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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets
1. BONAS (SChEAUIE D) ...ttt oo 734,191,502 | [ 734,191,502 | 715,648,024
2. Stocks (Schedule D):
2.1 Preferred SLOCKS ...ttt e 1,000,000 | [ 1,000,000 |.eoevveierenne 1,000,000
2.2 COMMON StOCKS ...ttt ettt ee e e eeeee e e oo 2,077,800 |..eeeeeeeeeeeeeeeeeeeeeeees e 2,077,800 |..ccooveeeeenee 2,070,600
3. Mortgage loans on real estate (Schedule B):
BT FIISTHENS e s 433,529 | [ 433,529 | 478,099
3.2 Other than first lIENS..........couiiiiieee e [ [ o e
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt e s s eseseasssnnsns [oeeseseseseneesessesessssseneneans oeseessssssesesesenenenesnnssnnnes [erseunseseneeenesesssssseseeene [roeeeenenneneeas 4,958,670
4.2 Properties held for the production of income (less
B e ENCUMDIANCES) .ouvevieieienieieieieeeieieseeenes [eeeseseeseieseeieseseseeeesieses [orterinieiinte ettt steerees eeeeeiesseieseseeseese s eenees [eeeeeseeesesees e eae s eaenens
4.3 Properties held for sale (less $
ENCUMDIANCES) ......vveveiiitetceeeee ettt se s s s s s st esssnan s [eeeeeeeneeeeaes 4,590,287 |.eeeeeeeeeeeeeeeeeeeeeeen e 4,590,287 .o
5. Cash($ .o 29,491,706 , Schedule E - Part 1), cash equivalents
[ J 37,983,520 , Schedule E - Part 2) and short-term
investments ($ ., Schedule DA) ............... ...67,475,226 |... ...67,475,226 |... ... 54,295,178
6. Contractloans (including $  .oveevevnvrrrreieeceeene premium notes) ...... |-oeeeeeeens 21,403,829 |.......ccovvee.... 145,432 | 21,258,397 |.cooeeee 20,629,475
7. Derivatives (Schedule DB) ..o [ [ [ [
8. Other invested assets (Schedule BA) ...........cccoorueueueeeeeeeceeeeeeeeecee e 18,517,534 |.. 294 |. 18,517,240 |.. ... 18,625,706
9. ReCEIVADIES fOr SECUMLIES .......viiiiecicicieic e [eosss s [t oeessssinssssessssssssisnsnes [roesseininennnas 1,100,000
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccceivees | eeriiiiiiiiiiiiiiiiiiis [ [ oo
11.  Aggregate write-ins for iNVested @SSEtS ...........coviiiiiiiiiiiiinsses [ [ [ [
12. Subtotals, cash and invested assets (LINES 110 11) ...oovoviveveveeeeieieicieieeiens foeeereneeeneas 849,689,708 |......cccoeveeene. 145,726 |................ 849,543,981 |................ 818,805,752
13. Title plantsless § ..o charged off (for Title insurers
{10117 O O R S OO POOT OO
14, Investment incOme due and 8CCTUED ............cuovururimeurimeenieieieeeeeeeeeeeieienseeas e 9,883,852 |....couiviiieieees e 9,883,852 |.....ccvvrnnne 9,299,612
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 2,007,010 |.ooovoeecieins 292,450 |..ooiiinnns 1,714,561 oo 1,540,586
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) ..........cccoveveveiiveucicicieeeeee e [eeeeeieeeens 61,135,889 |...ooeoeeeeeeeeeeeeeees e, 61,135,889 |.oovonnen 58,661,694
15.3 Accrued retrospective premiums ($  .....cooeeiiiiiiiiies ) and
contracts subject to redetermination ($ ........coceoeeeiereiiiiennne. ) creene e e e e
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts ............coceeeveee foeeeeeeeeenennn. 1,865,678 ..o oo 1,865,678 |..ccveeeee 1,117,424
17.  Amounts receivable relating to uninsured plans ............ccccoeoieiiiiiiiiniineins e [ [ o
18.1 Current federal and foreign income tax recoverable and interest ther€on ... |o......cooeeeerieiinnniie oo [ oo 1,262,402
18.2 Net deferred tax @SSEt ..........ccvuiueiiiriiieicieieeee e [ 81,498,743 |.....coeeev. 68,570,776 |......cceuenee. 12,927,966 |......ccovvneene 11,832,390
19.  Guaranty funds receivable or 0N dePOSIt ...........cccocevvveveveveeeeceeeeieieieeieees |oereeeneeeeeeeens 1,293,231 | oo 1,293,231 [ 1,515,104
20. Electronic data processing equipment and SOftWAre .............ocoeveveeeerenenen foovevccccnnns 2,436,710 | 2,436,710 |ooeeeeeieeeeeeees e
21.  Furniture and equipment, including health care delivery assets
(B e ) s [ 49,694 | 49,694 ... [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | v o
23. Receivables from parent, subsidiaries and affiliates ................ccccocceveveevieeens fooveviiiniinns 1,057,857 | oo 1,057,857 |.ocveernee 1,018,896
24. Healthcare ($ cooeoeverrereeeeceeeeenes ) and other amounts receivable ...... [....ccccccene... 24,128,731 | 24,078,928 |....cooeveeeee 49,808 |....ooeeeee 15,310
25. Aggregate write-ins for other than invested assets .............cccceeeeeriririeeeees [ 1,851,972 | oo 1,851,972 | 1,158,664
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvveeieeveriiiiiieceeieieiee e s 1,036,963,967 |.......coec.c.... 95,574,279 |..covenee 941,389,688 |................ 906,399,035
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo | ) ) OO PSR USROS
28. Total (Lines 26 and 27) 1,036,963,967 95,574,279 941,389,688 906,399,035
DETAILS OF WRITE-INS
i 0 T T RSO RO OO TS U ST SPPRTR SRR URTRS PR OUPRN
0 O R PSPPI ST PT TN
B L0 T T RO RO OO T U SRS PR ST TS UPTRSURTRROURRN
1198.  Summary of remaining write-ins for Line 11 from overflow page ..o fooriririniiiiiciciiiiiii o oo [oosene s
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Transferable state tax credits ..1,851,972 |.. ..1,851,972 |.. ..1,158,664
28002, et e et et e e b et e e E et e he e e e b et e s neeeanreenaneee s reeeae|oseeeeneeeeeneeenneesneeenaneeean [ereeeetneeene e e e neeenan e e e neeeean [ereeean e e et e et e e e e e e e sne [reeenr e e e e e
2501 O O PO ST RPN PPN
2598. Summary of remaining write-ins for Line 25 from overflow page ............coooo fooome e e
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 1,851,972 1,851,972 1,158,664




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current Year Prior Year
1. Aggregate reserve for life contracts $ ............... 670,918,616 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ................cccccooeveinennen. MOACO RESEIVE) ......ocviiiiiiiiiiiiiiees [ 670,918,616 636,306,976
2. Aggregate reserve for accident and health contracts (including $ ................. ... 17,428,096 |... . 18,161,049
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  ...................ce.o..o......  Modco Reserve) ...... ..o, 50,211,695 50,173,451
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 1SS COl. B) ......cccueuiuiuimiiiieieieieiecceteeeeeieieeeeeeeeeeeseeeeeeesesnesessseeeeesesnssssssssesoooneseeeeons 19,570,755 [ovivieinnn 15,398,426
4.2 Accident and health (Exhibit 8, Part 1, LINE 4.4, COL. B) ....c.c.ceveviieeieieiiieieieieieiee ettt ese s s sse sl 8,299,256 |....cocvevernnne 9,210,321
5. Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) .... R
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 $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  .............c.ocoovviiin. Modco)
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
. J U discount; including $ ... 1,466,984 accident and health premiums (Exhibit 1,
Part 1, Col. 1, SUM OF INES 4 @NA T4) ... .ottt ettt ettt et eeebeeteeeeesesteeseeaeeseeaeanesseesesneaneeneenesnesnesnnns fooooiosise 4,690,059 |....coveee 5,037,023
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMTACES .......... ..o i e e oo seee e s s eeeeeeeeeeeeeen |oeeeeeeee e e e e eeeeeeeee e ees e
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
[o=T L= IO T OO SO OSSOSO T PP T OO U TSRO PTURUSSOPRSTPRRRTPRUY ASUSRURSRUTTION 10,486,108 |......cccenve. 12,037,755
9.4 Interest maintenance reServe (IMR, LINE B) ........oii ittt ettt ettt testestesseseesseesesaeeteseeenesneenesnesnessesnnssnss |ooooesisiseen 14,297,257 oo 15,271,447
10. Commissions to agents due or accrued-life and annuity contracts $
$ e 801 and deposit-type contract funds $ ..o,
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6)
15.1 Current federal and foreign income taxes, including $ on realized capital gains (losses)
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18. Amounts held for agents' account, including $
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ....
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COl. 7) ...ttt e et e e st e e e e s e e see e s e eneeeneeas
24.02 Reinsurance in unauthorized and certified ($ ..............ocoocooevveeinn. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .......
24.04 Payable to parent, subsidiaries and affiliates .............ccccoeeiiriiiiiinnnn,
24.05 Drafts outstanding ..........cccceeveiieiieniineceeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccccceueee
24.09 Payable for securities .....
24.10 Payable for securities lending .........cccccooeeieiieiienies
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities 24,346,289 22,355,621
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .... 842,275,293 815,684,057
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) . 842,275,293 815,684,057
29. Common capital stock . 2,500,000 2,500,000
30.  Preferred Capital SIOCK ............ccoiiiiiiiiiiic ettt ae et te e eaenes [eeseseeeeaeee et en et ee e eneeeens
31. Aggregate write-ins for other than special SUIPIUS FUNAS ..........oiiiiiiiiii et se e e e e e e eeeeee oe e oo e e eeeeeeeeeeeeeeaans
32. Surplus notes .. 160,000,000 .. 160,000,000
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ... 436,077,065 382,827,065
34. Aggregate write-ins for special surplus funds
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ in Separate Accounts Statement) ........ 96,614,395 88,214,978
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 99,114,395 90,714,978
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 941,389,688 906,399,035
DETAILS OF WRITE-INS
2501.  Unclaimed funds 24,346,289 22,355,621
2502.
2503. ... SRR
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498)(Line 34 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1 less
0L, 8) ettt bt E £ E R e R e £ R L £ e b e R e R £ R oA £ R R £ R e e R b e e b e e b e e E et Rt b et R st b bt et ee et et
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) 27,541,487 |...covvvne 31,159,542
4. Amortization of Interest Maintenance Reserve (IMR, Line 5) 966,260 |.......ccorveenenn 915,679
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) ......ccoovvvvvnivnininininicnee o 41,049,918 [l
7. Reserve adjustments 0N reiNSUrANCE CEAERMA ...........ccouiiiiiiiiiiiiii ettt et ettt s e e saeesaeeneenesneeana|eabe et e et e st e s s s seesreesreeans [oeessessseesre e st e e reereeaeenes
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 65,052 121,969
9. Total (Lines 1 to 8.3) 526,664,688 540,211,865
10. Death benefits 167,948,343 | 179,025,420
11.  Matured endowments (excluding guaranteed annual pure endowments) ...833,975 |... .. 848,916
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operatlons Summary Line 18, Col. 1)
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  GrOUP CONVEISIONS ....ccvieiieiieiieiiieieeiiee e sieesteesteenseeseeneenns
17. Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life CONtINGENCIES ............cciiiiiiiiiiii e e [
19. Increase in aggregate reserves for life and accident and health contracts 33,878,687 25,838,017
20.  Totals (LINES 10 10 1) ...viuiiiiiiiiiii it bbb bbb bbb e 283,078,732 |...covvennee. 286,104,642
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, €0l 1) ittt b ettt e ettt ettt ne et e s sennesennenes [rensennnnenennns OO, 9O, 047 47,830,355
22.  Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1) .....cccccevevvrvrrvneeeeecfrrveeciinenn 979,616 [ 1,009,492
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Cols. 1, 2, 3, 4 and 6) 212, 729 308 [ 221,483,654
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3 + 5) 22,060,033 |...cocvvennee 22,383,871
25. Increase in loading on deferred and uncollected premiums 5,234,594 |... 6,319,728
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 575,016,330 585,132,741
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
Line 28) . (48,351,642)|................ (44,920,876)
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
minus Line 30) (48,351,642)|................ (44,920,876)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) (5,439,965) (5,373,124)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......cceuiuiiiiiieeieieteteeeeee ettt et s st sessss s s et (42,911,677) e (39,547,752)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ s (269,591) (excluding taxes of $  ..c.ccevvvrvrirrrnnnne 59,222 transferred to the IMR) (1,269,960) 2
35.  Netincome (Line 33 plus Line 34) (44,181,637)|..cccvnnne (39,547,749)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) .......cccoeueiiiieiereieiieieee e 90,714,978 84,541,868
37.  Netincome (Line 35) (44,181,637)|..cccvnnne (39,547,749)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (78174 | (4,284)
39. Change in net unrealized foreign exchange capital gain (loss) ...
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorlzed and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 MiINUS COL. 1) ...ttt see e e s
46. Surplus (contributed to) withdrawn from Separate Accounts during period ....
47. Other changes in surplus in Separate Accounts Statement ....
48. Change in surplus notes
49. Cumulative effect of changes in acCoUNtiNG PrINCIPIES .........ooiiiiiiiiieie ettt s se e e e e e sseesne e e [
50. Capital changes:
50.1 PRI IN .veieetiieteieteiete ettt ettt ese e se e eses e et e e e s ese s es e s es e s s ese s e s et eseae et en s eseae s eA e s ese s ese s ese s esensesentesenseseneesenesesesesenseses ernte ettt [t
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........ccccceeeeeene
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccvcveueveueueuieeieie e 8,399,417 6,173,111
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 99,114,395 90,714,978
DETAILS OF WRITE-INS
08.301. Gain from utilization of transferable state tax credits
08.302. Miscel laneous income
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398)(Line 8.3 above) 65,052 121,969
2701. Penalties from regulatory authorities ...1,000
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above)
5301.
5302.
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

CASH FLOW

-
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12.

