/09/2024 |............... [V . 140,277 |......... 4468.830 [...uuiivinnnnns Ofeennns 12,873 [ [N R FALET [ 7437 [ (5,436)).0uneeiinnnnns [ [V R [ R [0 R N
Vel s Fargo Bank,
1 Yr SPX Call Spread National 0 | |l 4468.83 /
Option .ooeevvvnnnnneens EQUITY INDEX UL ...... EXH5 ........ Equity/Index |Association ........ KB1H1DSPREMYMCUFXTO9 |. 08/14/2023 |. 08/09/2024 |............... [ 355,227 |4674.82  |o..iiiiinnns ()] 10,539 | Ofiiiennnns 8,02910.. ... [ 8,0291.......... [ER10)) [ [ T [ [o T T




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Vel ls Fargo Bank,
1 Yr SPX Call Spread National 0 0 | |l 4468.83 /
Option .ooeeevvnineeeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ KB1H1DSPRFMYMCUFXTO9  |. 08/14/2023 |. 08/09/2024 |............... [V 44,613,93914892.59  [..ceeeeeiinnns 0f..... 2,451,614 |.ceeenenne 0f..... 1,726,822 |@......... |...... 1,726,822 |....... (T24,792).cevveeeeeeenee (U [V O (U [0 T
JPMorgan Chase
1 Yr SPX Call Spread Bank, National 4457.49 /
Option .oovvvvvvnnnnnnens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUSRNES7  |. 09/12/2023 |. 09/10/2024 |............... 0f..... 64,091,039 4881.25 | 0f..... 3,531,593 [...ccovninnnnnns 0f..... 2,630,075 [@......... |...... 2,630,075 |....... (901,518)[...eeeeiiiennn [ [V R [ [0 R N
JPMorgan Chase
1 Yr SPX Call Spread Bank, National (| |l 4457.49 /
Option ooveevvvneneeens EQUITY INDEX WL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUS7RNES7  |. 09/12/2023 |. 09/10/2024 |............... [V 1,083,291 14665.99  [eeeeiiiiieens (V)] N 30,764 [ (V)] N 24,085 |@......... |ouunnnnns 24,085 |.......... (CHET£)) (U [V O (U S [0 T
JPMorgan Chase
1 Yr SPX Call Spread Bank, National
Option .oovvvvvvnnnnnnns EQUITY INDEX UL ...... EXHS ........ Equity/Index |Association ........ 7HBGLXDRUGQFUS7RNES7 |. 09/12/2023 |. 09/10/2024 |............... [ 939,683 ]......... 4457 490 |...oevnnnnnnnnns (V)] R 86,110 |..ovvvnnnnnns (V)] R 56,191 [@......oos fooriiinns 56,191 |......... [PRCALD) [ [0 (U] O wevveeeen | oo
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 6,706,828 28,910,673 0 39,322,466 | XXX 39,322,466 4,018,742 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 6,706,828 28,910,673 0 39,322,466 | XXX 39,322,466 4,018,742 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 6,706,828 28,910,673 0 39,322,466 | XXX 39,322,466 4,018,742 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 6,706,828 28,910,673 0 39,322,466 | XXX 39,322,466 4,018,742 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
Kingspan Sec's 2016 JPMorgan Chase ... PayFix 1.64%
PAY 1.64% EUR RCV Bank, National ELR; RecFix
3.565% USD ............. G5264#AS8 .......ceen..n D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 11/02/2016 |. 11/16/2026 |............... [V 14,436,500 [3.565% USD  |oeeeeeuneeeennne (U S [ . 214,231 |......... 695,500 [@......... [-.eeeeee 822,163 |..eueeeeeeannnn [ 171,600 |-.eeeeeeeennn [V O [V 128,619 [—— ...... 100/100 ........
JPMorgan Chase ... PayFix 3.10%
Inchcape plc PAY 3.10% Bank, National GBP; RecFix
GBP RCV 3.848% USD ... |GB177#AFO .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 11/01/2016 |. 05/18/2029 |............... 0f..... 17,115,000 3.848% USD  [ocoiieevinnnnns [ [V . 91,829 [.......... 39,200 |@.....euen fornnnnnnn 574,691 |..vuvniiiinnnnn [V I (140,000)f.....ccvvvunnnns [V R (U ERR 204,556 |-— ...... 100/100 ........
Howard de Walden Est. JPMorgan Chase (| | ). PayFix GBP
PAY 3.43% GBP RCV Bank, National 3.43%; RecFix
3.541% USD ........eeee G4622#AH2 ............... D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 07/23/2014 |. 10/16/2024 |............... [V 17,040,000 [3.541% USD  [ccceeeeeeennnnns (U S [ . 135,022 |...... 4,843,000 (@......... |...... 4,746,452 | [V (100,000)]-++v-neeeeeennnn [V O (V)] N 87,765 [—— ...... 100/100 ........
Capco Covent Garden JPMorgan Chase (|| | PayFix GBP
PAY 3.68% GBP RCV Bank, National 3.68%; RecFix
4.1525% USD ... G2479@AB5 .............. D1 .t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 09/16/2014 |. 12/16/2026 |.. RV FO 9,729,600 [4.1525% USD 94,007 |...... 2,411,400 (@......... |...... 2,483,435 |...oevnnnnnns (O - (60,000)).. e 100/100 ........
EHI International PAY Bank of America, (1 1 | PayFix EUR
2.272% EUR RCV 4.045% National 2.272%; RecFix
USD .oieiiiiiiiieeeenee L2836%AB9 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27 ). 12/04/2014 |. 02/03/2027 |......evveeeeet 0]..... 11,142,000 14.045% USD  [o..coeeeennnnns (O] [ 170,925 |...... 1,629,000 [@......... |...... 1,673,486 |..cvvvennens [ 118,800 |...eunieeeenn [ T (O] 102,640 [-— ...... 100/100 ........
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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IMI Group Limited PAY Bank of America, (| 1 | PayFix EUR
1.39% EUR RCV 3.385% National 1.3%%; RecFix
USD e G4691#AD7 .....cevnnnnnn D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 02/19/2015 |. 04/13/2025 |............... [V 6,832,200 (3.385% USD  |oeeeeeniieeees (U S [ . 105,599 |......... 490,200 (@......... [oeeeeeee 502,265 |-evueeeeeennnnn [ . 79,200 [eeeeeeennnnnn O Joeeiieeeeee (V)] N 42,644 |— ... 100/100 ........
1887 Company Limited JPMorgan Chase (|| | PayFix GBP
PAY 2.84% GBP RCV Bank, National 2.84%; RecFix
3.4075% USD .. .. | GB750*AC6 ... D1 .| Currency..... Association ........ 7HBGLXDRUGQFUS7RNE97 |. 02/26/2015 |. 04/29/2025 |.... 4,614,000 [3.4075% USD ...954,900 |@.. ....954,853 |... e 1007100 ..
Peyto Exploration PAY JPMorgan Chase (| | ). PayFix CAD
4.26% CAD RCV 4.3125% Bank, National 4.26%; RecFix
USD e 717046B84 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 04/16/2015 |. 05/01/2025 |............... [V 8,184,981 (4.3125% USD  |oeeeeeeneeenee (U S [ . 29,111 |oeeennns 819,583 [@......ees [eunnnnnn 784,070 [.coeeeeennennnns [ . L7772 1 R | AT (V)] 51,901 [— ...... 100/100 ........
Dentsply Int'l Inc PAY| Bank of America, (| 0 | | PayFix EUR
2.24% EUR RCV 4.075% National 2.24%; RecFix
USD e 249030083 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 11/24/2015 |. 12/11/2027 |............... 0 ...t 15,956,250 |4.075% USD  [....ceeeennnnnns [ [V . 218,404 |......... 101,250 [@......... |........ 308,171 [.oeeeevininnnns [V 198,000 |.oovvvveeneeeenn O i (U R 164,634 [-—— ...... 1007100 ........
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 |............... [ 10,068,800 [3.365% USD  [..eeeerennnnnnns (U S [ . 63,207 |...... 1,530,900 |@......... |...... 1,570,987 |.eevvnneeees [ (70,000)]- e eevveeeeeen O [ (V)] 81,351 [— ...... 100/100 ........
Transmission Fin DAC JPMorgan Chase ....PayFix 2.42%
PAY 2.42% EUR RCV Bank, National EUR; RecFix
4.1225% USD ...eeeennens GI006GALO .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUSRNES7  |. 04/13/2016 |. 05/06/2036 |............... 0f..... 11,285,000 }4.1225% USD  [oeeeieiiinnnnns [ 0fennns 162,242 |........ 715,000 |@......... |...... 1,109,638 |..covvvnnnnnnnns 0feens 132,000 |ooevvvvenineen O e (U R 201,741 [-—— ...... 1007100 ........
Porterbrook Rail Fin JPMorgan Chase ....PayFix 3.33%
PAY 3.33% GBP RCV Bank, National GBP; RecFix
3.81% USD ... G7178*AD6 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 05/25/2016 |. 07/21/2031 |.........e..... [V 20,602,400 3.81% USD  [eeeeeiininnns (U S [ . 155,592 |...... 3,526,600 (@......... |...... KIVATACTR R [V [QLNVVL)! R | IR [V 289,891 [— ...... 100/100 ........
Southern Water Sves JPMorgan Chase ... PayFix 2.96%
PAY 2.96% GBP RCV Bank, National GBP; RecFix
3.645% USD ............. GB287*AB6 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 06/03/2016 |. 09/02/2036 |............... 0f..... 13,062,600 (3.645% USD ~ [oeeieeiinnnnns [ 0fennns 109,518 |...... 2,085,300 (@......... |...... 2,425,008 |.....eeeeennnnn [V [(C[ON0[0[0)) R | AR (U ERR 236,519 |-— ...... 1007100 ........
Keyera Partnership PAY Bank of America, ... PayFix 4.11%
4.11% CAD RCV 4.0325% National CAD; RecFix
UsD ... . [C4931*BBS ... D1 .| Currency..... Association ........ BATYDEB6GKMZO031MB27 |.07/16/2016 |. 10/13/2028 |.... 6,879,682 [4.0325% USD .. 1,372].........250,824 | @.. ....175,300 |... ....13,699 ... —_—— 100/100 ..
LondonMetric Prop. PAY Bank of America, ... PayFix 2.88%
2.88% GBP RCV 4.0715% National GBP; RecFix
USD e G5600#AC6 ......evvneeen D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 08/11/2016 |. 09/21/2028 |............... 0f..... 24,646,800 [4.0715% USD  [...ccevvennnnnns [ 0ferns 247,417 |...... 1,472,500 |@......... |...... 2,630,993 |....ouuunnnnnns [V I [QESUNVIV0)! R | IR (U R 276,934 |-— ...... 1007100 ........
Covent Garden Grp H. JPMorgan Chase ... PayFix 2.37%
PAY 2.37% GBP RCV Bank, National GBP; RecFix
3.5125% USD eeevennnnen G24790ADT .....cceeen D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 08/12/2016 |. 11/14/2028 |............... [V 10,372,800 13.5125% USD  [ceeeeeeeennnnns (U S [ . 96,441 |......... 615,200 [@......... |...... 1,059,783 [.coeeeeiennnes [ [CUN0AL0)) AN | A [V . 118,268 |-— ...... 100/100 ........
JPMorgan Chase ... PayFix 3.19%
Ellevio AB PAY 3.19% Bank, National ISEK; RecFix
SEK RCV 3.64% USD .... |W2710@AC4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 09/08/2016 |. 10/27/2031 |.........e..... 0f..... 30,000,000 [3.64% USD  [oeriiiinnnnns [ 0fennns 259,142 |...... 6,785,077 |@......... |...... 5,491,630 |..eeuniiinnnnnn 0f..... 1,141,809 |.eevveeeee O e (U R 429,316 |-— ...... 100/100 ........
Woodward Int'l Hold. JPMorgan Chase ... PayFix 1.57%
PAY 1.57% EUR RCV Bank, National ELR; RecFix
3.3575% USD eeevennnnee N9B51*AB4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 09/14/2016 |. 09/23/2031 |............... [V 11,244,000 3.3575% USD  |oeeveenneeenne (U S [ . 156,556 |........ 674,000 [@......cc. |oeennnnnn 927,229 |.ceeveieaes 0fnes K700 N IR | AR [V 159,977 [-— ...... 100/100 ........
Forth Ports Finance Bank of America, ... PayFix 2.62%
PAY 2.62% GBP RCV National GBP; RecFix