13.

14.
15.

16.

17.

18.
19.

1 2
Current Year Prior Year
Cash from Operations
Premiums COllECted NEt Of FEINSUIANGCE .........c.cuiuiiiiiieitiei ettt bttt [re e nes 448,022,804 |................ 438,050,536
NEE INVESIMENE INCOME .......ieiiieiei ettt ettt n b 26,898,307 |......cccennene. 30,318,282
IVSCEIBNEOUS INCOIMIE ..v.eocereeacereeaeseeseseeseeseeseeseeseeseeaeeseeeesesees s eeseesee e s e s e e E e eE 428428428428 e e e st 40,866,715 60,579,526
TOtal (LINES T HIOUGN 3) ..ottt ettt ettt s et e e sttt s s e s s es e s et et et e s esean s ss s e s etesessan s esesesesesesesnananas 515,787,827 528,948,344
Benefit and 10SS related PAYMENTS ...........ccccveviviiiieeeieeceeie ettt e ettt et s e e et s st ettt ess s s ssesesesesesesssnsssssasesesesesesnsssssnas |oreseseseseseas 251,583,986 |............... 265,485,210
Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES .........ccceeiiiiiiiiiiinieiieseeseeseeeeeees [ [
Commissions, expenses paid and aggregate Write-ins for ABAUCHONS ..............c.c.cueveuiueuiiiieieieteeeeeee e [re e seeeeeeees 291,831,440 |................ 293,516,858
(D 1V Te =T oo S o =T o i (ol oTo] o3, g To] o[- £ OO ST PROPR TP
Federal and foreign income taxes paid (recovered) net of $ ........c.c.coccee.. (210,369) tax on capital gains (losses) ............... (7,939,352) (4,869,312)
Total (LINES 5 thIOUGN 9) ...ttt ettt ettt ettt s et e e ettt s s e s s e s e s e s e s et e s esesn s e st et etesessan s esasasesesesesnanana 535,476,074 554,132,756
Net cash from operations (Line 4 MINUS LINE 10) ..........ceoioieieiiiiriietetieiiee et sttt et st seses s s s s sesesennene ] (19,688,247) (25,184,413)
Cash from Investments
Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt [eee s 45,651,169 |....ccvvneene 111,281,478
LS (o ol < T A FESU
12.3 MOIGAGE IOBNS .........vvvieieieieeeeeee et ceeee ettt ettt a et e et e e et et et s e s st et e s et et e s e s e s e sess et e s s eseb et esessas s st esesesesesesn s s ssssesesesesssnsnsssasas|eseneneneneneanenenenn 44,570 | 41,970
T2.4 REAI ESTALE ...t R e e e e e ereeresaeeaesreare s [ereere e e s e e e e s e ates [ereeteee et
12.5 OhEr iNVESIEA @SSELS .....vuieviiiiieicietcee ittt bbbttt bbbttt bbbt neene [oesinessines e 437,659
12.6 Net gains or (losses) on cash, cash equivalents and Short-term iINVESIMENS .............c.ccocveieveveueuciceie et oo (11,134) [ (3,327)
12.7 MISCEIIANEOUS PIOCEEAS ..........cececvvieeeeeeceeteteeeeeeeete et esesasaeaetesesesssaetesesesensssesesesesensssesesesessnsssesesesensnsnastesasensssnsetasasansnsnsasas 1,100,049
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....coovoviviueueuieieeeeieie ettt ettt essssss s s s st essss s esssssens oeneneseseseseais 46,784,654 |................ 111,757,781
Cost of investments acquired (long-term only):
131 BONGS .ottt ettt [eee s 65,022,689 |.............. 110,026,825
1312 SOCKS ...ttt 7,200 oo 1,200

13.3 Mortgage loans

13.4 Real estate

13.5 Other invested assets

13.6 MIiSCElANEOUS @PPICALIONS .........covvvitetitceieee ettt ettt ettt e et ettt s se s s s e s e s s e b e s essss s es st esesesesesesnas s ssasesesesenis 1,100,000
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieieeeeeeceeeie ettt s et s s s seseananas 65,029,889 111,130,687
Net increase/(decrease) in contract 10ans and PrEMIUM NOLES ...........cccocvoviviueueuerieiieeeeeeteteseseseees e ese e tetessss s s eseseseseseseseennas 640,713 (155,119)
Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiirieieieieieieteeeeeeee et (18,885,948) 782,213

Cash from Financing and Miscellaneous Sources
Cash provided (applied):
16.1 SUIPIUS NOES, CAPITAI NMOES ...ttt ettt e e e e a e e s et e b e e b e e s e e eaeeeaeeeneeeneeeseenseenseeseenneennean
16.2 Capital and paid in surplus, less treasury stock ...
16.3 Borrowed funds

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

16.5 Dividends t0 STOCKNOIAETS ............coiiiiiiiiic e [ [

16.6 Other cash Provided (PPHEA) ............ceueuiiiiiriiereiiieieee ettt b et e et se b es s e e s bbb s s e bbb s ssnsnsetanas (1,534,001) (6,459,938)
Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............cccccecerreenne 51,754,243 41,188,754

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) ........cccccoovvuevereririiiennns 13,180,048 16,786,554

Cash, cash equivalents and short-term investments:

19.1 BEGINNING Of YEA .....vcviviiiiiieieteteteiet sttt ettt sttt ettt st st s e s bbb eses e s s e s e s e b e b e s ese e e se s sebesesesese e ss s sesesesenene s st snssesesfeereneeeerenenis 54,295,178 |..ooovvrinne. 37,508,623

19.2 End of year (Line 18 plus Line 19.1) 67,475,226 54,295,178

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY
1 2 4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... [o.cccoceenee. 456,541,970 |......ocoevnnee 277,393,571 [ 92,599,397 oo oo e, 86,549,001
2. Considerations for supplementary contracts with life contingencies ................
3. Netinvestmentincome ...
4. Amortization of Interest Maintenance Reserve (IMR) .........cooceeiiieiiiiiiiniecnninenn.
5. Separate Accounts net gain from operations excluding unrealized gains or losses ..
6. Commissions and expense allowances on reinsurance ceded ...........cccceeeieieeeeennnnes
7. Reserve adjustments on reinsurance Ceded ............ccccooiiiiiiiiiiiiiiiiecciiieeeeeiieeees [ [ [ e e e
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate ACCOUNLS .........ccceevcureiriireriiieiiiieenieeenneesiiee [reesieeenie e foeiiiicii s [eeerieceieicieenns [ [ [
8.2 Charges and fees for deposit-type COntracts ..............cccocviiiiiiiiiiiiiiiciiiiiiiiens e [ o [ [ XXX
8.3 Aggregate write-ins for miscellaneous iNCOME ...........c.cevveveveriererinieeeiee e 65,052 14,394 11,587 38,393
9. Totals (Lines 110 8.3) ..ccveueerrerrieirieiricrrieieas 526,664,688 298,568,249 103,925,075 4,232,388 467 129,659,960
10, Death BENEFILS ... [t 167,948,343 |......ccconee. 112,482,469 |.................. 55,465,874
11.  Matured endowments (excluding guaranteed annual pure endowments) .. 833,975
12, ANNUItY DENETIES . .eeeeeeie e |
13.  Disability benefits and benefits under accident and health contracts . 65,187,681
14.  Coupons, guaranteed annual pure endowments and similar benefits ..........ccccoovevviies oiiiiiiniiiii s
15.  Surrender benefits and withdrawals for life contracts .. 12,091,236
16.  GTOUD CONVEISIONS ...eeiieeiiuieiiaeeaauieeeaaeaaaneseeaaeaaanseeeeaeaaanssneeasaaanssneeeeaaanssseeasaannssneeans |esissseeeessnnnseeeessninneeeens |oersinseeeesnnneeeeesssnneeeees .
17.  Interest and adjustments on contract or deposit-type contract funds . 3,138,810 . 146,500 |..
18.  Payments on supplementary contracts with life contingencies ...........ccccoevveriiiiiiiins foviiniiiiiiiinciiniieiiies e
19. Increase in aggregate reserves for life and accident and health contracts . 33,878,687 32,305,633 2,306,007 ,
20.  Totals (LINES 1010 19) ...cuiuiuiiiiiiicicicce e [oeeeieiee s 283,078,732 | 153,467,028 |....c.cvvennee 62,257,662 |.......cceveennne 2,856,489 ..o o 64,497,553
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(dIreCt DUSINESS ONIY) ...cvvevirieeieieceieieeieie et siete e essese s snenesnenesnesessenennns [eeseeneneenenenes 90,934, 047 | 34,239,508 oo 844,943 [ e [ 15,849,602
22. Commissions and expense allowances on reinsurance assumed ...........cooceeeeeeeeeeeeens [eeevenenenieniennes M3,616 | 973,877 | [ [ [ 5,738 |.
23. General insurance expenses and fraternal expenses.................... ..24,612,901 |.
24. Insurance taxes, licenses and fees, excluding federal income taxes 11,443,942 |.
25. Increase in loading on deferred and uncollected premiums ...........cccceeveencieenincncieen fvveveninennnnn. 9,234,094 109,040,012 [ (00,418 [ e [
26. Net transfers to or (from) Separate Accounts net of reiNSUrANCE. .........ccoovieiriiiiniiies foriiiiiiiieiiiiriie s [ o ernee e [oree s [ree e [eee e
27. Aggregate write-ins for deductions ...
28, Totals (LINES 20 10 27) ...evuiieiiieiiieieriete sttt 575,016,330 341,957,851 113,783,241 2,865,035 467 116,409,736
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MINUS LiNe 28) .........ccvrvevirierinierenieieresieesieesienseenens |oesieeiieenns (48,351,642)|.....ccccnvnee. (43,389,602)|.......cceeee (9,858,165)...c.cecvvrenee 1,367,353 [oooeeeciiieeces [ 13,250,224 | [ (9,721,452) [cceeeieee
30. Dividends to policyholders and refunds to members ...........ccccceiiiiiiiiiiniicnieeeeee XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus Lin€ 30) .........cceevrueirieerieerieerieereeiees foeseeeiieeniens (48,351,642)|.....ccccnvnee. (43,389,602)|.......cceeee (9,858,165)...c.cecvvrenee 1,367,353 [oooeeeciiieeces [ 13,250,224 | [ (9,721,452) [cceeeieee
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceverveerienenns (5,439,965) (6,742,602) (1,321,580) 281,772 4,491,354 (2,148,908)
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) (42,911,677) (36,646,999) (8,536,585) 1,085,581 8,758,870 (7,572,544)
34. Policies/certificates in force end of year 907,642 547,775 219,608 195 491 139,573 XXX
DETAILS OF WRITE-INS
08.301. Gain from utilization of transferable state tax credits .....cccooooiiiiiiiiiiiiciis foel 64,375 oo 14,39 | 11,587 Jeeeeeeeeeeeeeeeeeies o [, 38,393 [ e e
08.302. MiSCellaneoUS INCOME ........c.eriruerieeiiriiieteiiete ettt [eaeneese st eae et B7T o oo [ [ [ o [ B77 e
L0120 101 o O O o ) O RO PO PRUN TP
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...........cccociiiiiiiiiis Joieniniiiiieciicncieniiies [ o o e [ [ [ |
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 65,052 14,394 11,587 38,393 677
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ...........cccccviiviiiiiies [oemniiiiiiiiiiicciiccciiciiis [ eicniins [ enees | nees e s e e [eee e e e e e e enre e e [ere e e e e e e e [eee e e e e [eee e e e
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