3.5525% USD .....eeennns G3663#AB7 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 10/07/2016 |.01/06/2027 |............... [ . 3,734,700 3.5525% USD  |.eeevennnnns [ [V . 25,502 |.......... 75,600 [@......... [oeeeeeee 179,554 [oviiiinnnnnns [V [REION0[0[0)) R | R Ofeienes 34,008 [-— ...... 1007100 ........
JPMorgan Chase ... PayFix 2.70%
AMETEK Inc PAY 2.70% Bank, National GBP; RecFix
GBP RCV 3.466% USD ... | 031100J@0 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 10/14/2016 |. 11/23/2031 |............... [V 7,332,000 [3.466% USD  |oeeeeeniieennns (U S [ . 40,505 |.......... 13,800 [@.....ccen Joeennnnnn 295,907 |vvueeeeennnnn [ ((CUN0A[0)) AN | A (U 105,404 [—— ...... 100/100 ........
Brookfield Utilities Bank of America, ... PayFix 2.91%
PAY 2.91% GBP RCV National GBP; RecFix
3.719% USD ... G1745%AS0 ........euuenn D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 10/19/2016 |. 11/10/2031 |............... [V 6,159,000 [3.719% USD  |eeeveenniinnnne [ [V . 35,378 |..ennn.n 60,500 [@......... [.eceeeee 325,756 |.vvueneeiinnnnn [V [(CIUN0[0[0)) R | AR Ofeienes 88,348 [-— ...... 1007100 ........
Brookfield Utilities Bank of America, ... PayFix 3.14%
PAY 3.14% GBP RCV National GBP; RecFix
4.0495% USD ............ G1745%AT8 ...ooeeneeeee D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 10/19/2016 |. 11/10/2036 |............... [V 6,159,000 [4.0495% USD  |oeeeeeenreenee (U S [ . 39,862 |.......... 60,500 (@......... [.eeeeeee 481,692 |..eunieeenn [ (50,000)]-++eevvemeeeeen O [ [V 112,330 [ ...... 100/100 ........
Bank of America, ... PayFix 2.61%
Britvic plc PAY 2.61% National GBP; RecFix
GBP RCV 3.2995% USD .. | G1591#AX0 .............. D1 .t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 11/01/2016 |. 02/20/2029 |............... [0 . 3,673,500 (3.2995% USD  |.eeeeenniinne [ [V . 17,435 |.......... 14,400 [@......... |oeeeeeens 122,217 [eoeeieiiiinnnns [ [REION0[0[0)) R | Ofeienes 42,97 |-— ...... 100/100 ........
Bank of America, ... PayFix 2.76%
Britvic plc PAY 2.76% National GBP; RecFix
GBP RCV 3.46875% USD | GI591#AZ5 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27 ). 11/01/2016 |. 02/20/2032 |........ennv.et 0f..... 6,122,500 [3.46875% USD  |..eeeeeereennes (O] [ 29,793 |.oeeennn 24,000 [@......... foeeeeees 253,537 | eeeennnaaaes [ (50,000)]+ecevvmmneneeee O fouiiiiiiinnnnns (U]l 89,323 |— ...... 100/100 ........
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Littelfuse Nether. PAY Bank of America, ... PayFix 1.83%
1.83% EUR RCV 3.9456% National EUR; RecFix
USD e N5276#AB3 ..........e... D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 11/18/2016 |. 12/08/2028 |............... [V 10,576,000 3.9456% USD  [.oeeeeeennnnns (U S [V 166,115 |........... 6,000 [@......cen |oernnnnnn 334,398 |.ceeerieees 0fnes 132,000 |-eeeevnneeeeeen O [ [V 121,355 |— ...... 100/100 ........
Great Portland Estates JPMorgan Chase ... PayFix 2.15%
PAY 2.15% GBP RCV Bank, National GBP; RecFix
3.63% USD ... ... | G26850AF6 ... D1 .| Currency..... Association ........ 7HBGLXDRUGQFUSTRNE97 |. 02/22/2017 |. 05/22/2024 |.... 9,968,000 (3.63% USD .. L 11,787 . Q.. ....285,606 |... .. (80,000).... e 1007100 ..
Dyson Finance PAY JPMorgan Chase ... PayFix 2.01%
2.01% EUR RCV 4.0225% Bank, National EUR; RecFix
USD e G294AGAS8 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 03/09/2017 |. 03/15/2032 |............... [V 8,476,000 4.0225% USD  [ceeeeeeeennnnns (U S [ . 128,138 |.......... 20,000 (@......... [-eeeeeeee 392,225 |..cciiis [ 105,600 |-oevevveeeeeeeen O [ (U 124,142 |— ... 100/100 ........
Heathrow Airport Ltd JPMorgan Chase ... PayFix 2.51%
PAY 2.51% GBP RCV Bank, National GBP; RecFix
3.9675% USD ............ G4378*AF6 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUSRNES7  |. 03/29/2017 |. 06/29/2037 |.......evnn.... 0 ...t 24,860,000 [3.9675% USD  [ceeeurivvrnnnnns [ [V . 276,153 |........ 466,000 |@......... |...... 3,470,082 |ouuennieiiinnnnn [V I (200,000)...ccevvenneeeee O founnniiiiinnnnns (U R 464,211 [-— ...... 1007100 ........
JPMorgan Chase ... PayFix 2.27%
SEGRO plc PAY 2.27% Bank, National [EUR; RecFix
EUR RCV 4.005% USD ... | G7996#AC4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 05/24/2017 |. 08/17/2082 |......eeennn... [ 13,434,000 [4.005% USD  |oeeeeenneeeenne (U S [ . 183,129 |........ 750,000 |@......... |..... 1,052,999 |..oeenieeennn 0fnes 158,400 |oeevvveeeeeen O [ (U 201,634 [— ...... 100/100 ........
Covent Garden Grp H. JPMorgan Chase ... PayFix 2.96%
PAY 2.96% GBP RCV Bank, National GBP; RecFix
4.2025% USD ............ G24790AH2 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 06/06/2017 |. 08/31/2032 |............... [V I 9,016,000 }4.2025% USD  [oeeviiviennnnns [ [V . 90,248 |........ 478,100 |@......... |...... 1,119,007 |.ocvvvninnns [V ({UN0[0[0)) R | (U R 135,615 [-—— ...... 1007100 ........
Covent Garden Grp H. JPMorgan Chase ... PayFix 3.15%
PAY 3.15% GBP RCV Bank, National GBP; RecFix
4.46% USD .............. G2479QAK5 .......coen.n D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 06/06/2017 |. 08/31/2037 |............... [V 6,440,000 [4.46% USD  |oeeeeeniieenns (U S [ . 68,012 ......... 341,500 [@......... |...... 1,009,539 [....ccvvvnnnnnns [ (50,000)]- e eevvmmeeeeen O [ [V 121,006 |-— ...... 100/100 ........
Jones Lang LaSalle PAY Bank of America, ... PayFix 2.21%
2.21% EUR RCV 4.1015% National EUR; RecFix
USD e 48021PAQT7 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 06/07/2017 |. 06/27/2029 |............... 0f..... 11,265,000 }4.1015% USD  [ooeeeevennnnns [ 0fennns 168,363 |......... 695,000 [@......... [....cce. 929,047 |ovvveneiiennnnn 0feens 7000 R | A (U R 135,941 |— ...... 1007100 ........
DCC Treasury 2014 Ltd JPMorgan Chase ... PayFix 1.96%
PAY 1.96% EUR RCV Bank, National ELR; RecFix
3.985% USD ... ... | G2616%AM3 ... D1 .| Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7 |.06/08/2017 |. 09/13/2027 |.... 15,696,800 [3.985% USD . ...248,345|........ 898,800 |@.. R 1,152,347 |... .. 184,800 |.... —_—— 100/100 ..
DCC Treasury 2014 Ltd JPMorgan Chase ... PayFix 2.17%
PAY 2.17% EUR RCV Bank, National EUR; RecFix
4.085% USD ............. G2616#AQ4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 06/08/2017 |. 09/13/2029 |............... [V I 5,606,0004.085% USD  [ooeiiiiinnnnns [ [V . 84,450 |......... 321,000 [@......... [oeeeeene 440,477 |ovveeeeieinnnn [V . [STV0ON R | A Ofeienes 68,897 [-— ...... 1007100 ........
Keyera Partnership PAY Bank of America, ... PayFix 3.68%
3.68% CAD RCV 3.941% National CAD; RecFix
USD i C4931*BC6 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 06/20/2017 |. 09/20/2027 |............... [V 6,782,216 [3.941% USD  |oeeeeenniieeene (U S [ . 17,367 |......... 153,358 |@..cevenn [ 185,656 |..eevvvnnens [ . 13,699 [.eeeiiieee e 0 e (V)] 68,081 |-— ...... 100/100 ........
Roadster Finance DAC JPllorgan Chase ... PayFix 2.76%
19 Yr SWAP 10/20/2036 Bank, National EUR; RecFix
........................... G7605#AB9 .............. |D 1 ...........[Currency..... |Association ........ 7HBGLXDRUGQFUS7RNE97 [. 09/13/2017 |. 10/20/2036 |...............0 |...... 29,792,500 (4.498% USD eeeeneeenn O [  0)l....446,065 ... 3,367,500 [@......... |......4,062,280 |................ 0 ]......... 330,000 [.ooweveennnnn O Joveeninnnennnn O fennll .. 542,175 | —— ... [ 1007100 ........
Workspace Group plc JPllorgan Chase ... PayFix 3.19%
PAY 3.19% RCV 4.3925% Bank, National (GBP; RecFix
........................... GI766#AE4 .............. |D 1 ........... [Currency..... |Association ........ 7HBGLXDRUGQFUS7RNES7 |.07/13/2017 |.08/16/2027 |...............0 |...... 16,796,000 [4.3925% USD eeeeeeeeeeenenn O foeiiiiiii s 0eeenl .. 165,651 .........939,900 [@......... |...... 1,600,404 |............... O |..eeeen (180,000)...eeeeeeeeeenn O e 0o, 166,554 | — ... [ 100/100 ........
London Luton Airport JPMorgan Chase ....PayFix 3.23%
Hidgs | PAY 3.23% RCV Bank, National GBP; RecFix
4491% oo G5560@AC6 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUSRNES7  |. 07/27/2017 |. 08/17/2029 |............... 0 ...t 13,108,000 14.491% USD  [oceeiiiiinnnnns [ [V . 138,602 |........ 911,000 |@......... |...... 147774 [V I [ LCCN0/0)] R 1 R, (U R 160,003 [-— ...... 1007100 ........
Bank of America, ... PayFix 1.60%
VTTI BV PAY 1.60% RCV National ELR; RecFix
3.9875% e N90B1GAUI .............. D1t Currency..... Association ........ BATYDEB6GKMZO031MB27  |. 11/02/2017 |. 12/16/2024 |............... [V 23,324,00013.9375% USD  [ceeeeeeeennnnns (U S [ . 429,2% |...... 2,184,000 (@......... |...... 2,295,536 |.eeevnnnenns 0fnes 264,000 [.oeeeeeeneen O e [V 129,367 [-— ...... 100/100 ........
Bank of America, ... PayFix 1.80%
Kingspan Secs 2017 PAY National EUR; RecFix
1.80% RCV 3.9685% .... [G5264%AW9 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 11/30/2017 |. 01/31/2028 |............... 0f..... 11,893,000/3.96850% USD  [....eeevvennnnn [ 0ferns 205,847 |...... 1,323,000 |@......... |...... 1,688,161 |..cevveennens 0feens 132,000 |ooevvvvenineen O e (U R 124,736 |-— ...... 1007100 ........
JPMorgan Chase (V| | PayFix 1.4%
Genuine Parts Company Bank, National [EUR; RecFix
PAY 1.40% RCV 3.672% | 372460D*3 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 10/18/2017 |. 10/30/2024 |............... [V 11,778,000 [3.6720% USD  [.oeeervennnnnnes (U S [ . 210,495 |...... 1,208,000 |€@......... [...... 1,245,602 [...ccevvenennnns 0fnes K700 N IR | AR (V)] N 61,764 [— ...... 100/100 ........
JPMorgan Chase ....PayFix 2.32%
Genuine Parts Company Bank, National EUR; RecFix
PAY 2.32% ROV 4.16% . | 372460E*2 ... D1 . | Currency..... Association ........ 7HBGLXDRUGQFUS7RNE97 |. 10/18/2017 |. 11/01/2032 |.... 11,778,000 |4.16% USD . 178,773 ... 1,208,000 | @.. i 1,551,448 |... ...132,000 |.... = 100/100 ..
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Vesuvius Holdings JPMorgan Chase ... PayFix 2.12%
Limited PAY 2.12% ROV Bank, National EUR; RecFix
4.0975% .ooeeeiiiiiens GIBIBHAFO ........eeens Association ........ THBGLXDRUGQFUS7RNES7 . 10/18/2017 |. 12/17/2029 |.......eeeeeee. 0 e 9,414,400 [4.0975% USD  |.oceeeeeennnne 0 iiiiieeeeena 0 s 151,881 |......... 958,400 |@......... |.....1,184,497 |.....cccoccc.. O | 105,600 |....oveeeereen O e 0 et 118,202 [— ...... 100/100 ........
Peyto Exploration PAY Bank of America, ....PayFix 3.95%
3.95% CAD RCV 4.13% National CAD; RecFix
UsD ... . | 717046C@3 ... Association ........ BATYDEBBGKMZOO31MB27 |. 12/11/2017 |.01/03/2028 |.... 7,785,130 |4.13% USD K .20,317 |.........419,733 | @.. 15221 — 100/100 ..
BUK Infrastructure Bank of America, ... PayFix 2.97%
PAY 2.97% GBP RCV National GBP; RecFix
4.451% USD ............. G1737@AC3 .............. Association ........ BATYDEB6GKMZO031MB27  [. 01/25/2018 |. 03/15/2038 |...............0 |...... 20,000,400 |4.451% USD  [.eeeeeeernnneee (O FUOURRN | SO 282,467 |...... 2,924,600 |@......... [......5,280,259 |......cccueeen. O |oeeee (140,000)...cceeeeeeees O [ O e 382,979 |-— ...... 100/100 ........
McCain Finance PAY Bank of America, ... PayFix 3.56%
3.56% CAD RCV 3.6235% National CAD; RecFix
USD e C5793%AHB .............. Association ........ BATYDEBBGKMZ0031MB27 . 01/23/2018 |. 04/23/2030 |...............0 |....... 4,019,939(3.6235% USD  |...ccevveennnne (V) U | R 10,785 |......... 337,240 |0.......c [oerrennn 297126 [ O [ 761 | O i O s 51,865 |-— ...... 100/100 ........
McCain Finance PAY Bank of America, ... PayFix 3.68%
3.68% CAD RCV 3.7333% National CAD; RecFix
USD e C5793#AJ2 ...oeeeeenne Association ........ BATYDEB6GKMZO031MB27 [ 01/23/2018 |. 04/23/2032 |...............0 |oeeeee 3,215,951 (3.7333% USD  |occeeeeennne (1 TR | RO 8,621 |......... 269,792 |0......... |-ereeenn225,808 [ O [ 6,088 |..ooooeeeeeees O | O s 47,38 [— ...... 100/100 ........
Bank of America, ... PayFix 2.88%
Britvic plc PAY 2.88% National GBP; RecFix
GBP RCV 4.385% USD ... |G1591#BF8 .............. Association ........ BATYDEBBGKMZO031MB27 [ 02/22/2018 |. 06/17/2033 |.........eee... 0 [oeeeee 5,670,0004.385% USD  [oeeeeeeiinnnns (V) U | R 74,347 |........ 691,200 |@......... |......1,206,630 |.....ceeeeeeen. O | (40,000)]....vvveeeeeee O e 0 e 87,431 |-— ...... 100/100 ........
Great Portland Est PAY Bank of America, ... PayFix 2.79%
2.79% GBP RCV 4.1825% National GBP; RecFix
USD i G26850AH2 .............. Association ........ BATYDEB6GKMZO031MB27  [. 02/16/2018 |. 06/05/2030 |........eeeeee. 0 [oeeeee 5,611,600 [4.1825% USD  |..cceeeeeeene (1) FOURRROUUUROTN | RO 72,480 |......... 732,800 |@......... |......1,083,814 |.....ccccceee. O s (40,000)]....vveeeeeen O e 0 e 73,047 |— ...... 100/100 ........
Great Portland Est PAY Bank of America, ....PayFix 2.93%
2.93% GBP RCV 4.3525% National GBP; RecFix
USD v G26856AJ8 .............. Association ........ B4TYDEB6GKMZ0031MB27  [. 02/16/2018 |. 06/06/2033 |...............0 |...... 11,223,200 }4.3525% USD  [....ccounneenns (V) FURRR | R 148,877 |...... 1,465,600 |@......... |......2,427,949 |........cco... O | (80,000)]....evveeeeeenn O v 0 e 175,895 [-— ...... 100/100 ........
Heathrow Airport Ltd JPMorgan Chase ... PayFix 2.61%
PAY 2.61% GBP RCV Bank, National GBP; RecFix
4.0775% USD .. .. | G4378*AG4 ... Association ........ 7HBGLXDRUGQFUS7RNES7 |.03/27/2018 |.06/27/2036 |.... 21,210,000 |4.0775% USD ...280,791 |...... 2,914,500 |@.. . (150,000).... 381,305 [— ...... 100/100 ..
Colliers International JPlorgan Chase ....PayFix 2.23%
10 YR SHAP 05/30/2028 Bank, National (GBP; RecFix
G22708AA8 ... Association ........ 7HBGLXDRUGQFUS7RNES7 |. 05/02/2018 |. 05/30/2028 |.... 19,144,000 }4.81% USD K ...405,264 |...... 2,232,000 (@.. ...211,200 |.... 208,251 [-— ...... 100/100 ..
Savi g Bank of America, ... PayFix 3.15%
PAY 3.15% GBP RCV National GBP; RecFix
4.7175% USD ............ G7827#AB1 .............. Association ........ BATYDEB6GKMZO031MB27 . 05/22/2018 |. 06/20/2028 |...............0 |...... 10,747,200 [4.7175% USD  |oeeeeeeennees (O FUROURRIN | RO 142,543 |......... 989,600 |@......... |...... 1,635,126 |....ccvveeeeen. O | (80,000)]-..vveeeeeeenn O e 0 et 17,627 |—— ...... 100/100 ........
Savills Hldg Co Ltd Bank of America, ... PayFix 3.26%
PAY 3.26% GBP RCV National GBP; RecFix
4.813% USD ... G7827#ACY ......cevveeen Association ........ BATYDEBBGKMZ0031MB27 . 05/22/2018 |. 06/20/2030 |.........eee... 0 [oeeenne 8,060,400 (4.813% USD  |..ccceveiennnne (V1) RN | R 106,455 |......... 742,200 |@......... |...... 1,367,321 | O | (60,000)]....cvvveeeeenn O fervieieeiiin 0 e 105,245 |-— ... 100/100 ........
Grafton Group Finance JPMorgan Chase ... PayFix 2.38%
PAY 2.38% EUR ROV Bank, National ELR; RecFix
4.918% USD ............. GA036HAAT ... Association ........ THBGLXDRUGQFUS7RNES7 [ 06/08/2018 |. 09/05/2028 |...............0 |...... 11,770,000 [4.918% USD  |.occeeeeeenne (O FUROURRIN | RO 244,304 |...... 1,200,000 (@......... [...... 1,722,498 |.....cccuveeeen. O | 132,000 [-evveeeeeein O e 0 e 131,666 |-— ...... 100/100 ........
Grafton Group Finance JPMorgan Chase ....PayFix 2.59%
PAY 2.59% EUR RCV Bank, National [EUR; RecFix
5.02% USD ..ovveeenenne G4036#AB5 .............. Association ........ 7THBGLXDRUGQFUS7RNES7  [. 06/08/2018 |. 09/05/2030 |...............0 |...... 17,655,000(5.02% USD ~ [.ceeeeeeennnes (V1) RN | R 354,675 |...... 1,800,000 |@......... [......2,822,145 |.......cccccee. O [eenne 198,000 |.evvvveeeeienn O e O e 234,109 |- ...... 100/100 ........
Envol Investments PAY JPMorgan Chase ... PayFix 2.78%
2.78% EUR RCV 5.31% Bank, National [EUR; RecFix
USD e G3076*AD8 .............. Association ........ THBGLXDRUGQFUS7RNES7 [ 06/14/2018 |.07/01/2030 |...............0 |...... 11,660,000 [5.31% USD  |.occceeeeenne (O FUROURRIN | RO 239,836 |...... 1,090,000 [@......... [ooee 1,797,139 |oeeeiiiiiiieen. O | 132,000 |-eeeeeeeeeen O e 0 e 152,586 [-— ...... 100/100 ........
Bank of America, ... PayFix 2.37%
Segro PLC PAY 2.37% National EUR; RecFix
EUR RCV 4.55% USD .... |G7996#AEQ .............. Association ........ B4TYDEBBGKMZ0031MB27  [. 07/12/2018 |. 10/12/2083 |...............0 |...... 16,342,200 }4.55% USD  [o..cooennenns (V1) RN | R 288,653 |...... 1,544,200 |@......... |......2,596,507 [........ccceeen O feenne 184,800 |...ovvevveeeenn O [ O e 260,715 [-— ...... 100/100 ........
Porterbrook Rail Fin JPMorgan Chase ... PayFix 2.69%
PAY 2.69% GBP RCV Bank, National GBP; RecFix
4.3075% USD .. .. | GT178*AE4 ... Association ........ 7HBGLXDRUGQFUS7RNES7 |.08/08/2018 |. 04/18/2028 |.... 2,588,800 |4.3075% USD .36,232|.........149,400 |@.. .. (20,000).... —_— 100/100 ..
Severn Trent Water Bank of America, ... PayFix 2.97%
2.97% GBP RCV 4.527% National GBP; RecFix
USD e, GB056*AKS .............. Association ........ B4TYDEB6GKMZ0031MB27 _|. 08/07/2018 |. 11/08/2038 |...............01...... 19,412,850 14.527% USD  [.......cceeeeees 0 O 241,514...... 1,117,350 @......... |......3,826,416 |................ 0 |....... (150,000)f....eeeeeeeeee O fveiiiiiinen O 380,013 [— ...... 100/100 ........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Sydney Airport PAY Bank of America, ... PayFix 4.76%
4.76% AUD RCV 4.5575% National AUD; RecFix
USD e 87124VCE6 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 10/02/2018 |. 02/07/2039 |............... [V 5,039,300 |4.5575% USD  [..eeeerrennnnnns (U S [V 6,754 |......... 535,500 |@......... [euuunnnnn 739,168 |..oeeeeeneennns [V . 265,300 |-.euneeeeennnnn [V O (V)] N 99,456 |— ...... 100/100 ........
1887 Company Limited JPMorgan Chase ... PayFix 3.21%
PAY 3.21% GBP RCV Bank, National GBP; RecFix
4.6625% USD .. .. | GB750*AF9 ... D1 .| Currency..... Association ........ 7HBGLXDRUGQFUS7RNE97 |. 10/11/2018 |.01/10/2034 |.... . 6,602,500 [4.6625% USD ...504,000 |@.. P A 1,156,511 ... .. (50,000).... 106,618 |-— ...... 1007100 ..
Howard de Walden JPMorgan Chase ... PayFix 3.11%
3.11% GBP RCV 4.6925% Bank, National GBP; RecFix
USD e G4622#AP4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 11/16/2018 |. 01/10/2039 |............... [V 7,704,600 4.6925% USD  [oeeeeeeeennnnns (U S [ . 93,902 |.......... 386,400 [@......... |...... 1,740,669 |..cevvennneeeen [ (60,000)]-+evvvvunneees [V O (U 151,679 [-— ...... 100/100 ........
LondonMetric Property JPMorgan Chase ... PayFix 3.57%
PAY 3.57% GBP RCV Bank, National GBP; RecFix
5.06375% U ..oevvvvennn G5600#AF9 .....evvnnneen D1t Currency..... Association ........ 7HBGLXDRUGQFUSRNES7  |. 12/04/2018 |. 03/21/2031 |.......eennnnn. 0 ...t 12,760,000 15.06375% USD  [...eeevvvennnnns [ [V . 155,000 |......... 563,000 [@......... |...... 1,628,413 [...cceennnnnnnns [V I (100,000)].+.vevveeeennnnn [V R (U R 175,659 [-— ...... 1007100 ........
Cadent Gas LTD PAY JPMorgan Chase ....PayFix 2.99%
2.99% GBP RCV 4.50% Bank, National GBP; RecFix
USD e G1746#AD8 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 02/15/2019 |. 03/19/2039 |............... [ 23,099,400 4.50% USD  [eceeieeeinnnnns (U S [ 279,507 |...... 1,144,800 |@......... |...... 4,319,884 ..o [V (180,000)]-+++-eeeeeeennen [V O [V 457,515 |-—— ...... 100/100 ........
Australian Laboratory Bank of America, ... PayFix 2.87%
Services PAY 2.87% GBP National GBP; RecFix
ROV 4 .o Q0846#ACO .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 04/11/2019 |. 07/17/2034 |............... 0f..... 13,070,000 }4.1225% USD  [oeeievvinnnnns [ [0 - 127,886 |........ 873,000 |@......... |...... 1,975,002 [..coevvvnnnnnns [V I (100,000)]...vevveeeennnnn [V R (U R 216,276 [-— ...... 1007100 ........
Alliance Automotive JPMorgan Chase ... PayFix 1.95%
Nether lands Holdings Bank, National [EUR; RecFix
B.V. PAY i NBS87*ACT .....cevvennnn D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 05/15/2019 |. 05/31/2034 |............... [V 15,699,600 [4.1575% USD  |oeeveeuneeennne (U S 0fnes 271,812 ........ 901,600 |@......... |...... 2,061,189 |..cevvnenees [ 184,800 |.oevvvvennnens [V O [V 258,236 |-— ...... 100/100 ........
Brussels Airport JPMorgan Chase ... PayFix 1.64%
Company NV/SA PAY Bank, National EUR; RecFix