9 10 11 12
Universal Life
With Secondary Variable Credit Life Other Individual YRT Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life CONtracts @ .........ccceecieieeiiieeeiieeceeeeeeeeseee e e saeeenns Jeeseeeenans 277,393,571 [oeeeeieees 54,688 |........... 264,677,097 |............. 12,578,167
2. Considerations for supplementary contracts with life contingencies ............ e XXX b XXX e b XX XK el XK
3. Netinvestment income .20,552,940 .646,809
4. Amortization of Interest Maintenance Reserve (IMR) .... 602,317 19,152
5.  Separate Accounts net gain from operations excluding unrealized gains or
l0SSES .o
6. Commissions and expense allowances on reinsurance ceded .
7. Reserve adjustments on reinsurance ceded
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts ........ .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ... 14,394 14,394
9. Totals (Lines 1t08.3) ... 298,568,249 620,729 284,127,604 13,249,065 570,851
10.  Death benefits 112,482,469 ... 102,757,269 |... ....8,593,479
11.  Matured endowments (excluding guaranteed annual pure endowments) ..... |-...cccoeueenen. 576,103 ...572,853
12.  Annuity benefits ..... XXX XXX
13.  Disability benefits and benefits under accident and health contracts ..
14.  Coupons, guaranteed annual pure endowments and similar benefits .......... [ [
15.  Surrender benefits and withdrawals for life contracts ..............cccceeeeinis
16.  GrOUP CONVEISIONS ...uvvvvvvirriiiiiuntttitttissssssssssssssssssssesessasassasessaaassaaaaaaaaes [seeeeeeeesesssesasaanaaaans
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies ................... .
19. Increase in aggregate reserves for life and accident and health contracts ... 32,305,633 (179,011) 32,627,477 422,129 (564,963)
20.  Totals (LINeS 100 19) ..eeviuviiiiiiiiiiie it [oreeeennes 153,467,028 |.........c....... 152,333 |........... 143,888,062 |.............. 9,008,042 |..eeeieeiieieiiereene [eeeeeieeees 328,591 |oeeeiereeneerieeieen [ e e [ [
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only) ... 34,239,503
22.  Commissions and expense allowances on reinsurance assumed .........co... |rveeesieeeennees 973,877 .
23, General iNSUFANCE EXPENSES .......ceviereerreerseeiseesseesseesessesssesseesseesseesses .. 141,029,225 ... 135,763,866 |... ....5,182,269
24.  Insurance taxes, licenses and fees, excluding federal income taxes ..6,708,206 |.. 6,446,740 .... 246,080 |...
25.  Increase in loading on deferred and uncollected premiums ........ ..5,540,012 |.. 5,384,939 .153,812
26. Net transfers to or (from) Separate Accounts net of reinsurance..
27.  Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 341,957,851 546,048 326,332,249 14,680,290 399,263
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) (43,389,602) ... 74,681 |........... (42,204,645)|... (1,431,225) 171,587 |....
30. Dividends to policyholders and refunds to members
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... |-cxsereene (43,389,602).........cecnne. 74,681 |........... (42,204,645 ............ (1,431,225) ... o 71,587 [ o e e e
32.  Federal income taxes incurred (excluding tax on capital gains) ...... (6,742,602) 15,381 (6,526,026) (267,317) 35,369
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) (36,646,999) 59,300 (35,678,620) (1,163,908) 136,228
34.  Policies/certificates in force end of year 547,775 526,329 21,283 163
DETAILS OF WRITE-INS
08.301. Gain from utilization of transferable state tax credits e 14,394 |
08.302.
08.303. it
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ...
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ....
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Include premium amounts for preneed plans included in Line 1
(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(c) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts ® ... 11,077,861
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded ............cccceeiiiinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNtS ..........cccoveeiiiiiiiiiiiiiicie e R O O R RO RO RO UU P RO PP PPPUP FETOOOP TR OUPPPRRPORPT
8.2 Charges and fees for deposit-type CONLraCES ...........ccoveiiiiiiniiiniiiiiiiiiiiniis s o sieeries [oeseeiesiseseseseseeseees [reseesesiesesesesessesessesesses [ereesesessesessesessesesseessnse  oessesessesesseesseesseesseses  |oesesessasessssessssessssnsnsess  |ooeessesessssessssessssesssseses  foeseesseessesesseseseesensesens
8.3 Aggregate write-ins for miscellaneous income .
9. Totals (Lines 1108.3) .... 103,925,075 92,059,588 11,865,487
10.  Death benefits 55,465,874 |....cocceeene. 46,682,601 |.......coee.... LR T O IS N H TS RSOSSN
11.  Matured endowments (excluding guaranteed annual pure endowments) 257,872 257,872
12.  Annuity benefits
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .....
19. Increase in aggregate reserves for life and accident and health contracts . 2,306,007 2,330,200
20. Totals (Lines 10 to 19) 62,257,662
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only) .844,943
22. Commissions and expense allowances on reinsurance assumed .........cccoovueeeeeennivneeeeeensons eoeeieeiieeeeeeeeeseeeeeeeees oo eees
23. General insurance expenses .43,484,207
24. Insurance taxes, licenses and fees, excluding federal income taxes ...3,609,413 |....
25. Increase in loading on deferred and uncollected premiums L (171,144) |.....
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27.  Aggregate write-ins for deductions ....
28.  Totals (Lines 20 to 27) 113,783,241 101,172,295 12,610,946
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28) (9,858,165) |-..veveenenene (9,112,706) |....cvvvevrnene (745,459) |...oeieeeeeeieeeeiiees feieeiseeseiseisseniee foeeeisee e siees feeeeresieene s seneee |oreeseeese e sees [ereeeeee st eaens
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus Line 30) (9,858,165) |-..veveenenene (9,112,706) |...ocvvvevreene (745,459) |...oeieeeeeeeeieiiieies [ seiseesseniee foeeeresee e sieesfeeeereseeeseeese e e |oreeseeeseee e sees [ereeeaee st
32. Federal income taxes incurred (excluding tax on capital gains) .. . (1,321,580) (1,210,438) (111,143)
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) (8,536,585) (7,902,269) (634,317)
34. Policies/certificates in force end of year 219,608 201,705 17,903
DETAILS OF WRITE-INS
08.301. Gain from utilization of transferable state tax credits .......cccooooooiioioiiiieiiieee e 11,587 |, LR T OO RO TR KOO RO RS RO U RO U NOTOT TR
08.302. ...
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 11,587 11,587
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow PAge ...........cooiiiiiiniiiiiiiniiiins | [eeeesieesieesieesisesesens |oeeresiseesesn s seenieres [eeereseesee s seesneens |reeseeesesese s sesnsenes [eeresieesieeseeesnsesnseiens |eereeree s sesenenes [eereeeesee e [eeeeeree e s
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1

Line 1

c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
page. (Indicate whether included with Individual or Group.)

d) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES @

Deferred

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
with Guarantees

5
Variable Annuities
Without Guarantees

6
Life Contingent
Payout (Immediate
and Annuitizations)

Other Annuities

1. Premiums for individual annuity contracts
2. Considerations for supplementary contracts with life contingencies ....
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded ..
7. Reserve adjustments ON FEINSUIANCE CEABM ........c.uuuiiiiiiiiiiiie ettt e e e ettt e e e e bttt et e e e bt et e e e e e sbe e e e e e e eaabteeeeeeanstneeeesannsnnnees [oreeeessnnneeeesannaneaeeeannnns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNS ............ foueeriiiiiiiiii e e i i e |
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t08.3). 4,232,388 45,778 11,881 4,174,729
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts
LG €1 (o TUT ol o7 10 1YY 1o o R O A AU ST OO RO PUUUUTRT RO OTP T RTOOPPRIN
17.  Interest and adjustments on contract or deposit-type contract funds ...
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts ....
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23.  General iNSUranCe EXPENSES ........ccuuurreeiiiiuiirieeeiniieeeeesaaiereeeesannes
24. Insurance taxes, licenses and fees, excluding federal income taxes ..
25. Increase in loading on deferred and uncollected premiums ..........
26. Net transfers to or (from) Separate Accounts net of reinsurance...
27. Aggregate write-ins for deductions
28. Totals (Lines 20 to 27) 2,865,035 781 6,142 2,858,112
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. 1,367,353 |cveeecieeeees L O ORI IO IOt 5,739 [l 1,316,617
30. Dividends to policyholders and refunds t0 MEMDETS ..........uiiiiiiiii e e e s e e eneaeees .
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) .................... 1,367,353 |ovoeieeeeees L IO OO IR ROt 5,739 [l 1,316,617
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceuiiueiueiieiiiiieeiestesteste st este st e st et e st e st et e steste st e saessessestessessessessessensenns 281,772 9,273 1,183 271,317
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) 1,085,581 35,725 4,557 1,045,300
34.  Policies/certificates in force end of year 195 11 181 3
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........eiiiiiiiiiie et sneesnneesne |resiiessiteeesnessieessreeesnes |oriee e e srees [eree e e [eee e e e [rree e [ree e [eee e
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities

Premiums for group annuity contracts
Considerations for supplementary contracts with life contingencies
Net investment income
Amortization of Interest Maintenance Reserve (IMR) ...
Separate Accounts net gain from operations excluding unrealized gains or losses ....
Commissions and expense allowances on reinsurance ceded
Reserve adjustments 0N reINSUIANCE CEABM ..........uiiiiiiiiiiiii ittt e ettt e e e e b bt e e e e e e bttt e e e e e b ab e e e e e aabeneeeeeasnaneeeeeas
Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees from Separate ACCOUNtS ............ foeeiiiiiiiiiiii e e i i | |
8.2 Charges and fees for deposit-type CONMTACES ...........ciiiiiiiiiii i e s ae e s e e sbe e sneessineesne |seteesssseseneeessseeenseeenees [onteeesiteeenseseneeesnaeeesisees [sseeesusessnsesessesennessnaeees [oreeessesenssesensnsensesenneees [ereeenueeente s e e s e e e nre e e [eeseree e e s [eeeere e e e
8.3 Aggregate write-ins for miscellaneous income

NGO ALD =

9. Totals (Lines 1t08.3) .

10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  GroUP CONVEISIONS ....ceeviiiuiiiieeeiiiiiieeeeesiieeeeeeeniaeeees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life CONINGENCIES ..........cciiiiiiiiiiiiiii e s reessiaes [oreeeereeene e e nee s sreesnieees [oreeeniee s e e e e e e eeeen [eee et e e e e [eeeerer e s e e enes [eeenree e e e e e e e e sreeenes [eree s et e e e s e e e naes |eeaee e e s e e
19. Increase in aggregate reserves for life and accident and health contracts ....

20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ..........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27.  Aggregate write-ins for deductions .....

28. Totals (Lines 20 to 27)

29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) ..
30. Dividends to policyholders and refunds to members

31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ............................................................................................................................................
32. Federal income taxes incurred (excluding tax on Capital GAINS) .......oouuuiiiiiiiiiiiiee et

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)

34. Policies/certificates in force end of year 491 491

DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........eiiiiiiiiiieice et snne e e e sne | enieessnes s e s sree s ssees |oree e rees e [eee e
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and WhiCh COIUMNS @re AffECIEA.  ....eiii oo e oo e oo h b e e e e oo b b e e e e e e e b b e e e e e e s b b et e e e e nn e e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

OF OPERATIONS BY L

ANALYSIS
1

Total

Comprehensive

Individual

(Hospital & Medical)
2 3

4

Medicare
Supplement

Vision Only

Dental Only

Federal
Employees Health
Benefits Plan

Title XVIII
Medicare

INES OF BUSINESS - ACCIDENT AND HEALTH @
5 6 7 8 9

Title XIX
Medicaid

Credit A&H

1"

Disabil

Income

lity

12

Long-Term
Care

13

Other Health

Premiums for accident and health contracts
Considerations for supplementary contracts with life contingencies ..
Net investment income
Amortization of Interest Maintenance Reserve (IMR) .

S

losses
Commissions and expense allowances on reinsurance ceded ...
Reserve adjustments on reinsurance ceded .............cceeieeiiiniiiieenn.
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,

N o

8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
Death benefits ........cccoooiiiiiiiiii

Separate Accounts net gain from operations excluding unrealized gains or

administration and contract guarantees from Separate Accounts .