1.64% ER RCV 3 ...... B1401#ACT ......eeeeeees D1t Currency..... Association ........ 7HBGLXDRUGQFUSRNES7  |. 05/22/2019 |. 06/05/2034 |............... [V I 5,580,000 [3.755% USD  |.eeeeeniiiinns [ [V . 91,280 |......... 295,000 [@......... [oeeeeee 669,324 |...euniiiiinnnnn [V . 66,000 |...ccvvnnnnnns [V R Ofeenns 91,842 |— ...... 1007100 ........
Forth Ports Finance Bank of America, ... PayFix 3.19%
PAY 3.19% GBP RCV National GBP; RecFix
4.46% USD . .... |G36B3HAGE ... ... |D 1 ........... [Currency..... Association ........ BATYDEB6GKMZO031MB27 |.07/18/2019 |.09/17/2037 |.... . 8,701,700 }4.46% USD Q.. i 1,098,523 |... .. (70,000).... —_—— 100/100 ..
Forth Ports Finance Bank of America, ... PayFix 3.03%
PAY 3.03% GBP RCV National GBP; RecFix
4.185% USD ............. G3663#AET .....eennnnens D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 07/18/2019 |. 09/17/2031 |.........e..... [0 2,486,200 4.185% USD  |eeeeeniiiinns [ [V . 22,104 |.......... 46,800 (@......... [....ceee 208,531 |ouvueniieinnnnn [V (20,000)].ccvvvennnnns [V R Ofeienes 35,337 |-— ...... 1007100 ........
Alpha Trains Finance JPMorgan Chase ... PayFix 1.38%
S.A. PAY 1.38% EUR ROV Bank, National ELR; RecFix
B446% ..o LO1754AE2 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 10/02/2019 |. 09/30/2031 |.......eennn.e. [V 17,512,000 /3.446% USD  [cceeeeeeennnnns (U S [ . 273,813 |........ 600,000 |@......... |...... 1,409,417 [.coeeeeeennns 0fnes 211,200 [oooeeeeeininnnns [V O (U 249,456 |-— ...... 100/100 ........
SafeStore Holdings plc Bank of America, ... PayFix 2.69%
PAY 2.69% GBP RCV National GBP; RecFix
3.538% US ..evvnnnen 786455002 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27  |. 10/16/2019 |. 10/29/2029 |............... 0f..... 19,210,500 [3.538% USD  |eeeveenniinnne [ 0fennns 133,431 |......... 915,000 (@......... |...... 1,601,150 |.ocvvvennnnns [V I (150,000)f.....ccvvunnnnns [V R (U ERR 238,579 |-— ...... 100/100 ........
Peel Ports PP Finance ....PayFix 2.99%
Ltd PAY 2.99% GBP RCV GBP; RecFix
3.7855 e G6970*AQ9 ......cevennnn D1t Currency..... Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/05/2019 |[. 12/18/2031 |............... [V 26,256,000 [3.7855% USD  [..eeeevennnnnnns (U S [V 180,607 |...... 1,862,000 |€@......... [...... 2,857,387 |oueeeeeeeennnnn [V (200,000)(....ceevvnnnnnns [V O [V 379,036 [ ...... 100/100 ........
Irish Residential Prop ... PayFix 1.98%
REIT plc PAY 1.98% EUR| EUR, RecFix
30 N G49400AB2 .............. D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.02/12/2020 |.03/10/2032 |............... 0f..... 11,968,0003.961% USD  [oceeieiiinnnnns [ 0fennns 181,693 |......... 341,000 [@......... [.oeeeeeee 851,543 |.uvvvniiiiinnnn 0feens 145,200 [ooneiennnnnnns [V R (U R 175,145 [— ...... 1007100 ........
JPMorgan Chase ... PayFix 1.25%
IPUT plc PAY 1.1.25% Bank, National EUR, RecFix
EUR RCV 3.1375% USD . | G4936@ABS .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 02/20/2020 |. 05/19/2032 |............... [V 5,408,000 [3.1375% USD  |oeeeerunereennne (U S [ . 77,652 |.eeennnn. 123,000 [@......... |oeeeeeee 337,502 |-eeeeeeeeennn [ . 66,000 [-.ecvvnnnnnns [V O (V)] 80,036 [-— ...... 100/100 ........
C&C Group plc PAY ... PayFix 1.73%
1.73% EUR RCV 3.292% EUR, RecFix
USD e 124651A€9 .............. D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.03/06/2020 [. 03/26/2032 |............... 0 ...t 13,454,26913.292% USD  [.ooceevnnnnnnns [ [V . 165,514 |......... 734,088 [@......... [......... 893,566 |.....eeeeennnnn 0feens 168,852 [.vvvvivvinnnnns [V R (U R 197,406 [-— ...... 1007100 ........
FIL Limited plc PAY ... PayFix 3.21%
3.21% CAD RCV 3.132% CAD, RecFix
USD e G3301*ACT ..oeveeeennnns D1t Currency..... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.03/13/2020 [.03/26/2030 |............... [V 10,129,513 [3.132% USD  |oeeeeenneeenee (U S [ . (9,882)....... (182,043)(@......... [....... (325,886)]-+.-- e eeeeennnn [ . 21,310 |oveeeeeeeeennn [V O [V 129,924 |— ... 100/100 ........
FIL Limited plc PAY ....PayFix 3.55%
3.55% GBP RCV 3.987% GBP; RecFix
USD e G3301*AJ2 ......cceven D1 .t Currency..... Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |. 05/22/2020 |.06/02/2030 |............... [0 8,565,900 (3.987% USD  |eeeveiniiiinnnn [ [V . 25,501 [o.ennnnees 28,000 [@......... [oeeeeeee 182,453 [t [ (70,000)]..ccevvmnnens [V R (U R 11,434 [— ... 100/100 ........
FIL Limited plc PAY ....PayFix 3.55%
3.55% GBP RCV 3.869% GBP; RecFix
USD .eieiiiiiiiieeeene G3301%AGB .....euneneees D1t Currency..... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |. 05/21/2020 |. 06/02/2027 |.........ennee. 0f...... 8,561,700(3.869% USD  |.......ccoeennns (O] [ 17,799 |.......... 23,800 [@......... foeeeeees 121,809 [.oeevvniees [ (70,000)] +eevemmmnaaens [ T (U]l 82,622 |— ...... 100/100 ........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
FIL Limited plcPAY | (L e PayFix 3.6%
3.6% GBP RCV 3.827% GBP; RecFix
USD e G3301*AE .....covvnnnnn D1t Currency..... Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.05/23/2020 [.06/02/2025 |............... [V 7,339,800 (3.827% USD  |eeeeeiiiiaeeee (U S [ . 10,194 |.......... 21,600 [@.......e. foereeenne 39,439 |.eeeinis [ (60,000)]-+evvvvunneees [V O (V)] N 47,811 [— ...... 100/100 ........
... PayFix 1.83%
SEGRO PLC PAY 1.83% EUR RecFix
EUR RCV 3.0705% USD . |G7996#AH3 ... D1 .| Currency..... Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |.07/17/2020 |. 10/23/2040 |.... . 6,850,200 [3.0705% USD . Q.. ....516,922 |... 19,200 ... e 1007100 ..
JPMorgan Chase ....PayFix 2.92%
ALS Limited PAY 2.92% Bank, National ICAD RecFix
CAD RCV 2.575% USD ... | C3298@AC4 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 08/04/2020 |. 11/25/2030 |......eeennn... [V 5,962,140 [2.575% USD  [.eeeeeinnnnnnns (U S [ . (13,484).......... 69,823 |@......... |oeeuens (131,586)[....cccvvnnnnnns [ . 12,477 | [V O (V)] 80,314 [— ...... 100/100 ........
Great Portland Estates ... Payfix 2.77%
PAY 2.77% GBP RCV GBP Recfix
3.22525% .ivuiniiinnn G2685@AL3 .............. D1t Currency..... Citibank, N.A. .... ES570DZNZ7FF32TWEFA76 |.08/05/2020 [. 11/23/2035 |............... 0 ...t 10,502,400 [3.22525%  |eeeeeeiiiinnnn [ [V . 48,433 |......... 744,800 [@......... [...ccce. 910,842 |..euvnieiinnnn [V (80,000)]...cvvvunnns [V R (U R 184,354 |-— ...... 1007100 ........
... Payfix 1.65%
Americold PAY 1.65% EUR Recfix
EUR RCV 3.163% USD ... | 03063#AE4 .............. D1t Currency..... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |. 10/30/2020 |.01/07/2083 |............... [ 23,380,000 [3.163% USD  [eeeereennnnnnns (U S [ . 285,972 |...... 2,240,000 (@......... |...... 2,304,111 | 0fnes 264,000 [..oeeeeennennnns [V O [V 358,567 [-— ...... 100/100 ........
... Payfix 1.12%
Muller PAY 1.12% EUR EUR Recfix
RCV 2.556% USD ........ D5472#AL4 .............. D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |. 10/29/2020 |.01/28/2031 |............... 0f..... 11,670,000 [2.556% USD ~ [.....ceevnnnnnns [ 0fennns 131,528 |...... 1,100,000 |@......... [...... 1,062,952 |ovveniiiinnnnn 0feens 132,000 |.oevvvninnns [V R (U R 159,116 [-— ...... 1007100 ........
....Payfix 2.94%
Brussels PAY 2.94% EUR| EUR Recfix
RCV 4.67% USD ......... B1401#AJ6 .............. D1t Currency..... Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |. 11/13/2020 |. 12/08/2040 |............... [V 23,630,000 4.67% USD  |oeeeeiiiiinns (U S [ . 355,79 |...... 2,490,000 (@......... |...... 3,824,150 |vueeieeeennn 0fnes 264,000 [..oeeeeennennnns [V O [V 493,432 [-— ...... 100/100 ........
JPMorgan Chase ... Payfix 2.19%
ABP Foods PAY 2.19% Bank, National GBP Recfox
GBP RCV 3.026% USD ... | G2962#AET .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUSTRNES7  |. 12/17/2020 |. 01/21/2036 |............... 0f..... 13,574,000 [3.026% USD ~ |eevvvenniinnnnn [ [V . 97,402 |...... 1,377,000 |@......... [..... 1,954,769 [....ccovvnnnnnns [V I (100,000)]...vevveeeennnnn [V R (U ERR 239,850 |-— ...... 1007100 ........
....Payfix 2.45%
LondonMetric PAY 2.45% GBP Recfix
GBP RCV 3.452% USD ... | G56OO#AN2 ... D1 .| Currency..... Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |.03/17/2021 |.06/16/2036 |...............0 fcceeeees 5,561,200 (3.452% USD . ...682,400 |@.. i 1,006,368 |... .. (40,000).... —_—— 100/100 ..
....Payfix 2.45%
LondonMetric PAY 2.45% GBP Recfix
GBP RCV 3.44% USD .... | G5600%AM4 .............. D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.03/17/2021 |. 04/28/2036 |............... [0 5,561,200 3.44% USD  |eeeeeiiiiinne [ [V . 53,000 [......... 682,400 (@......... [......... 998,186 [.......cvvunnnns [V (40,000)]...cevvunnnns [V R Ofeienes 99,331 |— ...... 1007100 ........
....Payfix 2.39%
Safestore PAY 2.39% GBP Recfix
GBP RCV 3.178% USD ... | 786455001 .............. D1t Currency..... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.04/19/2021 |.08/03/2031 |............... [V 13,943,000 3.178% USD  |oeeveeunneeennne (U S [ . 108,29 |...... 1,746,000 |€@......... [...... 2,126,077 |oeeeeeneen [V (100,000)]-++vueeeeeeennen [V O (U 196,635 [-— ...... 100/100 ........
... Payfix 1.42%
Safestore PAY 1.42% EUR Recfix
EUR RCV 3.248% USD ... | 786455D#9 .............. D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |. 04/20/2021 |.08/03/2033 |............... [V I 7,206,0001(3.248% USD  [oeeiiiiinnnnns [ 0fennns 105,915 |........ 864,000 |@......... |...... 1,076,702 |..covvvnnnnnnens [V . 79,200 |oveenneeeennnnnn [V R (U R 113,858 [-— ...... 100/100 ........
... Payfix 3.05%
Peel Ports PAY 3.05% GBP Recfix
GBP RCV 3.79% USD .... | GB970*AUO .............. D1t Currency..... Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.05/17/2021 |.07/01/2083 |............... [V 28,214,000 3.79% USD  [eeeeiiiiins (U S [ . 231,092 |...... 3,820,000 (@......... |...... 4,746,276 | [V (200,000)(....ceevvnnnnnns [V O [V 43,742 |-— ... 100/100 ........
JPMorgan Chase ... Payfix 2.19%
CVC Capital PAY 2.19% Bank, National EUR Recfix
EUR RCV 3.982% USD ... | G1847#AD6 .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUSTRNES7  |. 05/25/2021 |.06/10/2041 |............... 0f..... 41,646,600 [3.982% USD  [oeeviiivinnnnns [ 0fens 648,384 |...... 5,708,600 |@......... |...... 8,281,143 |..uuvniinnnnn 0 s 448,800 [.....ccvvvnnnnns [V R (U R 882,298 [-— ...... 1007100 ........