11.  Matured endowments (excluding guaranteed annual pure endowments)

...86,549,001 |...

38,303 |

38,393 |

...86,457,319 |.

129,659,960

129,481,065

120,749

..................... XXX...
L XXX

. XXX....

XXX
L XXX.

08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)

38,303 |

38,303 |

12.  Annuity benefits .. L XXX... . XXX
13.  Disability benefits and benefits under accident and health contracts 65,180,217 ..22,381
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies . XXX
19. Increase in aggregate reserves for life and accident and health contracts ... (732,953) (359,083 (292, 165) (35,640), (46,064)
20. Totals (LINes 1010 19) ..coiiuiiiiiiii i e 64,497,553 |...oooeiiiiiiiieies e e 4,510,982 | i e [ [ [ o, 34,314 oo (24,059)]...cvvevinnn (23,684)
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed .. . .
23. General insurance expenses ...24,612,901 |... ...24,581,590 |....
24. Insurance taxes, licenses and fees, excluding federal income taxes 11,443,942 11,413,426 |.
25. Increase in loading on deferred and uncollected premiums ....
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions
28.  Totals (LINeS 20 10 27) ....uuiiiiiiiiiiiii e 116,409,736 116,354,840 61,541 (16,482), 9,838
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28) 13,250,224 |..eveeiiiiiiciieies e e 13,126,226 |....ocevvieviiiiiiiiins [eieriiiiinienieies [ [ [ e e [QERAK)] ST 26,801 [ooovveennen 110,911
30. Dividends to policyholders and refunds to members.
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .. 13,250,224 |..evoeieiiiiiciieies e e 13,126,226 |....ooevvieviiiiiiiiins [oeieniiniinicnieies [ [ [ e e [QERAK)] ST 26,801 [coovveeneenn 110,911
32.  Federal income taxes incurred (excluding tax on capital gains) 4,491,354 4,465,788 (2,826) 5,557 22,834
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) 8,758,870 8,660,437 (10,887) 21,243 88,077
34.  Policies/certificates in force end of year 139,573 139,373 15 185
DETAILS OF WRITE-INS
08.301. Gain from utilization of transferable state tax credits ..
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..

2701.

2702.

2703.

2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8

9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 of Prior YEar ..........ccccoeeevereririeiereeerenenesiniens e 412,656,441 .378,867,110 9,456,358 |...
2. Tabular net premiums or considerations ..... .101,510,929 |... 94,238,440 123,611 |...
3. Present value of disability Claims iNCUITEd ...........ccccviiiniiiiiiiiiiiis [ [ [ [ [ [
4. Tabular iNEreSt .......ccoveuriieriiieiceeieeeee e | 17,504,002 |............... 362,417 |.......... 16,162,868 |.............022,630 |.coovviriiiiirircins v 356,087
5. Tabular less actual reserve released .............cooeevvevieviiiiniinicnies e e Lo s e e
6. Increase in reserve on account of change in valuation basis ......... |- [ [ [ [ [
6.1 Change in excess of VM-20 deterministic/stochastic reserve over
NEt PreMIUM FESEIVE .....cocuiiiiiiiiieiiiesiie sttt siee e [reenieeienie e e D, 0, ©, CHURURRY KRR R (U RO
7. Otherincreases (net) . .
8. Totals (Lines 1to 7) ... B 531,671,372 |.......... 11,033,550 |........ 489,268,417 |.......... 21,433,350 |.ecveeiieceiine e 9,936,056
9. Tabular cost .........ccccoeviennne ...51,136,803 |... ....268,481 |..........44,314,438 |... 6,174,731 |... ....379,153 |...
10. Reserves released by death .............ccccceeveivivieveenisiceeesiesns oo 25,368,617 ,028 |.......... 23,990,752
11. Reserves released by other terminations (Net) .........c.cccoeveeeereris freveeeenns 10,203,878 |...cccecrrnne 56,930 |........... 9,468,641 | 606,115 | e 72,192 | s e e e s
12.  Annuity, supplementary contract and disability payments involving
life CONtINGENCIES .......ooiiiiiiiieee e [ neiieieeieeis [ [ [ [ [ [ s [ e [ [
13.  Net transfers to or (from) Separate Accounts ............ccccceeeiicnninne
14. Total Deductions (Lines 910 13) .....c.ccccvviiiiiiiiiiiiicicncce 86,709,298 574,440 77,773,830 7,316,368 1,044,660
15. Reserve December 31 of current year 444,962,074 10,459,110 411,494,587 14,116,982 8,891,396
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, current year .............c.cccoccvueues |reeeenes 341,674,239 |........... 9,641,249 |........ 321,990,270 |............ 2,912,742 | o 7,129,978 | oo o [ [ [
17. Amount Available for Policy Loans Based upon Line 16 CSV 328,675,626 9,640,614 309, 185,258 2,816,580 7,033,174

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ® Life Risk Only
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. Reserve December 31 Of PrOr YEAI ..........ccoccueueveeeeeceeeeeeeeeeeeeeeeeeseseseaesesesesenasaes [oreseseseeeenens 223,650,534 |.....ceunnvee 207,308,284 |.......ccevenvne 16,342,250 [...oececeeieieecccierriiiies foereieisirineesiesnscenieins [eeeereeeei e enees [oreriee et nniens oeeeeeeee s e e et nneaeneene[reeeeenaease et ee s
2. Tabular net premiums or CONSIAEIALIONS ..........cocvovevevereueuieieieeeeeeeeiereseeeeeeeseeeeesens [eeeeeeeene s 41,610,306 |[......ccccueenene 34,844,658 |.......ccocneee 6,765,649
3. Present value of disability claims incurred ...........c.ccoooeiieiiiiiiniiiieeeeseenees foeeii . ettt .
4. Tabular interest .........cocoeeeeerennrreeenns .9,412,423 |.. .756,961 |...
5. Tabular less actual reServe released ...............coovoveveveveueucuiieeeeeeeseeeieseeesesesesesesenes |reseseseseeseeeenenees 5,651 |.... ....5,651 |...
6. Increase in reserve on account of change in valuation basis
7. Otherincreases (Net) .......cccooereiieiieiieeeeeeeeee e
8. Totals (LINES 110 7) ittt e 274,678,914 | 250,808,404 |......ccveuenee 23,870,510
9. TADUIAI COSE ...ttt e 27,357,738 oo 22,190,633 | 5,167,105
10. Reserves released by death .......................... ...15,578,911 |... ...14,402,185 |... 1,176,726 |...
11.  Reserves released by other terminations (NEt) ............ccceovevevevevevererceeieeeeeeeieas [eererereresieeeens 5,778,260 |....ccoeveveneee 4,577,102 |ceceeeee 1,201,158
12.  Annuity, supplementary contract and disability payments involving life
CONENGENCIES ....vvvveieieeeeetete ettt s e se bbb ssse s s s sssesens [eocesses s ciseeesaennaas T883 [ oo L O O SR TP T USSR
13.  Net transfers to or (from) Separate Accounts .
14.  Total Deductions (LINES 910 13) ...c.eoviiieicreieeceeeeeeeee et 48,722,373 41,169,920 7,552,453
15. Reserve December 31 of current year 225,956,542 209,638,484 16,318,058
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, CUITENt YEAF ...........ccooevevveveueuereeeeeeeeeeeieiesens [ereeieieineens 171,914,046 |................ 167,685,264 |................... L TR < T N O U T OO SOOI
17.  Amount Available for Policy Loans Based upon Line 16 CSV 163,261,667 159,201,734 4,059,932

(a) Indica

(b) Individual and Group Credit Life are combined and included on

te if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
page. (Indicate whether included with Individual or Group.)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Analysis of Increase in Reserves During the Year - Individual Annuities

NONE

Analysis of Increase in Reserves During the Year - Group Annuities

NONE

73,74



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. Government bonds ....558,336
1.1 Bonds exempt from U.S. tax ..
1.2 Other bonds (unaffiliated) ...
1.3 Bonds of affiliates ...............
2.1  Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate
5 Contract loans
6 Cash, cash equivalents and short-term investments
7 Derivative instruments .
8. Other invested assets
9. Aggregate write-ins for investment income ....
10. Total gross investment income
11. INVESTMENT EXPENSES ... .ottt h ettt b e e et she e s heesb e e ke e bt ea bt ea et ea et £he e 4H e e 4h e e b e e bt ea b e ea e e £a e e SHe e £R e e AE e e AE e e b e e b e em b e e aeeeaeeeaeenheenbeenbeenbeenbeennennne
12. Investment taxes, licenses and fees, excluding federal income taxes
13. Interest expense
14. Depreciation on real estate and other invested assets
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15) 15,582,479
17. Net investment income (Line 10 minus Line 16) 27,541,487
DETAILS OF WRITE-INS
0901. Miscellaneous investment income ... (8,807)|... .(8,807)
0902. Investment income on funds withheld under coinsurance agreement .(251,076) ..(251,076)
0903.
0998. Summary of remaining write-ins for Line 9 from oVErflOW PAgE ..........ooiiiiiiiiiieeee e see s [eeie e inees [
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above) (259,883) (259,883)
1501.
1502.
1503. ..
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)

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

(9) Includes $

........................... accrual of discount less $

accrual of discount less $

accrual of discount less $

segregated and Separate Accounts.

(h) Includes $

investment expenses and $

13,907,661 interest on surplus notes and $

1,346,420 for company’s occupancy of its own buildings; and excludes $

455,526 amortization of premium and less $
amortization of premium and less $

amortization of premium and less $

amortization of premium and less $

amortization of premium.

interest on capital notes.

interest on encumbrances.

325,347 paid for accrued interest on purchases.
paid for accrued dividends on purchases.
paid for accrued interest on purchases.

paid for accrued interest on purchases.

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

(i) Includes$ ... 368,383 depreciation on real estateand $ ... depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government DONAS ........cccociieiiiriienieinieniens [oresieniniiiicsiceiieeiienies [oreeiieeiie e seenies [oreeeseee s enies [oeeite e [
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) .. (960,561) (516,612) (1,477 173))...
1.3 Bonds of affiliates .... . .
2.1 Preferred stocks (unaffiliated)
2.11 Preferred stocks of affiliates
2.2 Common stocks (unaffiliated)
2.21 Common stocks of affiliates
3. Mortgage loans
4. Real estate .....
5. Contract loans
6. Cash, cash equivalents and short-term investments |....
7. Derivative instruments ..........cccccooviiiniinnieneenes
8. Other invested assets .........cccccoveienienieiceieees
9. Aggregate write-ins for capital gains (losses) ..........
10. Total capital gains (losses)
DETAILS OF WRITE-INS
0901. Miscellaneous capital gains .....ccccoovvvreeeieiens fooreeeeiiiecce 49 | [ A9 | e
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
Lo V=T [0V o= o 1= O U RO KRR SRRUUR RSOOSR RO
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) 49 49




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
FIRST YEAR (other than single)
1. Uncollected USSR AEOPRORPRPRPRORN 1,249,582 |.oooviiiiiiienne 1,018,945 [ooeviiiiiiiiiiies 230,636
2. Deferred and accrued 35,753,469 |...eovveiieienne 30,361,467 |.oeooeeeiereennen. 5,392,001
3. Deferred , accrued and uncollected:
BT DIFECE .ttt ne et sne e e snesnesnesnennessessennennes [oeeeeenseenenneeees 91,008,000 oo 31,380,418 | 5,622,638
3.2 Reinsurance assumed .. ..
3.3 Reinsurance ceded ... ..
3.4 Net (LINE T + LINE 2) 1o see e see e seesneseeseesnesnesnesenssesnesnesnesnnsnessssnens oerenseninnneniennes 01,008,080 forviiiiiiiinnn 31,380,413 [ 5,622,638
4. Advance 172,726 oo 60,275
5. LINE 3.4 - LINE 4 ..ottt ne e e neeneeneeneeneeneeneeneeneeneaneenesneeneeneeneenesornrenieniennennenes 90, 769,799 Lttt 31,207,687 [ 5,562,362
6. Collected during year:
L0 T =Y SR 10,675,415
6.2 Reinsurance assumed
6.3 Reinsurance ceded ... 23,216,764 | ..
76,165,983 |.. .64,686,046 |.. .10,675,415 |..
7. 112,935,782 |.ovoeveeviiine 95,893,733 .o 16,237,778
8. Prior year (uncollected + deferred and accrued - adVANCE) ...........coveriiriiiierieriiiieieeere e e 36,428,992 |....cocoeiienne 30,907,511 | 5,522,242
9. First year premiums and considerations:
9.1 Direct 64,986,222 |......ocvveuennnns 10,715,535
9.2 REINSUIANCE @SSUMEA ...ttt itieeiee it ete et et e ieesteeabee st e e sbe e bt e bt aaseeasesheeeaeeabeenbeebeenseenseensesnsesneennnes|benstenntenesnesinesinesbeenbeens
9.3 Reinsurance ceded ..3,218,809 |..
9.4 Net (Line 7 - Line 8) 76,506,790
SINGLE
10. Single premiums and considerations:
10.1 Direct .....ooovvviinnn,
10.2 Reinsurance assume
10.3 Reinsurance ceded .
10.4 Net
B R T Yot [ F=Y1 =Y USRS ASURURURRPRIN 3,377,881 [ 2,141,828 |.ooeiiiie 861,069
12. Deferred and accrued 126,053,223 |.....ccveevieeenne 91,036,041 [ooeerieieinne 35,017,181
13. Deferred, accrued and uncollected:
TRt T =Y SRRSO PR URURURURURURIN USURURORPR 129,646,989 |........cocoeveeee 93,086,027 [...ccvveeereennne 35,878,251 |..eeeieeieeeeieeeeeeeeeeeee e [ 682,711
13.2 Reinsurance assume OB ver e [ [ 1,335
13.3 Reinsurance ceded .... s . ... 309,061 |.
13.4 Net (Line 11 + Line 12) .. .. 129,431,104 |.. .93,177,869 |.. .35,878,251 |.. ... 374,984 |.
B X 1 13 Lo RSOOSR PSR URURUR ASTURURUROROROIN 4,456,808 |......oeveeeenene 1,864,800 |...cveeveeeeaienne 1,125,274 oo [ [ 1,466,733
15, LINE 13.4 = LINE 14 oottt ettt ettt ettt e st e st e st e Rt Rt e st eRe e Rt eReeReeneeneeneeneeneeneeneeneeneeneanen [eerenenenenieas 124,974,296 |.....ocvvevnnnne. 91,313,069 |....covvrerrenne. 34,752,976 |..veieeeiirieeiiniinininenien e [ (1,091, 749) [ [
16. Collected during year:
16.1 Direct 697,513,592 ... 411,448,630
16.2 Reinsurance assumed
16.3 Reinsurance ceded , ,
371,856,821 .. 204,049,941 |.. .82,637,790 |..
17. .. 496,831,117 |.. ...295,363,010 |.. 117,390,766 |..
18.  Prior year (uncollected + deferred and accrued - advance) 116,795,937 ..o 82,955,660 |.....cocvevennnne 35,506,904
19. Renewal premiums and considerations:
19.1 Direct 706,854,772 |..coveeeeenee 211,766,344 oo 81,903,740
19.2 REINSUIANCE @SSUMEA ...ttt ettt ettt ettt ettt st esaeeshe e s bt e sbeesbeebe e bt ennesneeannesnnessnesneens [oreenuteineenennenanes 773,754 LT10,789 [
19.3 REINSUFANCE CEABM ......ouiiiiiiiiiicit ettt ettt st e e s e e sbeene s [reeereesresinnaans 327,593,346 |....eeieeeiieiiiieee, , ....19,878 327,503,685
19.4 Net (LINE 17 = LINE 18) ..o ittt ettt ettt ettt eese st e seeseeseeseeseeseeseeneeneeneeneaneaneas 380,035, 180 212,407,350 81,883,862 85,743,968
TOTAL
20. Total premiums and annuity considerations:
20.1 Direct 786,580,371 |..ceeeeeenene 276,752,566 |.......cveuennnnne. 92,619,275 417,208,530

20.2 Reinsurance assumed

20.3 Reinsurance ceded

20.4 Net (Lines 9.4 + 10.4 + 19.4)

330,812, 165
456,541,970

L 173,754 .

277,393 571

...19,678
92,509,397

86,549,001
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

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

Total

Individual Life

Group Life

Individual
Annuities

Group Annuities

6

Accident & Health

7

Fraternal

8
Other Lines of
Business

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

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

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

First year (other than single):

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

24.1 REINSUFANCE CEARA .......oiiiiiiiiiiiie ittt ettt sa e b e b e b b e an e sae e
24.2 REINSUIANCE @SSUMET .....couiiitiiiieitieie ettt et e st e ste e te e bt esbeeseeeaeesaeeeaeesaeesbeeabeebeenbeenseeneesneesneesaeenaeennean
24.3 Net ceded 18SS @SSUMEM ......c..ooiuiiiiiiiiiieie ettt
Renewal:

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

26.1 Reinsurance ceded (Page 6, LINE B) .........ccoiiiriiiiiiiiiiiiieeeee e
26.2 Reinsurance assumed (Page 6, LiNE 22) ...........coiiiiiiiiiiiiee e
26.3 Net ceded 18SS @SSUMEM .........ooiuiiiiiiiiiiiei ettt
COMMISSIONS INCURRED (direct business only)

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

................. 39,304,869
...................... 979,616
38,325,254

.......................... 5,026
....................... 973,877
(968,851)

................. 39,236,896
.......................... 5,738
39,231,158

................. 41,549,918
979,616

.......................... 5,026
973,877

................. 41,481,945
5,738

................. 40,570,302

................. 34,038,992

................. 16,895,055

..................... (968,851)

................... 1,884,941

.......................... 4,821

................. 41,476,206

................. 14,982,499

50,934,047

34,239,503

844,943

15,849,602




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT 2 - GENERAL EXPENSES

3.31 Other employee welfare
3.32 Other agent welfare

3.21 Payments to employees under non-funded benefit

plans

3.22 Payments to agents under non-funded benefit

plans

Legal fees and expenses ..
Medical examination fees ..
Inspection report fees
Fees of public accountants and consulting
actuaries
Expense of investigation and settlement of policy
claims
Traveling expenses
Advertising
Postage, express, telegraph and telephone
Printing and stationery
Cost or depreciation of furniture and equipment
Rental of equipment ..
Cost or depreciation of
software
Books and periodicals ...
Bureau and association fees .
Insurance, except on real estate ..
Miscellaneous losses
Collection and bank service charges
Sundry general expenses
Group service and administration fees ....
Reimbursements by uninsured plans ..
Agency expense allowance
Agents’ balances charged off (less $
.......................... recovered)
Agency conferences other than local meetings ....
Official publication (Fraternal Benefit Societies
Only)
Expense of supreme lodge meetings (Fraternal
Benefit Societies Only)
Real estate expenses
Investment expenses not included elsewhere

112 945 774
1,866,172
...129,027

...... 1,984 |....

...100,699 |....

..... 5,031,876

158

..... 6,236 |..

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total
1. B 3,183,184 | freie830,20T | e e e 4,013,475
2. Salaries and wages ... . 27,621,564 ..8,026,943 |.. . 35,769, 157
3.11 Contributions for benefit plans for employees ......|............. 4,566,787 |.... R 1,551,242 B RN 6,133,773
3.12 Contributions for benefit plans for agents ............|....cccccoiiiiiiiiiins [ oo 395,147 [ e [ [ 395,147

1,230,638

997,932
...634,927
112,962,200

... 13,249,295
.. 11,229

9.3 Aggregate write-ins for expenses .. 19,884,568 5,161,523 703,367 25, 749 458
10.  General expenses inCuUrred ...........coooeevvennenn |, 188,116,407 |.... ... 24,612,901 895,348 . [@) ..213,624,657
11.  General expenses unpaid Dec. 31, prior year .... ..2,000,000 |..
12.  General expenses unpaid Dec. 31, currentyear ...|.............4 147,966 |...ccoovveeeeeeeeeeeeees feeeeeeeee 582,714 [ 2,000,000
13.  Amounts receivable relating to uninsured plans,
prior year
14.  Amounts receiv;
(o184 (=T 1= T
15.  General expenses paid during year (Lines 10+11-
12-13+14) 187,962, 467 24,907,174 895,348 213,764,989
DETAILS OF WRITE-INS
09.301. Investment advisory fees to affiliates 1,013,556 L 21,741 ). .680,891 |... ...1,716,188
09.302. Other consulting and service fees ... . 18,871,012 ..5,139,782 .. 22,476 |... . 24,033,270
09.303. .o [ e
09.398. Summary of remaining write-ins for Line 9.3 from
L3 = TN o= T O
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)
(Line 9.3 above) 19,884,568 5,161,523 703,367 25,749,458
(a) Includes management feesof $ ... 7,855,842 to affiliates and $  eeereeieiiiiiniee e to non-affiliates.
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):
1. Charitable ...... $ ; 2. Institutional . $ ; 3. Recreational and Health $
5. Religious ....... $ ; 6. Membership $ 7.0ther c.oueeeeeeeeeeeeeeans $
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total
1. Real estate taxes ... 402,102
2. State insurance department licenses and fees .. 1,607,239 |. 1,689,316
3. State taxes on Premiums ......cocveeerereesreeeesieeesseessineessseedessoeeeeenn 6,419,414 |.... 15,873,921
4. Other state taxes, including $
for employee benefits (117,210)|.... . (95,684)
5. U.S. Social Security taxes ..........ccccceeeiiuiiiiiiniiiiieeneecici e, 2,441,636 |.... ...989 171 |.. ..3,439,624
6. Allothertaxes ................... 265,012 896,755 1,161,841
7. Taxes, licenses and fees incurred ... .10,616,0091 |. .. 11,443,942 |.. .22,471,120
8. Taxes, licenses and fees unpaid Dec. 31, prior year ..........|............... 1,890,436 |............... 1,901,198 |oeeeeeeeeeeeeeeeeeeeeiie o o e, 3,791,634
9. Taxes, licenses and fees unpaid Dec. 31, current year........ 1,386, 126 1,494 217 2,880,343
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 11,120,402 11,850,923 411,086 23,382,411
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities
5. Total Lines 1through 4 ......c.ciiiiiiiiiii s [ [
6. Paid in cash
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .
9. Total Lines 5 through 8
10.  Amount due and UNP@IG ........eeeeie e L e
11.  Provision for dividends or refunds payable in the followi
12.  Terminal dividends .........ccccccvvvvvvvvvinicn R . BN ... B ... QA SN ... B B ...
13.  Provision for deferred dividend contracts .................... N NG .. BN ... B ............ DAL .. DN N . DN ... DN . .............[ ... o
14.  Amount provisionally held for deferred dividend contrac
15. Total Lines 10 through 14 ..o L N N Y B N o [,
16. Total fromprioryear...........eeeeeevvvvvvvvvvvvveeee . R ... NEIL....... .- - O |
17.  Total dividends or refunds (Lines 9 + 15 - 16)
DETAILS OF WRITE-INS
0801
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Industrial

Ordinary

Credit
(Group and
Individual)

Group

0100001.
0100002.
0100003.
0100004.
0100005.
0100006.
0100007.
0100008.
0100009.
0100010.
0100011.
0100012.
0100013.
0100014.
0100015.
0100016.
0100017.
0100018.
0100019.
0100020.
0100021.
0100022.
0100023.
0100024.
0100025.
0100026.
0100027.
0100028.
0100029.
0100030.
0100031.

0100032.

0100033.

0100034.

0100035.

0100036.
0100037.
0100038.
0100039.
0100040.
0100041.
0100042.
0100043.
0100044.
0100045.
0100046.
0100047.
0100048.
0100049.
0100050.
0100051.
0100052.
0100053.
0100054.
0100055.
0100056.
0100057.
0100058.
0100059.