Colliers International ... Payfix 1.52%
PAY 1.52% EUR RCV EUR Recfix
3A21% US e G2270GAB6 .............. D1t Currency..... Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |.07/14/2021 |. 10/07/2031 |............... [V 17,685,000 3.121% USD  [oceeieeeinnnnns (U S [ . 226,586 |...... 1,830,000 |@......... [...... 2,256,979 |.ceveneeees [ 198,000 |-eevvvennnnes [V O (U 252,222 [-— ...... 100/100 ........
Payfix 2.9% GBP
Viridor PAY 2.90% GBP Recfix 3.715%
RCV 3.715% USD ........ GI369*AAT ......eevnnnnn D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |. 11/16/2021 |. 03/31/2043 |............... 0 ...t 33,160,820|UsD | [ [V . 84,472 |...... 3,022,033 |@......... [oeeens 4,649,901 |..eevviiinnnnnn [V I (247,100)(....ccevvnennnns [V R (U R 737,471 [-—— ...... 1007100 ........
Payfix 1.4% EUR
Mulfer PAY 1.4% EUR Recfix 3.155%
RCV 3.155% USD ........ D5472#AQ3 ............e D1t Currency..... Citibank, N.A. .... ES570DZWZ7FF32TWEFA76 |. 11/23/2021 |. 02/23/2034 |............... [V 6,753,000 UsD e (U S [ . 92,277 |eveennn. 411,000 [@.....ccen |oeennnnnn 642,138 |..eunieeennnn [ . 79,200 |-veeneeeeeennnnn [V O [V 109,686 |-— ...... 100/100 ........
... Payfix 1.48%
IPUT plc 1.48% EUR RCV EUR Recfix
3.05% USD .evevnnnnnnnee G4936@AD4 .............. D1 .t Currency..... Citibank, N.A. .... ES70DZWNZ7FF32TWEFA76 |. 12/02/2021 |. 03/02/2037 |............... 0f..... 14,735,500 3.05% USD  |eeeeeeniinnne [ [V . 180,933 |......... 994,500 |@......... [...... 1,442,554 |ooeeniinnnnn [ 171,600 |.ovveneeeennnnn [V R Of....... 271,876 |—— ...... 100/100 ........
... Payfix 1.62%
Dawsongroup plc 1.62% EUR Recfix
EUR RCV 3.374% USD ... | G2687*AB5 .............. D1t Currency..... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.01/28/2022 |. 03/31/2032 |............... 0f..... 16,725,0003.374% USD  [o..coeeeinnnnns (O] [ 228,984 |........ 870,000 {@......... |.ooe.. 1,299,800 [....cevvvnnnnnns [ 198,000 [.oevvvnunnanees [ T [l 245,593 [-— ...... 100/100 ........
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1 2 6 7 8 9 10 11 13 18 19 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current Quality |Effectiveness|
Used for Date of Rate or discounted Foreign Year's of at Inception
Income Maturity | Number Index Premium Current Exchange (Amorti- Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) Year Change in zation)/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income B./A.C.V. | Accretion Exposure | Entity (b)
... Payfix 1.65%
Bidcorp FS 1.65% EUR EUR Recfix
RCV 3.315% USD ........ GI267*AAT e ES70DZWZ7FF32TWEFA7E  |. 02/25/2022 |. 03/10/2027 |.......eeeeeenO [eeeees 11,218,000 3.315% USD  [ccceeeeeeennnnns [ UUTURRRRT | IR 147,241 |........ 648,000 |€@......... |-ccc.... 677,301 |oeeeeenieeeeee O [ 132,000 |-eevevveeeeeeee O [ 0 e 104,810 |-— ...... 100/100 ........
....Payfix 2.23%
Ermewa Holdings 2.23% EUR Recfix
EUR RCV 3.627% USD ... |F3152*AL8 ... E570DZWZ7FF32TWEFA76  |. 03/03/2022 |.07/10/2037 |.... 22,160,000 [3.627% USD ...239,720 ...264,000 |.... 414,246 |—— ...... 1007100 ..
... Payfix 2.58%
Lhoist SA 2.58% EUR EUR Recfix
RCV 3.921% USD ........ D70026ACT ......cevennnn E570DZWZ7FF32TWEFA76  |. 03/09/2022 |. 03/31/2037 |......eueeeeenO feeeee 11,038,0003.921% USD  [ceeeeeeennnnns [} SRR | FRTR 117,906 |........ 468,000 [@......... |.........540,760 |.......cceeeuee O [ 132,000 [-eeeeveeeeeeeee O [t O e 204,257 |-— ...... 100/100 ........
....Payfix 2.29%
Halma 2.29% EUR RCV EUR Recfix
4.02% USD ..eeennnnnnnne 40637CC#5 .............. 7HBGLXDRUGQFUSTRNES7  |. 04/12/2022 (. 07/12/2032 |......euvveennn O feunnnnns 5,441,000 [4.02% USD  |eeeeeiniiiinns [N R | AR 69,211 |........ 156,000 |@......... |o.0u'nn 233,695 [oooeiiinineenn O feueennnnns 66,000 [...ccvvvnennene O feunnnniiiiennn O o 81,211 [— ...... 1007100 ........
... Payfix 3.37%
Severn Trent PAY 3.37 GBP Recfix
GBP REC 4.655 USD .... | GBOS6*AL3 .............. ES70DZWZ7FF32TWEFA7E | 04/29/2022 |.07/28/2043 |...............0 [.eeees 12,540,000 [4.655% USD  |oeeveenneeeennne (U U | I 114,477 |.........343,000 (@......... |......2,003,760 |.......ccc00een O |- (100,000)]-+++veeeeeeeee O feeeeeiiiieee e 0 e 281,200 [-—- ...... 100/100 ........
... Payfix 3.46%
SHV Holdings NV 3.46% EUR Recfix
EUR RCV 4.88% USD .... |N7660#BA4 .............. ES70DZWZ7FF32TWEFA76  |. 05/25/2022 |.06/08/2037 |...............0 [oeeees 21,340,000 (4.88% USD  [.ccceieinnnnnns [N SRR | A 225,744 |........ 200,000 [@......... [.........304,331 |.cccooeeriinnnn. O [ 264,000 [..ooeevvveneee 0 fvniiiiiiinnn O o 397,647 [-—— ...... 1007100 ........
Payfix 3.4% EUR
Montea NV 3.4% EUR RCV Recfix 4.957%
4.957% USD ... B7000*AH6 .............. E570DZWZ7FF32TWEFA76  |. 05/26/2022 |. 06/15/2082 |.......cceeeeenO [oeeee 21,322,000U0 s [ UUTURRRRT | IR 241,464 |........ 182,000 [@......... |-eeer....385,455 oo 0 e 264,000 [..oeeeeenieeee O e O e 316,905 [ ...... 100/100 ........
... Payfix 1.71%
Prologis LP 1.71% JPY JPY Recfix
RCV 5.061% USD ........ 74346GB#8 .............. ES70DZWZ7FF32TWEFA76  |. 06/03/2022 |. 07/26/2042 |...............0 [...... 20,015,396 [5.061% USD ~ [..cccvvvnnnnnnns [N SRR | AR 522,716 |......2,606,625 |@......... |...... 1,093,582 [.........o.eeee O [ 2,421,905 |.cevveeeeeenn O [ 0 e 437,308 [-— ...... 1007100 ........
BUK Infrastructure No ... Payfix 4.77%
2 Ltd 4.77% GBP RCV GBP Recfix
5.875% ..... ... | GI737GAKS ... . THBGLXDRUGQFUS7RNES7  |. 06/16/2022 |. 04/11/2043 |.... 18,115,500 5.875% USD .90,473 . (150,000).... 403,186 [ ...... 100/100 ..
BUK Infrastructure No ... Payfix 4.61%
2 Ltd 4.61% GBP RCV GBP Recfix
5.687% .evvvniiiiiinnnn G1737GAJ8 .............. 7HBGLXDRUGQFUS7RNES7  |. 06/16/2022 |. 04/11/2039 |............... 0 [oeeee 18,115,500 5.687% USD  [occeieiiinnnnns [N R | AR 88,214 |....... (180,000)|@......... |......1,476,817 [.......oceeeee O [en (150,000)f....cevveeeeeee O fevenniiiiinnnn O o 359,532 [-— ...... 1007100 ........
Hines European Core ... Payfix 3.64%
Fund 3.64% EUR RCV EUR Recfix
5.2% USD ceveeieeeeennn L4801*AAB .............. E570DZWZ7FF32TWEFA76 | 07/01/2022 |.07/13/2027 |.......eeeeeenO e 10,522,000 [5.2%USD  |eeeeeiieeeeene [ UUTURRRRT | IR 107,441 |........ (48,000)(@......... [-..eeeeun(45,162))ceeeeeeecnnn O [ 132,000 [-eeeevveeeeeee O [t O e 103,079 [-— ...... 100/100 ........
Lineage Logistics ....Payfix 3.54%
Holdings LLC 3.54% EUR EUR Recfix
ROV 5.275 .....ccceeen N5269BAF5 .............. ES70DZWZ7FF32TWEFA76  |. 08/04/2022 |. 08/20/2029 |...............0 [..oees 20,440,0005.275% USD  [...cceeennnnnnns [N SRR | AR 235,876 |....... (700,000)[@......... |.cce.. (471,266)[...cccvvnnenee. O e 264,000 [..ooeevvvenenn 0 fvniiieiinnnn O e 249,816 [-— ...... 100/100 ........
Lineage Logistics ... Payfix 3.74%
Holdings LLC 3.74% EUR EUR Recfix
RCV 5.348 ......cceee N52698AG3 .............. E570DZWZ7FF32TWEFA76  |. 08/04/2022 |. 08/20/2032 |.........eeeeenO [eeeees 20,440,000 [5.348% USD  [oeeeerennnnnnns [ UUTURRRRT | IR 214,834 |....... (700,000)(@......... |...... (506,867).....ccevvuueeee O |oeen 264,000 [..oeeeeenieeee O e O e 306,931 [ ...... 100/100 ........
Payfix 3.7% EUR
WP Carey Inc 3.7% EUR Recfix 5.1605%
RCV 5.1605% USD ....... 92036UAG8 .............. ES70DZWZ7FF32TWEFA76  |. 08/18/2022 |. 09/28/2032 |...............0 [.eeees 16,219,200(UD e [N SRR | A 139,784 |....... (692,800)|€@......... |.cceee. (715,936)]..ccevvnnneeeenn O feunnnnnns 211,200 [oooeeiiiiiee O v O e 245,009 |-— ...... 1007100 ........
Thames Water Utilities ... Payfix 5.12%
Ltd 5.12% GBP RCV GBP Recfix
5.675% US ..oeeeeennn G8781GAMT ........c..... E570DZWZ7FF32TWEFA76  |. 08/25/2022 |. 11/16/2042 |...............0 [...ees 17,715,000 [5.675% USD  [ccceeeeeeennnnns [} TR | A 39,428 |....... (580,500)(@......... |eeeeeee (77,817 )cueeeeeeennenn 0 e (150,000)[- e eevvemeeeee O feveieeeeeeeeen O e 390,216 [ ...... 100/100 ........
Scotland Gas Networks ... Payfix 6.34%
PLC 6.34% GBP RCV GBP Recfix
5.927% USD ..eevvnnnnnne G7898#AF6 .............. ES70DZWZ7FF32TWEFA76 | 10/13/2022 |. 10/13/2037 |........ceeeenn O o 22,790,000 [5.675% USD  [...cceevennnnnns [N S | A (170,088).....(1,604,000)(@......... |.....(3,585,494)......ccevvennn O ]oeeees (200,000)f....ccvvmneeeee O feuvnniiiiinnnnn O e 430,026 [-—- ...... 1007100 ........
Arc Infrastructure WA (0| PayFix 7.7%
Pty Ltd 7.7% AUD RCV AUD; RecFix
6.51% U oo Q0466*AC3 .............. E570DZWZ7FF32TWEFA76 | 10/12/2022 |. 03/20/2038 |.........cceeenO [oeeees 16,309,80016.51% USD  [occeeeeeeennnnns [} TR | AR (121,176)....... (418,600)]@......... [.....(1,503,712)...eerreeeenne O [ 985,400 |-.veeneeeeeennnn O oo O s 312,457 |-— ...... 100/100 ........
AnglianllaterServices ... Payfix 6.07%
Ltd 6.07% GBP RCV GBP Recfix
6.3095% USD ............ GO369@BH8 .............. 7HBGLXDRUGQFUSRNES7  |. 10/27/2022 |. 11/09/2037 |........eeeenn O o 13,921,200 6.3095% USD  |eevvennnnnnnne [N SRR | IR (23,975)|....... (715,200)[@......... [..c... (891,801)eevvvvvineeenn O s (120,000)f....cevveeeeeee O feveiiiiiinnn O e 263,371 [-—— ...... 100/100 ........
... Payfix 6.28%
Cadent Gas Ltd 6.28% GBP Recfix
GBP RCV 6.432% USD ... | G1746#AJ5 .............. 7HBGLXDRUGQFUS7RNES7  |. 10/25/2022 |. 01/31/2083 |...............0...... 13,785,60016.432% USD  [....coeeeeennnns Ofiiiiiiiieee 0 (45,856)|....... (850,800)|@......... |.....(1,034,587)....ccceceeeee O (120,000)f- .. eeevvmeeeeeee O v O e 212,171 [— ...... 100/100 ........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
... Payfix 2.37%
Equinix Inc 2.37% JPY JPY Recfix
RCV 5.911% USD ........ J2167#AB7 ..o D1t Currency..... Citibank, N.A. .... ES570DZNZ7FF32TWEFA76 |. 12/08/2022 |.03/08/2043 |............... [V 49,743,965[5.911% USD  [occeeeeeinnnnns (U S [ 1,043,939 |...... 4,213,332 @......... |....... (115,198)[....cevvnnennnns [V 6,334,214 |..covneen [V O 0f..... 1,104,480 |— ...... 100/100 ........
... Payfix 2.57%

Equinix Inc 2.57% JPY JPY Recfix

RCV 5.752% USD ........ | J2167#AD3 ... .. |D 1 ........... | Currency..... Citibank, N.A. .... ES70DZWZ7FF32TWEFA76 |.01/19/2023 [. 03/08/2043 |.... . 15,564,202 5.752% USD ...308,963 |...... 2,172,840 |@.. ... 273,535 |... ..2,172,840 |.... 345,577 |-— ...... 1007100 ..

Brussels Airport Co ....Payfix 4.44%

NV/SA 4.44% EUR RCV EUR Recfix

5.466% USD ............. B1401#AP2 .............. D1t Currency..... Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |.02/09/2023 |. 02/28/2033 |............... [V 10,745,000 5.466% USD ~ [cceeeeeeennnnns (U S [ . 62,710 |........ 175,000 |@......... |-eeeees [QETIKI)) R— [ 175,000 |-eeevvnneees [V O [V . 166,051 |-— ...... 100/100 ........

....Payfix 4.22%
Sibelga SC/CV 4.22% EUR Recfix
EUR RCV 5.245% USD ... | B7894#AA6 .............. D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |.02/16/2023 |. 05/18/2033 |............... 0 ...t 10,660,000 [5.245% USD  [...ccevennnnnnns [ [V . T 90,000 (@......... |.eeeeee (267,590))..0uvveeeennnnn [V . 90,000 [.oeevvvnnnnns [V R Of....... 166,619 |-— ...... 1007100 ........
JPMorgan Chase ... Payfix 5.61%

Forth Ports Ltd 5.61% Bank, National GBP Recfix

GBP RCV 5.788% USD ... | G3663#AKT .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 02/22/2023 |. 08/22/2033 |............... [V 6,047,500 [5.788% USD  |oeeeeeuiieennnn (U S [V O 856 |[........ (51,000)(@......... |oeeeeeee (65,185)[...ceeevvnnnnns [ (51,000)]+ccevvmneens [V O (V)] 95,805 |— ...... 100/100 ........

Caruna Networks Oy VWells Fargo Bank, Payfix 4.9% ELR

4.9% EUR RCV 5.8875% National Recfix 5.8875%

USD o GI006EAMS .............. D1t Currency..... Association ........ KB1H1DSPRFMYMCUFXTO9  |. 03/08/2023 |. 05/22/2033 |............... 0f..... 10,550,000 USD [ [ [V . 36,980 |........ (20,000)(@......... |...ce. (457, 742)eveeeeeiinnnn [V (20,000)].ccvvvennnnns [V R (U R 164,993 |-— ...... 1007100 ........

Fidelity International ... Payfix 6.11%

Ltd 6.11% GBP RCV GBP Recfix

6.056% US ...oeevnnnnnnn G3301%AK9 ....ccvvrnnnnn D1t Currency..... Citibank, N.A. .... E570DZWZ7FF32TWEFA76 |. 03/30/2023 |. 06/29/2030 |............... [V 12,370,00016.056% USD ~ [cceeeeeeennnnns (U S [V O 9% |........ 173,000 |@...cceeee [evennnnnns 63,383 |.uuueeeeeeennnn [ 173,000 |-eeeeneneees [V O [V 161,811 |-—— ...... 100/100 ........

South West Water Ltd JPMorgan Chase ....Payfix 5.49%

5.49% GBP RCV 5.4225% Bank, National GBP Recfix

USD e GB279#AEE .............. D1t Currency..... Association ........ 7HBGLXDRUGQFUS7RNES7  |. 04/05/2023 |. 09/20/2038 |............... 0f..... 12,475,000 [5.4225% USD  |.eeevennnnne [ [V PO 209 [oennnn. 278,000 [@......... |..ccee (125,598)]..0uvveceennnnn [V 278,000 [..oeeeevvnnnnnns [V R (U R 243,116 [-— ...... 1007100 ........

Bank of America, ... Payfix 6.11%
Heathrow SP Ltd 6.11% National GBP Recfix
GBP RCV 5.97% USD .... | G4378*AS8 ... D1 .| Currency..... Association ........ BATYDEB6GKMZOO31MB27 |. 04/27/2023 |.07/27/2043 |.... . 31,160,000 [5.97% USD 667,500 |@.. P (1,046,609)|... .. 667,500 |.... 698,692 [ ...... 100/100 ..
JPMorgan Chase Payfix 4.5% ELR
Ferrero Group 4.5% EUR Bank, National Recfix 5.327%
RCV 5.327% USD ........ L3551#AS9 .......cceee D1t Currency..... Association ........ 7HBGLXDRUGQFUSRNES7  |. 05/11/2023 |. 06/20/2035 |............... 0f..... 19,629,000 USD e [ [V . 53,156 |........ 603,000 [@......... |.cc.ee (421,868)......cc0unnnnns [V 603,000 [...oeeevvnnnnnns [V R (U R 338,446 |-— ...... 1007100 ........
... PayFix 5.96%
Linamar Corp 5.96% CAD ICAD RecFix
RCV 6.142% USD ........ 53278LB#3 ......ccennnnn D1t Currency..... Citibank, N.A. .... E570DZNZ7FF32TWEFA76 |.05/26/2023 |. 06/30/2033 |............... [V 14,668,133[6.142% USD  |oeeeeeeneeenne (U S [V 6,314 1........ (62,661)(@......... |...... (153,954)]..ccvveeeens [ (62,661)].ccvveeeees [V O (U 230,664 [— ...... 100/100 ........
... Payfix 4.88%

Streem Group SAS 4.88% EUR Recfix

EUR RCV 6.025% USD ... | PPG448JQ5 .............. D1t Currency..... Citibank, N.A. .... ES70DZNZ7FF32TWEFA76 |. 06/29/2023 |.07/10/2035 |............... 0f..... 13,044,000 (6.025% USD  |eeeeennninnnne [ [V R Of....... 360,000 [@......... |.ccee (316,842))...uuneeeinnnn [V 360,000 [..ooevevvvennnns [V R (U R 225,431 |—— ...... 100/100 ........

Thermo Fisher Bank of America, ... Payfix 4.88%

Scientific Inc 2.02% National EUR Recfix

JPY RCV 5.91% U ....... 883556B@0 .............. D1t Currency..... Association ........ BATYDEB6GKMZ0031MB27 ). 08/24/2023 |. 09/06/2043 |............... [ 9,596,929(6.025% USD  |o..oeieeiennnns (U] [ 26,238 |......... 222,975 10@...cccunn ounnnns (180, 164)[.....cvvvnnnnnns [ 222,975 | eeeenniees [V T [l 215,798 [— ...... 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 18,025,039 | 113,765,218 | XXX 155,291,812 0 18,678,459 0 0 27,492,281 XXX XXX

PAY Fixed 4.388% VWells Fargo Bank,

09/30/28 -REC FEDLO1 |Portfolio Duration Interest National 00 | Fed Funds /

09/30/28 .....ovvennnnnn Hedge ....ovvvviviinnnnns D1t Rates ........ Association ........ KB1H1DSPRFMYMCUFXTO9  |. 09/27/2023 |. 09/30/2028 |............... 0 ...t 10,450,00014.388  [oeeiiiiiiinnnns [ [V R (U R (43,590)] .eevvvnnnnn fornnnnns (43,590),......... (43,590)).cevvnivinnnnns [ [V R Of....... 7,708 | coveeeeiit | e

PAY Fixed 4.305% Vel s Fargo Bank,

09/30/28 -REC FEDLO1 |[Portfolio Duration Interest National 00 | Fed Funds /

09/30/28 ..ccovveennnnnn Hedge ..ovvvivieiinnnnns D1t Rates ........ Association ........ KB1H1DSPRFMYMCUFXTO9  |. 09/26/2023 |. 09/30/2028 |............... [V 13,500,0004.305  feeeeieeeeiinnns (U S [V O (V)] N (XD PR (6,431)f.......... [CIREXTD (U [V O [V 152,062 [ weveeeeeen| e

PAY Fixed 4.29% VWells Fargo Bank,

09/30/28 -REC FEDLO1 |Portfolio Duration Interest National 00 | Fed Funds /

09/30/28 .....ovvennnnnn Hedge ...oovvvvvviinnnnns D1t Rates ........ Association ........ KB1H1DSPRFMYMCUFXTO9  |. 09/27/2023 |. 09/30/2028 |............... 0f..... 33,750,000 4.29 | [ [V R [N R 6,458 | .cevneeee e 6,458 |........... 6,458 |..uuiiiiiinnnns [ [V R (U R 380,156 | weevvnneen | e