1958 €SO 2.50% NLP ...
1958 CSO 3.00% CRWM ..
1958 €SO 3.00% NLP ...
1958 €SO 3.50% CRWM
1958 €SO 3.50% NLP

1958 CET 3.00% NLP ...
1980 CSO 4.00% CRWM ..
1980 CSO 4.25% CRWM
1980 CSO 4.50% CRWM
1980 CSO 4.75% CRWM
1980 CSO 4.75% / 3.00% CRWM
1980 CSO 5.00% CRWM
1980 CSO 5.50% CRWM ..
1980 CSO 6.00% CRWM ..
1980 CET 4.00% NLP ....
1980 CET 4.50% NLP ....
1980 CET 4.75% NLP ...
1980 CET 5.00% NLP ....
1980 CET 5.50% NLP
1980 CET 6.00% NLP
2001 CSO 3.00% CRWM ..
2001 CSO 3.50% CRWM ..
2001 CSO 3.75% CRWM
2001 CSO 4.00% CRWM
2001 CSO 4.25% CRWM ..
2001 CSO 4.50% CRWM ..
2001 CSO 4.75% CRWM ..
2017 €SO 3.50% CRWM
2017 CSO VM-20 3.00% NPR

2017 CSO VM-20 3.50% NPR
Anticipated Mortality > 2017 CSO VM-20 3.00%
NPR
Anticipated Mortality > 2017 CSO VM-20 3.50%
Anticipated Mortality > 2017 CSO VM-20 3.75%
NPR
Anticipated Mortality > 2017 CSO VM-20 4.50%
NPR
Provision for Future Adverse Claim Experience

1941 §1 3.50% CRW ...
1958 CSO ANB 3.00% CRVM
1958 CSO ANXB 3.00% CRVM
1958 CSO ANXB 4.00% NLP ...
1958 CSO ANXB 4.50% CRVM

1958 CSO ANXB 5.50% CRVM
1958 CET ALB 4.00% NLP
1958 CET ALB 4.50% NLP
1958 CET ALB 5.00% NLP
1958 CET ALB 5.50% NLP
1958 CET ALB 6.00% NLP
1961 CSI ANXB 3.50% CRVM

1961 CSI ANXB 4.00% CRVM

1961 CET ANXB 3.50% NLP
1980 CSO ANB 50/50 4.00% CRVM
1980 CSO ANB 50/50 4.50% NLP
1980 CSO ANB 50/50 5.00% NLP
1980 CSO ANB 50/50 5.50% NLP
1980 CSO ANB 50/50 6.00% NLP

1980 CSO ALB 4.00% CRVM
1980 CET ALB 4.50% NLP
1980 CET ALB 5.00% NLP
1980 CET ALB 5.50% NLP
1980 CET ALB 6.00% NLP

................... 3,

................... 3,

................... 2,

093,801

175,981

342,123
400,000

.4,265,984 |..

14,147
.850,814 |...
.. 299,122 ..

................... 3,003,801

................... 3,175,981

....................... 342,123
................... 1,900,000

162,111

................... 7,923,080

5,539,929 | ..
116,800 |

0199997.

Totals (Gross)

10,459,110

220,1

44,989

0199998.

Reinsurance ceded

80,241

31,714

48,527

0199999.

Life Insurance: Totals (Net)

658,

113,242

10,459,110

427,557,669

220,096,462

0200001.
0200002.
0200003.
0200004.
0200005.
0200006.

1971 IAM 7.75% / 5.75% Both ...
1971 GAM 7.75% / 5.75% Both
1983 A 7.00% Deferred
1983 A 7.00% / 5.25% Both
1983 A 7.75% / 5.25% Both
Deposit Admin Contracts (Various)

.12,
..... 6,
..... 1,
23,
................... 1,

628,997
647,252
332,118
220,358
201,601

... 12,628,997

0299997.

Totals (Gross)

45,

031,153

38,383,074

6,648,079

0299998.

Reinsurance ceded

45,

031,153

38,383,074

6,648,079

0299999

. Annuities: Totals (Net)

0399998.

Reinsurance ceded

0399999.

SCWLC: Totals (Net)

0400001.
0400002.
0400003.
0400004.
0400005.
0400006.
0400007.
0400008.

1959 ADB with 1958 CSO 3.50%
1959 ADB with 1980 CSO 4.50% ..
1959 ADB with 2001 CSO 3.00%
1959 ADB with 2001 CSO 3.50%
1959 ADB with 2001 CSO 4.00% ..
1959 ADB with 2017 CSO 3.50%
1959 ADB with 2017 CSO VM-20 3.00% NPR
1959 ADB with 2017 CSO VM-20 3.50% NPR

0499997

. Totals (Gross)

6,

885,173

4,711,882

2,1

73,291

0499998.

Reinsurance ceded

0499999.

Accidental Death Benefits: Totals (Net)

6,

885,173

4,711,882

2,1

73,291

0500001.
0500002.

1952 Dis with 1980 CSO 3.00%
1952 Dis with 1980 CSO 4.50%

12




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

5
Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group

0599997. Totals (Gross) 155,576 79,025 76,551
0599998. Reinsurance ceded
0599999. Disability-Active Lives: Totals (Net) 155,576 79,025 76,551
0600001. 1952 Dis with 1980 CSO 3.00% ......cccovrrererervreies frrereeiiiircieiean 13,327 | o [ [ 13,327
0600002. 1952 Dis with 1980 €SO 4.50% ......cccoovevieeeens oo 13,303 | oo L | 13,303
0699997. Totals (Gross) 26,629 26,629
0699998. Reinsurance ceded
0699999. Disability-Disabled Lives: Totals (Net) 26,629 26,629
0700001. Alternative minimum reserves in excess of

reserves otherwise held ......cccooviiieiiinine
0700002. Guaranteed insurability option reserves
0700003. Chronic and critical illness accelerated death

benefit reserves ... o 50,546 | [ 50,546 .o o
0700004. Chronic and critical illness accelerated death

benefit reserves W20 .......occcoovoviceeeieiiicciees oo 203,909 .o e 203,909 [ et
0799997. Totals (Gross) 5,740,688 2,155,521 3,585,167
0799998. Reinsurance ceded 2,692 1,133 1,559
0799999. Miscellaneous Reserves: Totals (Net) 5,737,995 2,154,388 3,583,607
9999999. Totals (Net) - Page 3, Line 1 670,918,616 10,459,110 434,502,964 225,956,542

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain

a mortality risk are Life Insurance $
Accidental Death Benefits $

Miscellaneous Reserves $ .........ccccoovviiiiicinns .

; Annuities $

. ; Disability - Active Lives $

121

; Supplementary Contracts with Life Contingencies $
; Disability - Disabled Lives $




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiiie e Yes[ ] No[X]
1.2 If not, state which kind is issued.
non-participating
2.1 Does the reporting entity at present issue both participating and non-participating contracts?......
2.2 If not, state which kind is issued.
NON=PATETCTPATING ©.vvitieieie ettt ettt ettt b et s e s e et s e s e b et e s e s e se s e e s s et et et et e s e st s e st s e b et es e s e e s e s sttt esnan et annee
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............cccceiiiiiiiiiiiie e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

Yes[ ] No[X]

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year
5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....

Attach statement of methods employed in their valuation.

7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............cccceovrennee. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts Or agreements ............ccooieiieiiiiiii e S e

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: ............
7.4 ldentify where the reserves are reported in the blank:

8.  Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year?
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............ccccooiiiiiii,
8.3 Identify where the reserves are reported in the blank:

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
[N A = Lo RS RURURURURURR
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: .

9.2 State the amount of reserves established for this DUSINESS: .........o.iiiii et st saeenen $
9.3 Identify where the reserves are reported in the blank:

Yes[ ] No[X]

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed To Change

9999999 - Total (Column 4, only)

13
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ATE RESERVE

EXHIBIT 6 - AGGREG

Total

Comprehensive

2

Individual

Medicare

Supplement Vision Only

Dental Only

Federal
Employees
Health Benefits
Plan

Title XVIII
Medicare

Title XIX
Medicaid

S FOR ACCIDENT AND HEALTH CONTRACTS ©

Credit A&H

1"

Disability
Income

12

Long-Term
Care

Other Health

© XN OAWN =

ACTIVE LIFE RESERVE

Unearned premium reserves
Additional contract reserves (b)
Additional actuarial reserves-Asset/Liability analysis
Reserve for future contingent benefits
Reserve for rate credits
Aggregate write-ins for reserves ..

........ 19,934,878
........ 52,674,759

........ 19,923,540
........ 52,106,590

................. 1,598
............. 115,799

................. 9,740
............. 452,370

Totals (Gross)
Reinsurance ceded

7260063

55,578,472

........ 72,030,130
55,519,774

117,397
58,698

............. 462,111

Totals (Net)

17,031,165

16,510,356

58,698

462,111

CLAIM RESERVE
Present value of amounts not yet due on claims
Additional actuarial reserves-Asset/Liability analysis
Reserve for future contingent benefits
Aggregate write-ins for reserves

.......... 1,984,657

.......... 1,984,657

Totals (Gross)
Reinsurance ceded
Totals (Net)

N 1,984 657

.......... 1,587,726
396,931

.......... 1,984,657
.......... 1,587,726
396,931

TOTAL (Net)

17,428,006

16,510,356

396,931

TABULAR FUND INTEREST

503,520

463,443

16,290

20,975

0601.
0602.
0603.
0698.
0699.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 6 from overflow page
TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)

1301.
1302.
1303.
1398.
1399.

Summary of remaining write-ins for Line 13 from overflow page ....

TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

Total

Guaranteed
Interest Contracts

Annuities Certain

4

Supplemental
Contracts

5
Dividend
Accumulations or
Refunds

6
Premium and
Other
Deposit Funds

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

Deposits reCeIVE AUIMNG TNE YEAI .......cc.iiiiiiiii ettt ettt bt h et a bt h e bt e b e e b e et e e et e e et e e et e e he e e bt e e bt e e b e et e e bt et b e et e eebeebnesaneebeesbneabeens

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

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

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

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

Net surrender or WithAraWal PAYMENTS .........c.iiiiiiiiii ettt sttt et e e bt et e e bt eaeeeaeeeaeeeaeeeh e e ehe e b e e bt e bt e ab e em b e eaeeeRseeheeeheeebe e b e e bt enbeenbeenneanneannas

Other net transfers to or (from) SEPArate ACCOUNES ...........uiiiiiiiiii ittt bbbt b £ bbbt b £ e b e e b £ e b e b e b e b e e bt eb e e bt eb e e bt bt e bt e bt ebeebeaeeene s

Balance at the end of current year before reinsurance (LIN€s 1+2+3+4-5-6-7-8) (@) ....cecueerutriiriiiieiie ettt ettt et e ae e e e naeesaeennean

Reinsurance balance at the beginning Of T YEAI ...........o e bbb b a e e et et ettt e e e

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

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

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

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

................. 50,434,826

....................... (66,346)

...................... 156,785

..................... (223,131)

50,211,695

................. 50,173,451

................. 40,000,000

................... 2,856,489

50,211,695

....................... 223,131

....................... (66,346)

...................... 156,785

..................... (223,131)

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (Captured iN COIUMN 2) .......c.cviiiiiirieieieieeeesese et $ e 50,211,695
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiiiieee e B
Reported as Supplemental Contracts (captured in column 4) ...........cccooiviiininiieneeeeeee B
Reported as Dividend Accumulations or Refunds (captured in column 5) .........ccccoooiiiiniiiniennne B,
Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccoccvoviinininnnnnnnns B
Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $ ...cccovenenene. 50,211,695
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
Due and unpaid:
PRt T O O O O O O O PO AT PPN
1.2 REINSUrANCE @SSUMEM ....cc.eviieiiiieiieeeiieeeieeecieeeeteeesteeesseeesneeessseesnnnees [eeesnneesineeesneessneessneesnine [oerneesssreesneeesneessnneesinee |orireeesneessnneesineessneessnes |ooneeesseeesneessnnessneessnees [oseessnneesneessneesoneeesneens [oreessnneenireessseesseeesireeen [oeeesneessneeesreessreessrneess [reesreeeseree s e e s e ennnee e
G I oY g ST = T oY =Y o o O O O O O PO AP PT PPN
7 = A A O S S S SRR S URRRY
In course of settlement:
2.1 Resisted .......ccceveenn D20t B 1 =Y ot ) AT RO RO RO OO ST OO O TT O PP TP PR OPRTOPRPN
Bt 17 =T E T =T g Lot B T T = O O O O O O PP NPT
B =T ET W =T g Tt R ot =Yo [T ) AP P RSO R RO OO ST SO OO PO OU PSP ISP OPRTTOPRTRTRPRN
24 NE oo |reresi e (<) J (<) ST (D) cevverveeeeeeeeeeiienies [oeeieeieeseeee s oeersesses s [ o
2.2 Other ..coveveveeeeeieienne 2,21 DIFECE vttt 8,838,114 |.... 4,850,327 |....
2.22 REINSUIANCE @SSUMEA ... |eeeeeeeeee e 260,356 |...ooveeees 257,495
2.23 ReINSUrANCE CEABT .......c.oivieeeieiiieecieieieeeeiete e [reeseeerenneenes 1,539,815 oo oo e [ [ 1,539,815 [ oo
224 N ..o ne e [eeee e 7,558,654 | (b) ..oceunee. 5,107,822 | (b) ..eocvunee. 2,086,218 | (D) .eveveeerieiriieinies [ (<) R A14,614 [ e
Incurred but unreported:
B DIMECE .ttt [eee s 45,473,356 |...coveenne 5,827,940 |.ccoveriians 2,530,862 | e [ 7,114,554 oo o
3.2 REINSUIANCE @SSUMEA ...ttt [eeeneieieieeerenes 134,386 oo 80,000 |vevoveveeieiririeieieieeeienes oo [ [ 54,386 | oo
3.3 REINSUIANCE CEART ...ttt eeeee e eeens fereeeeeeneeens 29,296,385 |....coeveeeeenne 5,023 | TL085 [ oo oo 29,284,297 |.evoeeeeeeeeeeeeeeeeeeeees oo
BUA N o[ 16,311,357 | (b) .ovvvveneee 5,902,917 | (b) .cvevunee. 2,523,797 [ (D) weovveeeeeeerieeie [ [() R 7,884,642 | e
TOTALS ... 41 DIFECL .. [ 54,311,470 | 10,678,268 |.......cccevvee 4,567,081 | [ [ 39,066,122 ..o [
4.2 REINSUFANCE @SSUMEA ... ee e [oeeeeeeeeeeeeenn 394,742 .o 837,495 | | e e ST ,287 e el
4.3 REINSUTANCE CEAR ...t [eeseeseesienenns 30,836,201 ..o 5,023 [ T,065 [ [ o 30,824,113 | [
4.4 Net 23,870,011 | (a) 11,010,740 | (a) 4,560,015 8,299,256

Individual Life $

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
........ 26,629 | and Individual Annuities $
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Accident and Health $

Group Life $

in Column 2 and $

in Column 3.

................... 396,931 are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

1.3 Reinsurance ceded

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

2.3 Reinsurance ceded .....

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

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

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

........... 58,014,014

.263,433,614 |....
234,602,423 |...

....... 648,836 |....

.. 34,054,103 |....

................... 4,567,081

..55,704,972 |....

.257,564,987 |....
..65,984,971 |....

PART 2 - Incurred During the Year
1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life (a) Group Life (b) Annuities Group Annuities Accident & Health Fraternal Business
1. Settlements During the Year:
I =Y OSSPSR PTRUUSRPPRRPRPRPIRPPY VRPNt 496,389,486 |................ 111,328,777 | 55,704,972 |..coovereiene 4,628,090 |...ccooveveneee 1,208,536 |............... 323,519, 111 [ [
1.2 REINSUIANCE @SSUME .....o.veveieieieieiiieeeeaete ettt sae s sese s s s s sss et st s s e sese s s s s s sese s s s snafe e e 1,646,551 | 1,583,704 | oo 82,001 [ [ 30,846

B INBE .ottt s ettt s s s et s s s s s [ee et 24,608,747 |.....cocoe..... 10,864,198 [ 4,534,228 | e e 9,210,321
5. Amounts recoverable from reinsurers December 31, PriOr YEaT .........cccvuveuevereiriieeiereseieieeseeaesesssesnsesensd 171,203 171,203
6. Incurred Benefits
B.1 DUFECE ..ttt s 492,686,942 |................ 111,720,527 319,397,307
6.2 REINSUFANCE @SSUME ......v.oveeiaiieetiseecs ettt bbbttt 1,392,458 |.... 1,339,033 [ foeeeeiereneieeeeeenn 82,001 [ oo 21,423 |....
6.3 REINSUFANCE CEUABT ......uvovueiaciieiiaee ittt 260,109,401 [ 538 254,238,514
6.4 Net 233,969,998 113,059,022 55,730,760 65,180,217
(a) Including matured endowments (but not guaranteed annual pure endowments) amountingto $ ..o 570,203 inLine 1.1,$  rrrirrenes 576,103 in Line 1.4.
LS 570,203 inLine6.1,and$ ..ccoevvvvrerrnnnnn. 576,103 in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amountingto $ ..o 257,872 inLine1.1,$ e 257,872 in Line 1.4.
LT 257,872 inLine6.1,and $ .cccoevvvvvrnnn. 257,872 in Line 6.4.
(c) Includes § oo 9,782  premiums waived under total and permanent disability benefits.




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

2

Prior Year Total
Nonadmitted Assets

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

16.

17.
18.1
18.2
19.
20.
21.
22.
23.
24,
25.
26.

27.
28.

Bonds (Schedule D)
Stocks (Schedule D):

2.1 Preferred stocks

2.2 COMMON STOCKS ...t
Mortgage loans on real estate (Schedule B):
3.1 First liens

3.2 Other than first IENS. .......co.ei ittt b e bbb be e e

Real estate (Schedule A):
4.1 Properties occupied by the COMPANY .........cciiiiiiiii e
4.2 Properties held for the production of INCOME...........cccuiiiiiiiiiiiecececeee e
4.3 Properties held for sale

Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments

(SCREAUIE DA) ..ttt b bbb bbb bbbt bbb bbb bbb ne s
Contract loans
Derivatives (Schedule DB)

Other invested assets (Schedule BA)

Receivables for securities

Securities lending reinvested collateral assets (Schedule DL)

Aggregate write-ins for invested assets

Subtotals, cash and invested assets (Lines 1 to 11) ..
Title plants (for Title insurers only) ...

Investment income due and accrued

Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection

15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....

15.3 Accrued retrospective premiums and contracts subject to redetermination

Reinsurance:

16.1 Amounts recoverable from reinsurers

16.2 Funds held by or deposited with reinsured companies

16.3 Other amounts receivable under reinsurance contracts

Amounts receivable relating to uninsured plans

Current federal and foreign income tax recoverable and interest thereon

Net deferred tax asset

Guaranty funds receivable or on deposit

Electronic data processing equipment and software

Furniture and equipment, including health care delivery assets

Net adjustment in assets and liabilities due to foreign exchange rates

Receivables from parent, subsidiaries and affiliates

Health care and other amounts receivable

Aggregate write-ins for other than invested assets

Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
[T 12 (o 1022 ISR PP

From Separate Accounts, Segregated Accounts and Protected Cell Accounts
Total (Lines 26 and 27)

. 292,450 |...

.(289,438)

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 11 from overflow page

Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)

2501.
2502.
2503.
2598.
2599.

Summary of remaining write-ins for Line 25 from overflow page ....

Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above)

18




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Note #
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13
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

The financial statements of Colonial Penn Life Insurance Company (“Company”) are presented on the basis of
accounting practices prescribed or permitted by the Pennsylvania Insurance Department ("Department").

The Department recognizes only statutory accounting practices prescribed or permitted by the Commonwealth of
Pennsylvania for reporting the financial condition and results of operations of an insurance company and determining
its solvency under Pennsylvania Insurance Law. The Accounting Practices and Procedures manual (“NAIC SAP”)
has been adopted as a component of prescribed or permitted practices by the Commonwealth of Pennsylvania.
However, the Commonwealth of Pennsylvania may adopt certain prescribed accounting practices that differ from
those found in NAIC SAP. In addition, the Department has the right to permit other specific practices that deviate
from prescribed practices. However, the Company has no such permitted practices.

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

SSAP# F/S Page F/SLine# 2023 2022
NET INCOME
(1) Colonial Penn Life Insurance Company, State of
Pennsylvania basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (44,181,637) $ (39,547,749)
(2) State Prescribed Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(3) State Permitted Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (44,181,637) $ (39,547,749)
SURPLUS
(5) Colonial Penn Life Insurance Company, State of
Pennsylvania basis (Page 3, Line 38, Columns 1 &2) XXX XXX XXX $ 99,114,395 $ 90,714,978
6) State Prescribed Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
7) State Permitted Practices that increase/(decrease)
NAIC SAP:
None N/A N/A N/A — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX § 99,114,395 § 90,714,978

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with NAIC SAP requires management to make estimates and
assumptions that affect the reported amounts. It also requires disclosure of contingent assets and liabilities at the
date of the financial statements. Actual results could differ from those estimates.

Accounting Policy

Life premiums are recognized as income over the premium paying period of the related policies. Annuity
considerations with mortality risks are recognized as income when received. Health premiums are earned ratably
over the terms of the related insurance and reinsurance contracts or policies. Expenses incurred in connection with
acquiring new insurance business, including acquisition costs such as sales commissions, are charged to operations
as incurred.

In addition, the Company uses the following accounting policies:
(1) Short-term investments and cash equivalents are stated at amortized cost, which approximates fair value.

(2) Bonds not backed by other loans are stated at amortized cost using the interest method, with the following
exceptions: (i) those containing call provisions, except “make-whole” call provisions, are amortized using the
yield-to-worst method; (ii) those rated NAIC class 6, which are stated at the lower of amortized cost or fair value;
and (iii) perpetual bonds that do not possess or no longer possess an effective call option, which are reported at
fair value regardless of NAIC designation. The Company does not utilize the systematic value measurement
method for SVO-Identified investments.

(3) Unaffiliated common stocks are carried at fair value.
(4) Redeemable preferred stocks are stated at amortized cost, except those rated NAIC class 4 or lower quality,
which are carried at the lower of amortized cost or fair value. Perpetual preferred stocks are carried at fair value,

not exceeding any currently effective call price.

(5) Mortgage loans on real estate are stated at the amortized unpaid balance, excluding accrued interest.

19.1
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies and Going Concern, continued

D.

(6) Loan-backed bonds, structured securities and beneficial interests are stated at amortized cost using the interest
method, except for those rated NAIC class 6, which are stated at the lower of amortized cost or fair value. For
securities where collection of all contractual cash flows is probable, changes in currently estimated cash flows,
including the effect of prepayment assumptions, are accounted for using the retrospective method. For
securities that are not of high credit quality for which collection of all contractual cash flows is not probable,
significant increases in cash flow estimates are accounted for using the prospective method.

(7) Properties occupied by the Company are carried at depreciated cost. Properties held for sale are carried at the
lower of depreciated cost or fair value.

(8) Affiliated common stocks of insurance affiliates are carried at statutory equity. All affiliated non-insurance entities
are valued at the Generally Accepted Accounting Principles (“GAAP”) equity of the investee.

(9) The Company has minor ownership interests in joint ventures, which are classified as other invested assets on
the balance sheet. The Company carries these interests based on its proportionate share of the underlying
audited GAAP equity of the investee.

(10) The Company does not utilize anticipated net investment income as a factor in the premium deficiency reserve
calculation.

(11) Unpaid losses and loss adjustment expenses include an amount determined from individual case estimates and
loss reports and an amount, based on past experience, for losses incurred but not reported. Such liabilities are
necessarily based on assumptions and estimates and while management believes the amount is adequate, the
ultimate liability may be in excess of or less than the amount reported. The methods for making such estimates
and for establishing the resulting liabilities are continually reviewed and any adjustments are reflected in the
period determined.

(12) The Company has not modified its capitalization policy from the prior period.
Going Concern

The Company's management does not have substantial doubt about its ability to continue as a going concern.

2. Accounting Changes and Corrections of Errors

5.

During 2023 and 2022, the Company did not record any material changes in accounting principles or corrections of errors.

Business Combinations and Goodwill

A.

B.

During 2023, the Company did not acquire any other company accounted for as a purchase.
During 2023, the Company did not merge with any other insurance company.

During 2023, the Company did not participate in an assumption reinsurance agreement.
During 2023, the Company did not recognize any impairment losses.

The Company has no goodwill.

Discontinued Operations

During 2023, the Company had no discontinued operations.

Investments

A.

Mortgage Loans including Mezzanine Real Estate Loans
(1) No new mortgage loans were made in 2023. Fire insurance is required on all properties covered by mortgage

loans at least equal to the excess of the loan over the maximum loan which would be permitted by law on the
land without the buildings.

(2) The maximum percentage of any one loan to the value of security at the time of the loan, exclusive
of insured, guaranteed or purchase money mortgages, was: 64.52 %

2023 2022

(3) Taxes, assessments and any amounts advanced and not included
in the mortgage loan total: $ — $ —

19.2
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

4)

®)

(6)

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

a. Current Year

1.

2.

3.

Recorded Investment (All)
(a) Current

(b) 30-59 Days Past Due
(c) 60-89 Days Past Due
(d) 90-179 Days Past Due
(e) 180+ Days Past Due

Accruing Interest 90-179 Days Past Due
(a) Recorded Investment
(b) Interest Accrued

Accruing Interest 180+ Days Past Due
(a) Recorded Investment
(b) Interest Accrued

Interest Reduced

(a) Recorded Investment
(b) Number of Loans

(c) Percent Reduced

Participant or Co-lender in a Mortgage Loan
(a) Recorded Investment

b. Prior Year

1.

2.

3.