PAY Fixed 4.277% Vel s Fargo Bank,

09/30/28 -REC FEDLO1 |Portfolio Duration Interest National 00 | Fed Funds /

09/30/28 ..eevvvnnnnnnns Hedge ..ovvvoiiivvnnnnnns D1t Rates ........ Association ........ KB1H1DSPRFMYMCUFXTO9 |. 09/29/2023 |. 09/30/2028 |............... 0f...... 40,350,000 [4.277  fiieieeees (U] [ T (0]l 31,073 e o 31,073 [.enneeees 31,073 [ (U] [V T [l T 454,498 | .oiiiiii]| i
1029999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Total Return 0 0 0 (12,491)) XXX (12,491 (12,491) 0 0 0 1,104,423 [ XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 18,025,089 | 113,752,727 | XXX 155,279,321 (12,491) 18,678,459 0 0 28,596,704 | 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
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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 18,025,039 | 113,765,218 XXX 155,291,812 0 18,678,459 0 0 27,492,281 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 (12,491)) XXX (12,491 (12,491) 0 0 0 1,104,423 | XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 18,025,039 113,762,727 | XXX 155,279, 321 (12,491) 18,678,459 0 0 28,596,704 | 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 18,025,039 113,752,727 | XXX 155,279,321 (12,491) 18,678,459 0 0 28,596,704 | 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 6,706,828 28,910,673 0 39,322,466 | XXX 39,322,466 4,018,742 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 6,706,828 28,910,673 18,025,039 153,075,194 XXX 194,601,788 4,006,251 18,678,459 0 0 28,596,704 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I




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

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

NONE

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

NONE

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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 0 0 0 0 0 0
Bank of America, National Association ... BATYDEB6GKMZ0031MB27 . |... .... 56,210,000 |.... 41,231,831 |... 56,016,380 (1,226, 773) |- cevvveeeeeiinineeeeeennn 0 [ 5,042,127
Citibank, N.A. oooeiriiiieeieeeeeeeee . E570DZWZ7FF32TWEFATE . 33,830,000 37,667,618 . (4,988,605) .... 40,658,991 | ... (8,267,034))... 11,626,177 |...
JPMorgan Chase Bank, National Association . THBGLXDRUGQFUS7RNES7 . 99,232,000 68,706,451 . (1,977,000) .... 98,093,793 |... (2,670,725))... . 10,658,983 [...eniiiiiiiiiiiiiiis
Wells Fargo Bank, National Association KB1H1DSPREMYMCUFXTO9 . |... .... 12,470,000 |.... 12,504,920 |... (70,022)f... 12,504,920 [.oovveiiiiiinnnnnns (507, 764) |+ eevvneeeeeeennineeeeeenn 0 oo 1,269,417 |oeveeiiiiininnnns 1,234,315
0299999999. Total NAIC 1 Designation 201,742,000 0 160, 110,820 (7,035,626) 0 207,274,083 (12,672,296) 28,596,704 11,709,504
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 0 0 0 0 0 0 0 0 0

0999999999 - Gross Totals 201,742,000 0 160, 110,820 (7,035,626) 0 207,274,083 (12,672,296) 0 28,596,704 11,709,504
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 160, 110,820 (7,035,626)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty 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

12,470,000

.. 12,470,000 (..

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 (1, V or IV)
Bank Of AMEIICA .eeeereeeeeeeieeie e e e e eee e e e e e e e e e e e e e e e e e e e e e e e e e e ennnaan BATYDEBBGKMZOO3TMB27 . [ CASH ....eeeeeeee e eeeee e e e e e 000000-00-0 ....ccen | CASH e ee et et e e e e e e e e e e e e e e e e e e e e e e ennnnnneees |eernnn e e ennas 56,210,000 [..eeneeeeennnneeeens 56,210,000
Citigroup E570DZWZ7FF32TWEFATE . 000000-00-0 ........ .... 33,830,000 |[.... 33,830,000 |..
JP Morgan Chase Bank . THBGLXDRUGQFUS7RNE9T .. .. | 000000-00-0 99,232,000 .. 99,232,000 |..
Wells Fargo .... KB1H1DSPRFMYMCUFXTO9 .. . | 000000-00-0

0299999999 - Total

201,742,000

201,742,000
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

1 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
17321R-AD-8 .........| CITIGROUP COMMERCIAL MORTGAGE CMBS .... ... 2,101,239 |.. .... 2,103,114 |....... 11/10/2046
46647Y-AL-1 JWP_CLO CLO ........... .. 07/17/2029
617638-AU-8 MSBAM_13-C13 CMBS ... .. 11/15/2046
89641A-AV-7 TRINITAS CLO LTD CLO .. .. .ooo... 10/25/2028 ...
28853R-AL-3 .........| ELLINGTON CLO | LTD ECLO_17-1A CLO .... .... 3,002,392 |.. .... 3,002,531 |....... 04/15/2029 ...
83407C-AA-6 .........[ SOFI CONSUMER LOAN PROGRAM ASSET BACKED . .. 75,002 |.. .. 75,623 09/25/2030
04941G-AL-2 .........| ATLAS SENIOR LOAN FUND LTD CLO .. 10,266 |.. .. 10,323 11/17/2027
08162D-AA-6 .........| BENCHWARK MORTGAGE TRUST BMARK CMBS ... .813,400 |.. .814,002 08/15/2057
962210-AD-5 .........| WF-RBS COMMERCIAL MORTGAGE TRU CMBS ... 11,285,868 |.. 11,309,179 12/15/2046
89236T-KNM-6 .........| TOYOTA MOTOR CREDIT CORP CORP FLOATER . 11,003,585 |.. 11,000,000 12/11/2023
9494R-AS-6 .........| WELLFLEET CLO LTD CLO 148,430 |.. 148,852 |....... 04/20/2028 ...
13606K-QL-3 .........| CANADIAN IMPERIAL BANK OF COMM CERTIFICATE OF DEPOSIT ....9,012,702 |.. ....9,000,000 |....... 12/11/2023 ...
83368Y-KF-3 SOCIETE GENERALE SA COMMERCIAL PAPER .. .... 9,010,904 |.. ....9,000,000 |....... 12/11/2023 ...
96221T-AE-7 WF-RBS COMMERCIAL MORTGAGE TRU CMBS .. 4,460,323 |.. .... 4,457,685 |....... 03/15/2047 ...
61763K-BA-1 MORGAN STANLEY BAML TRUST MSBA CMBS 5,243,552 |...ooeeiiiiieeee 5,243,346 |....... 04/15/2047 ...
12591V-AD-3 COMM MORTGAGE TRUST CMBS ... .. 9,485,849 | 9,525,584 |....... 04/10/2047
12597B-AQ-2 CSAIL COMMERCIAL MORTGAGE TRUS CMBS e 3444150 oo 3,459,538 |....... 09/15/2052 ...
12591T-AE-6 .........| COMM MORTGAGE TRUST COMM_14-LC CMBS ... ... 3,856,292 |.. ... 3,857,543 |....... 04/10/2047
46642E-AX-4 .........| JPNBB_14-C21 CMBS ... .2,291,888 |.. . 2,293,318 08/15/2047
617631-AF-7 .........| MSBAM_C16 CMBS . 9,844,951 |.. . 9,868,015 06/15/2047
89115B-27-8 .........| TORONTO-DOMINION BANK (NEW YOR CERTIFICATE OF DEPOSIT ... .CFE .... . 5,006,371 |.. .5,000,000 03/25/2024
08180E-BJ-2 .........| BENEFIT STREET PARTNERS CLO LT CLO LAFE ... .. 1,552,157 |.. ... 1,557,554 |....... 07/20/2029 ...
83407E-AA-2 .........| SOFI CONSUMER LOAN PROGRAM ASSET BACKED . 595,731 |.. 597,169 |....... 05/15/2031 ...
95002B-AA-1 WELLS FARGO COMMERCIAL MORTGAG CMBS 2,533,066 |.. .... 2,565,731 |....... 10/15/2052 ...
06760P-AC-5 BABSON CLO . 1,619,389 |.. ... 1,624,950 |....... 07/20/2029 ...
89115B-10-9 TORONTO-DOMINION BANK (NEW YOR CERTIFICATE OF DEPOSIT 5,005,468 |.. ....5,000,000 |....... 09/13/2024 ...
67108II-BE-8 .| OCH ZIFF LOAN MGMT FUNDING LTD CLO .... 439,491 |.. .. 07/17/2029
46642N-BC-9 JPMBB COMMERCIAL MORTGAGE SECU CMBS ... .... 2,303,490 |.. ...... 09/15/2047 ...
05586F-YV-3 .........| BNP PARIBAS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT .... .... 8,013,030 |.. ....8,000,000 |....... 07/08/2024
92330W-BJ-5 .........| Venture CDO Ltd CLO . 4,888,355 |.. . 4,918,680 10/20/2028
06367D-BM-6 .........| BANK OF MONTREAL (CHICAGO BRAN CERTIFICATE OF DEPOSIT 10,008,150 |.. 10,000,000 07/22/2024
617446-8J-1 .........| MORGAN STANLEY CORP FLOATER . 4,852,176 |.. . 4,863,577 07/22/2025
12592G-BD-4 .........| COMM MORTGAGE TRUST COMM_14-CR CMBS ... .... 9,818,994 |.. .... 9,819,063 |....... 08/10/2047
46643A-BE-2 .........| JPMBB COMMERCIAL MORTGAGE SECU CMBS ... ... 9,733,729 |.. .... 9,742,071 |....... 09/15/2047 ...
01749T-AN-0 .........| ADAGIO CLO CLO o 5,804,358 |eeiiieeeeeeees 5,919,953 |....... 01/15/2030
87974H-AS-0 .........| TELOS CLO LTD CLO ... 4,749,854 |.. ... 4,774,163 |....... 01/17/2030
55821T-AA-5 Madison Park Funding Ltd CLO . ... 8,319,952 |.. .... 8,572,387 |....... 04/15/2029 ...
64129U-BS-3 NEUBERGER CLO CLO .vvvuveiesiieisiien st snessssnessnnnennnnes | [eeeeeene LA FE L 2,843,253 |.. ... 2,889,234 |....... 04/22/2029 ...
92912V-AY-1 VOYA CLO CLO .... ... 3,772,393 |.. .... 3,760,256 |....... 04/17/2030
125510-AL=0 ...oeeet | CIFC_CLO CLO vt sneeseneene | e TAFE [ 5,825,945 |.. .... 5,805,144 |....... 10/24/2030 ...
69702B-AA-9 .........| PALMER SQUARE CLO CLO . . 3,316,528 |.. . 3,302,128 07/20/2029
87249A-AA-3 ......... . 4,968,649 |.. . 4,933,165 01/20/2031
2027A0-KN-8 .........| COMMONWEALTH BANK OF AUSTRALIA CORP FRGN FLOATER . 6,754,439 |.. . 6,750,000 01/10/2025
92915C-AQ-7 .........| ING INVESTMENT MANAGEMENT CLO CLO . 1,383,045 |.. . 1,374,439 01/20/2031
902674-YU-8 .........| UBS AG (LONDON BRANCH) CORP FOREIGN ... . 9,417,620 |.. . 9,416,100 01/13/2025
14310M-AW-7 .........| CARLYLE CLO .... 8,905,147 |.. .... 8,967,909 |....... 04/17/2031
69702H-AA-6 .........| PALMER SQUARE CLO CLO .... ... 7,164,211 |.. .... 7,198,031 |....... 10/15/2029 ...
69690C-AA-1 PALMER SQUARE CLO CLO .... ... 3,139,882 |.. ... 3,127,167 |....... 04/15/2031 ...
09629P-AA-4 BLUEMOUNTAIN CLO 1 LTD CLO ... 4,978,608 |.. ... 4,951,117 |....... 07/15/2031
14315L-AA-2 CARLYLE CLO evuviieiiiiiiiies sttt snessssneennnns | [eeeeeene WA FE i L 3,053,644 |...ooiiiiiiiid 3,034,469 |....... 07/27/2031
14311X-AA-0 .........| CARLYLE CLO .... 2,475,066 |.. .ee. 2,463,123 |....... 04/20/2031 ...
81881J-AC-6 .........[ SHACKLETON | CLO LTD CLO .8,871,763 |.. . 8,847,945 05/07/2031
12653V-AA-4 .........| CREDIT SUISSE MORTGAGE CAPITAL CMBS ... . 9,964,391 |.. . 9,975,183 05/15/2036
05565E-CD-5 ......... [ BMII US CAP CORP LLC CORP FLOATER 10,015,088 |.. 10,000,000 08/11/2025
74250P-AB-1 .........| PRINCIPAL LIFE GLOBAL FUNDING CORP FLOATER .9,985,866 |.. 10,000,000 08/28/2025
17325F-AZ-1 .........| CITIBANK NA CORP FLOATER ..9,999,455 |.. 10,000,000 09/29/2025
23306G-AA-5 .........| DBGS MORTGAGE TRUST DBGS_18-BI CMBS ... ... 3,819,171 |.. .... 4,060,410 |....... 05/15/2035 ...
233062-AA-6 .........| DBCG MORTGAGE TRUST DBCG_17-BB CMBS ... 6,233,836 |.. .... 6,295,276 |....... 06/15/2034 ...
482598-AA-7 KNDL 2019-KNSQ CMBS ........ccvveennns ... 3,982,194 |.. .... 4,000,000 |....... 05/15/2036 ...
94988J-6E-2 WELLS FARGO BANK NA CORP FLOATER . ... 9,021,111 |.. .... 9,000,000 |....... 08/07/2026
12482H-AA-2 CAMB COMMERCIAL MORTGAGE TRUST CMBS .... 8,905,548 |.. .... 9,049,977 |....... 12/15/2037 ...
05683F-AJ-8 BAIN CLO CLO .... . ... 1,003,725 |.. ... 1,005,623 |....... 01/20/2032 ...
48661T-AJ-4 .........| IRRADIANT CLO CLO AFE ... ... 3,436,826 |.. .... 3,441,609 |....... 10/15/2031
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 331,464,766 332,412,816 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 331,464,766 332,412,816 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 331,464,766 332,412,816 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 331,464,766 332,412,816 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
06054C-CB-9 ......... | BOFA SECURITIES INC COMMERCIAL PAPER .......iiiiviniiiiiiiinii i | __________ | .......... TEFE o e, 10,000,000 [ 10,000,000 |....... 10/18/2023 .......

E11



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

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page 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

12509Q-AY-9 .........| CDP FINANCIAL INC COMMERCIAL PAPER Ao e 1O FE .... 2,000,000 |.. .... 2,000,000 |....... 11/01/2023
00084B-A5-3 .........| ABN AMRO FUNDING USA LLC COMMERCIAL PAPER .... L 1LEFE ... . 8,865,600 |.. . 8,865,600 01/05/2024
12509Q-BR-3 .........| CDP FINANCIAL INC COMMERCIAL PAPER ...1.CFE ... .5,000,000 |.. .5,000,000 01/18/2024
50244L-D8-4 ......... | LVMH MOET HENNESSY LOUIS VUITT COMMERCIAL PAPER .. ...1.DFE .... ... 8,734,475 |.. .... 8,734,475 |....... 04/08/2024 ...
83050W-GR-9 ......... | SKANDINAVISKA ENSKILDA BANKEN COMMERCIAL PAPER ... ...1.DFE ... ...10,000,000 |.. ...10,000,000 |....... 05/31/2024 ...
68328G-F3-5 ONTARIO TEACHERS FINANCE TRUST COMMERCIAL PAPER .1DFE. .... 5,291,097 |.. .... 5,291,037 |....... 06/03/2024 ...
46656H-AM-4 JP MORGAN SECURITIES LLC COMMERCIAL PAPER . 1DFE. ....9,000,000 |.. ....9,000,000 |....... 08/01/2024
05571E-CF-2 BPCE IAN COMVERCIAL PAPER ... LEFE. ... 9,500,000 [.. <+ 9,500,000 |....... 08/05/2024 ...
07273L-HD-3 Bayer Corp COMMERCIAL PAPER ........cocoiviieiiiiiiiiiiiiisiisiiscsicisicscsennen | e 2 AFE 6,686,331 | 6,636,331 08/13/2024
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 75,027,442 75,027,442 XXX
22536lI-BJ-4 CREDIT INDUSTRIEL ET COMMERCIA CERTIFICATE OF DEPOSIT ...10,000,000 |.. ...10,000,000 |....... 10/18/2023
89788L-6G-4 TRUIST BANK CERTIFICATE OF DEPOSIT ..eeeeeieeeeeennieeeeeemnneeeeeemmmeeeeeemmmmeeeeemmnnes oo Do oo, 4,000,000 |.. .... 4,000,000 |....... 10/31/2023 ...
60710R-60-3 MIZUHO BANK LTD (NEW YORK BRAN CERTIFICATE OF DEPOSIT ...10,000,000 |.. ...10,000,000 |....... 11/30/2023 ...
86565F-WT-5 SUMITOMO MITSUI BANKING CORP ( CERTIFICATE OF DEPOSIT ...10,000,000 |.. ...10,000,000 |....... 11/30/2023 ...
05966D-4K-5 .........| BANCO SANTANDER SA (NEW YORK B CERTIFICATE OF DEPOSIT ... .... 5,500,000 |.. .... 5,500,000 |....... 12/05/2023 ...
05966D-X4-9 .........| BANCO SANTANDER SA (NEW YORK B CERTIFICATE OF DEPOSIT ... .5,000,000 |.. .5,000,000 12/05/2023
65603A-MD-0 ......... [ NORINCHUKIN BANK (NEW YORK BRA CERTIFICATE OF DEPOSIT ... ..9,999,938 |.. ..9,999,938 12/19/2023
55380U-KN-6 ......... | MUFG BANK LTD (NEW YORK BRANCH CERTIFICATE OF DEPOSIT ... .7,000,000 |.. . 7,000,000 01/05/2024
86565F-S9-4 .........[ SUMITOMO MITSUI BANKING CORP ( CERTIFICATE OF DEPOSIT ... ....5,000,000 |.. ....5,000,000 |....... 02/05/2024 ...
86564P-CG-4 .........| SUMITOMO MITSUI TRUST BANK LTD CERTIFICATE OF DEPOSIT ..oeeveeeeeeneeeeeemnneeeeemnenes | oo oo i e 9,999,947 |.oeiiveiieeieiiiaan 9,999,947 |....... 02/20/2024 ...
8574P1-NK-8 STATE STREET BANK AND TRUST CO CERTIFICATE OF DEPOSIT ....5,000,000 |.. ....5,000,000 |....... 03/05/2024 ...
87019W-KP-9 SIWEDBANK AB (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT . .... 8,000,000 |.. ....8,000,000 |....... 03/20/2024 ...
8695R-3Z-1 SVENSKA HANDELSBANKEN AB (NEW CERTIFICATE OF DEPOSIT . .... 3,499,651 |.. .... 3,499,651 |....... 03/25/2024 ...
06052T-5!I-6 BANK OF AMERICA NA CERTIFICATE OF DEPOSIT . .... 3,000,000 |.. ....3,000,000 |....... 04/08/2024 ...
05586F-P9-2 BNP PARIBAS (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT . .... 2,000,000 |.. .... 2,000,000 |....... 05/07/2024 ...
96130A-TH-8 .........| WESTPAC BANKING CORPORATION (N CERTIFICATE OF DEPOSIT ... ...10,000,000 |.. ...10,000,000 |....... 05/10/2024 ...
8574P1-NU-6 .........| STATE STREET BANK AND TRUST CO CERTIFICATE OF DEPOSIT ... .5,000,000 |.. .5,000,000 05/21/2024
87019W-NK-7 .........| SWEDBANK AB (NEW YORK BRANCH) CERTIFICATE OF DEPOSIT ... . . 2,000,000 |.. . 2,000,000 07/19/2024
65558U-2F-8 ......... NORDEA BANK ABP (NEW YORK BRAN CERTIFICATE OF DEPOSIT ....ccevvuenniiiiiiiiiiieiciiiiiees .... 9,500,000 |.. .... 9,500,000 |....... 08/05/2024 ...
9609999999. Subtotal - Cash (Schedule E Part 1 type) 124,499,536 124,499,536 XXX
74440E-30-0 .........| DRYDEN CORE FUND MM SER MMMF PRU Institutional Money Market . . TAFE ... ..213,793,739 ..213,793,739 .. 01/31/3100
01626V-X4-0 .........[ ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER 2.AFE ... 9,995,400 |.. 9,995,400 10/04/2023
01626V-X6-5 .........[ ALIMENTATION COUCHE-TARD INC COMMERCIAL PAPER .. 2.AFE ... . 4,996,139 |.. . 4,996,139 10/06/2023
42250R-XC-8 ......... | HEALTHPEAK PROPERTIES INC COMMERCIAL PAPER 2.AFE ... ... 14,974,333 |.. ... 14,974,333 |....... 10/12/2023 ...
45856X-XG-7 .........| INTERCONTINENTALEXCHANGE GROUP COMMERCIAL PAPER .. 2.AFE ... .. 7,981,333 |[.. .. 7,981,333 |....... 10/16/2023
86723B-XK-1 .........[ SUNCOR ENERGY INC COMMERCIAL PAPER 2.AFE ... 9,971,900 |.. 9,971,900 |....... 10/19/2023 ...
59501R-XP-0 .........[ MICROCHIP TECH INC COMMERCIAL PAPER 2.AFE ... 9,965,656 |.. 9,965,656 |....... 10/23/2023 ...
78476H-XR-9 ST ENGINEERING NORTH AMERICA | COMMERCIAL PAPER .1DFE. 4,982,000 |.. 4,982,000 |....... 10/25/2023 ...
78477G-XR-0 STE TRANSCORE HOLDINGS INC COMMERCIAL PAPER . 1DFE. 4,982,000 |.. 4,982,000 |....... 10/25/2023 ...
903520-XR-3 UDR INC COMMERCIAL PAPER .......cccevmeuiiieeennnns L2.AFE . 9,962,800 |.. 9,962,800 |....... 10/25/2023 ...
42824G-XX-3 .........| HEWLETT PACKARD ENTERPRISE CO COMMERCIAL PAPER 2.AFE ... .... 9,953,500 |.. .... 9,953,500 |....... 10/31/2023 ...
38150U-YU-9 .........| GOLDMAN SACHS INTERNATIONAL COMMERCIAL PAPER ... 1.EFE .... 6,937,972 |.. . 6,937,972 11/28/2023
60676N-ZD-1 .........[ MITSUBISHI CORP (AMERICAS) COMMERCIAL PAPER .... 1.EFE ... 14,833,621 |.. 14,833,621 12/13/2023
02665K-2J-9 .........| American Honda Fin Corp COMMERCIAL PAPER .. . 9,876,933 |.. . 9,876,933 12/18/2023
67077V-2J-0 .........[ NUTRIEN LTD COMMERCIAL PAPER .................. N T . . 4,937,708 |.. . 4,937,708 12/18/2023
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 338,145,035 338,145,035 XXX
9999999999 - Totals 869, 136,780 870,084,830 XXX
General Interrogatories:

1. Total activity for the year FairValue $ -oooveeevvveennnenne 2,573,761  Book/Adjusted Carrying Value $ «..oovvevnieinns 2,371,069

2. Average balance for the year FairValue $ -ooooeeeeennnes 1,002,019,041 Book/Adjusted Carrying Value $ - oveviennnne 1,003,110,019

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

NAIC1 § ... 770,832,797 NAIC2 $ ........... 99,252,033 NAIC3 $ .o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ .o 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life Insurance Company

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

First National Bank of Omaha
................................................. Omaha, NE ....cccooviiicininine ...0.000 20,195,448 |...........5,963,415 |........... 5,655,521 |.
JP Morgan Chase Bank . New York, NY . |..5.080 |.. ....25,191,390 |.. 22,410,644 |..........29,142,363 |..
US Bank ..o Omaha, NE ..o ..0.000 [ 0 | 0 (104,653,554)|...... (102,522,625)|........ (96,121,121)[..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 8,826 0 102,368 107,621 169,876
0199999. Totals - Open Depositories XXX [ XXX 491,988 0 (59,164,347) (74,040,947) (61,153,361)
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 491,988 0 (59, 164,347) (74,040,947) (61,153,361)
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

491,988

(59, 164,347)

(74,040,947)

(61,153,361)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE United of Omaha Life 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

ol|o|o|e|e

[ O 09/28/2023 .......... ULV RN 10/05/2023 ...
09/21/2023 . K .... 10/31/2023
[ O 09/21/2023 .......... ULV RN 10/31/2023 ...

Brookfield Corporate Treasury Ltd. ...
McCormick & Company, Incorporated ..

...... 9,993,644 ..
...4,977,167 |..

Microsoft Corporation e e 4,977,875 |..
...................... LT TP PP PPPPPPPTNN [FPTTTTTTTPOR IOPPUPPRR 1(c) 224 V221 S PUPPPTII . e 1073172023 oo | 4,977,917
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 24,926,603
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 24,926,603
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 24,926,603
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 24,926,603
31846V-41-9 ....... FIRST AMER:TRS 0BG V 09/05/2023 ..........
31846V-53-4 ....... |FIRST AMER:US TRS MM Y 09/05/2023 .
94975H-29-6 ........ ALLSPRING: TRS+ MM | 06/02/2023 ..........
8209999999. Subtotal - Exempt Money Market Mutual Funds - as

8609999999 - Total Cash Equivalents

24,926,606
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