Recorded Investment

(a) Current

(b) 30-59 Days Past Due

(c) 60-89 Days Past Due

(d) 90-179 Days Past Due

(e) 180+ Days Past Due

Accruing Interest 90-179 Days Past Due
(a) Recorded Investment

(b) Interest Accrued

Accruing Interest 180+ Days Past Due
(a) Recorded Investment

(b) Interest Accrued

Interest Reduced

(a) Recorded Investment

(b) Number of Loans

(c) Percent Reduced

Participant or Co-lender in a Mortgage Loan
(a) Recorded Investment

$

Farm

0.00 %

0.00 %

_Residential
Insured All Other
$ —  $ -
8 - & -
8 - 8 -
8 - 8 -
0.00 % 0.00 %
8 - & =
8 - & -
$8 - & -
$8 - & —
$ —  $ -
0.00 % 0.00 %
8 - & -

Mezzanine

_Commercial
Insured All Other
$ — $ 433530 $
$ —  § — 3
$8 —  § — 3
$8 —  § — 3
0.00 % 0.00 %
$ — $ 433530 $
$ — $ 478100 $
$8 —  $ — 3
$8 — 3 — 3
$ —  $ —  $
0.00 % 0.00 %
$ — $ 478100 $

0.00 %

0.00 %

Total
$ 433,530
$ —
$ —
$ —
0.00 %
$ 433,530
$ 478,100
$ _
$ _
$ _
0.00 %
$ 478,100

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

a. Current Year

1.

2.
3.
4

With Allowance for Credit Losses

No Allowance for Credit Losses

Total (1 +2)

Subject to a participant or co-lender mortgage
loan agreement for which the reporting entity

is restricted from unilaterally foreclosing on the
mortgage loan

b. Prior Year

1.

2.
3.
4

With Allowance for Credit Losses

No Allowance for Credit Losses

Total (1 +2)

Subject to a participant or co-lender mortgage
loan agreement for which the reporting entity

is restricted from unilaterally foreclosing on the
mortgage loan

$

$

$

$

$

Investment in Impaired Loans - Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and

Amount of Interest Income Recognized Using a Cash-Basis Method of Accounting:

a. Current Year

Mo N~

Average Recorded Investment
Interest Income Recognized
Recorded Investments on Nonaccrual Status

Amount of Interest Income Recognized Using
a Cash-Basis Method of Accounting

b. Prior Year

Hw N =

Average Recorded Investment
Interest Income Recognized
Recorded Investments on Nonaccrual Status

Amount of Interest Income Recognized Using
a Cash-Basis Method of Accounting
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Investments, continued

)

(8)

©)

2023 2022

Allowance for credit losses:

a.
b
c.
d
e

Balance at beginning of period — —

. Additions charged to operations — —

Direct write-downs charged against the allowances — —

. Recoveries of amounts previously charged off — —
. Balance at end of period (a+b-c-d)

Mortgage loans derecognized as a result of foreclosure:

a.
b.
c.

d.

Aggregate amount of mortgage loans derecognized $ —
Real estate collateral recognized —
Other collateral recognized —

Receivables recognized from a government guarantee of the —
foreclosed mortgage loan

Interest income on impaired loans is reported as collected when cash is received.

B. Debt Restructuring

The Company has no investments in restructured debt.

C. Reverse Mortgages

The Company has no investment in reverse mortgages.

D. Loan-backed Securities

1

)

©)

4)

®)

Prepayment assumptions for loan-backed bonds and structured securities are obtained from third party vendors
and internal estimates. These assumptions are reviewed for consistency with the current interest rate and
economic environment.

The Company did not record any other-than-temporary impairments (“OTTI”) in the current year under SSAP
No. 43R — Revised, Loan-backed and Structured Securities (“SSAP 43R”"), resulting from either an intent to sell
or the inability or lack of intent to retain the investment for a period of time sufficient to recover the amortized
cost basis.

The Company did not recognize any OTTI in 2023 as a result of an expected shortage of discounted future cash
flows to recover the amortized cost of the security on loan-backed bonds, structured securities and beneficial
interests owned at December 31, 2023.

Loan-backed bonds, structured securities and beneficial interests owned at December 31, 2023 that have not
been impaired with a fair value lower than amortized cost are summarized below by length of time that individual
securities have been in a continuous loss position.

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 150,123
2. 12 Months or Longer $ 6,345,268

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

1. Less than 12 Months $ 16,243,611
2. 12 Months or Longer $ 82,752,109

The Company regularly evaluates its investments with unrealized losses for possible impairment. The
Company’s assessment of whether unrealized losses are “other-than-temporary” requires significant judgment.
Factors considered include: (i) the extent to which fair value is less than the cost basis; (ii) the length of time that
the fair value has been less than cost; (iii) whether the unrealized loss is event driven, credit-driven or a result of
changes in market interest rates or risk premium; (iv) the near-term prospects for specific events, developments
or circumstances likely to affect the value of the investment; (v) the investment’s rating and whether the
investment is investment-grade and/or has been downgraded since its purchase; (vi) whether the issuer is
current on all payments in accordance with the contractual terms of the investment and is expected to meet all of
its obligations under the terms of the investment; (vii) whether or not the Company intends to retain the
investment until its anticipated recovery occurs; (viii) whether it is more likely than not that circumstances will
require the Company to sell the investment before recovery occurs; (ix) the underlying current and prospective
asset and enterprise values of the issuer and the extent to which the recoverability of the carrying value of the
Company's investment may be affected by changes in such values; (x) projections of, and unfavorable changes
in, cash flows on structured securities, including mortgage-backed and asset-backed securities; (xi) the
Company's best estimate of the value of any collateral; and (xii) other objective and subjective factors.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

The Company has no open repurchase agreements or securities lending transactions at December 31, 2023.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Investments, continued

F.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company has no repurchase agreement transactions accounted for as secured borrowing at December 31,
2023.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company has no reverse repurchase agreement transactions accounted for as secured borrowing at
December 31, 2023.

Repurchase Agreements Transactions Accounted for as a Sale

The Company has no repurchase agreement transactions accounted for as a sale at December 31, 2023.

Reverse Repurchase Agreements Transactions Accounted for as a Sale

The Company has no reverse repurchase agreement transactions accounted for as a sale at December 31, 2023.

Real Estate

(1,2,3)

4)
®)

As a result of the Company’s success with hybrid work arrangements and evolving business needs, it has an
agreement to sell its home office building in Philadelphia, Pennsylvania, with the intent to close the sale in the
first half of 2024. As of December 31, 2023, the Company has classified this building as properties held for sale
with a depreciated cost carrying value of $4,590,287, which is lower than the estimated fair value of the property.

The Company does not engage in retail land sales operations.

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

Low-Income Housing Tax Credits (“LIHTC”)

The Company has no investments in LIHTC.

Restricted Assets

M

Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted Current Year

Current Year Percentage

1 2 3 4 5 6 7 8 9 10

11

Gross
(Admitted &
Total G/IA Total Separate S/A Assets Nonadmitted)
General Supporting | Account (S/A) Supporting Increase/ Total Total Admitted | Restricted to
Account S/A Activity Restricted G/A Activity Total Total From | (Decrease) | Nonadmitted | Restricted (5 Total Assets
Restricted Asset Category (G/IA) (a) Assets (b) (1 plus 3) Prior Year | (5 minus 6) | Restricted minus 8) (c)

Admitted
Restricted to
Total
Admitted
Assets (d)

a. Subjectto
contractual
obligation for which
liability is not shown | $ —|$ —|$ —1$ —|$ —|$ —|$ —|$ —|$ — — %]

b. Collateral held under
security lending
agreements — — — — — — — — — — %)

c. Subjectto
repurchase
agreements — — — — — — — — — — 9%

d. Subject to reverse
repurchase
agreements — — — — — — — — — — %]

e. Subject to dollar
repurchase
agreements — — — — — — — — — — %)

f.  Subject to dollar
reverse repurchase
agreements — — — — — — — — — — %)

g. Placed under option
contracts — — — — — — — — — A

h.  Letter stock or
securities restricted
as to sale - excluding
FHLB capital stock — — — — — — — — — — %

i. FHLB capital stock 2,077,800 — — — 2,077,800 2,070,600 7,200 — 2,077,800 0.20 %)

—_On deposit with
I states 11,550,123 — — — | 11,550,123 | 11,488,165 61,958 — 11,550,123 1.11 %)

k. On deposit with
other regulatory
bodies — — — — — — — — — A

I. Pledged collateral to
FHLB (including
assets backing
funding agreements) 64,819,791 — — — | 64,819,791 72,952,272 | (8,132,481) — 64,819,791 6.25 %)

m. Pledged as collateral
not captured in other
categories — — _ _ _ _ _ o

n.  Other restricted
assets — — — — — — — —_ — o

o. Total Restricted
Assets (Sum of a

through n) $78,447,714 | $ —|$ —|$ — | $78,447,714 | $86,511,037 | $(8,063,323

@
|

$ 78,447,714 7.56 %)

8.34 %)

(a) Subset of column 1 (c) Column 5 divided by Asset Page, Column 1, Line 28
(b) Subset of column 3 (d) Column 9 divided by Asset Page, Column 3, Line 28
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

5.

NOTES TO FINANCIAL STATEMENTS

Investments, continued

(2) The Company did not have any assets pledged as collateral not captured in other categories at December 31,
2023.

(3) The Company had no other restricted assets at December 31, 2023.
(4) The Company had no collateral received and reflected as assets at December 31, 2023.
The Company held no working capital finance investments at December 31, 2023.

The Company had no offsetting assets and liabilities reported net in accordance with SSAP No. 64, Offsetting and
Netting of Assets and Liabilities at December 31, 2023.

The Company had no investments in 5GI securities at December 31, 2023 and December 31, 2022.
Short Sales
The Company had no short sale transactions as of December 31, 2023.

Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPS 13 —
(2) Aggregate Amount of
Investment Income $ 8,421 $ —

Reporting Entity’s Share of Cash Pool by Asset Type

The Company did not have a share in any cash pools as of December 31, 2023.

Joint Ventures, Partnerships and Limited Liability Companies

A.

The Company has no investment in joint ventures, partnerships or limited liability companies that exceeds 10% of its
admitted assets.

During 2023 and 2022, the Company did not recognize any impairment write-downs for its investments in joint
ventures, partnerships or limited liability companies.

Investment Income

A.

All due and accrued investment income with amounts that are over 90 days past due is non-admitted, with the
exception of accrued interest on mortgage loans in default which is non-admitted after 180 days if deemed collectible.

The Company has no investment income due and accrued that was non-admitted as of December 31, 2023.

The gross, nonadmitted and admitted amounts for interest income due and accrued.

Interest Income Due and Accrued Amount

1.  Gross $ 9,883,852
2. Nonadmitted —
3. Admitted 9,883,852

The aggregate deferred interest.
Amount

Aggregate Deferred Interest $ —

The cumulative amounts of paid-in-kind (PIK) interest included in the current principal balance.
Amount

Cumulative amounts of PIK interest included
in the current principal balance $ —

Derivative Instruments

The Company has no investment in derivative instruments.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Income Taxes

A. The components of the net deferred tax asset (“DTA”) recognized in the Company’s financial statements are as
follows:

(1

@ -0 o o0 T o @ -~ 0 2 o0 T o

@ -~ 0 20 T o

Gross Deferred Tax Asset

Statutory Valuation Allowance Adjustment
Adjusted Gross Deferred Tax Asset
Deferred Tax Asset Non-admitted
Admitted Deferred Tax Asset

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

Gross Deferred Tax Asset

Statutory Valuation Allowance Adjustment
Adjusted Gross Deferred Tax Asset
Deferred Tax Asset Non-admitted
Admitted Deferred Tax Asset

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

Gross Deferred Tax Asset

Statutory Valuation Allowance Adjustment
Adjusted Gross Deferred Tax Asset
Deferred Tax Asset Non-admitted
Admitted Deferred Tax Asset

Gross Deferred Tax Liability

Net Admitted Deferred Tax Asset (Liability)

19.7

December 31, 2023

Ordinary Capital Total
101,321,367 $ 21,237 $ 101,342,604
101,321,367 21,237 101,342,604
68,570,776 — 68,570,776
32,750,591 21,237 32,771,828
19,155,631 688,231 19,843,862
13,594,960 $ (666,994) $§ 12,927,966
December 31, 2022
Ordinary Capital Total
95,263,209 $ 19,938 $§ 95,283,147
95,263,209 19,938 95,283,147
64,051,968 — 64,051,968
31,211,241 19,938 31,231,179
18,741,363 657,425 19,398,788
12,469,878 $ (637,487) $ 11,832,391
Change
Ordinary Capital Total
6,058,158 $ 1,299 $ 6,059,457
6,058,158 1,299 6,059,457
4,518,808 — 4,518,808
1,539,350 1,299 1,540,649
414,268 30,806 445,074
1,125,082 $ (29,507) $ 1,095,575




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

(2) The adjusted gross DTA admitted was determined from the following calculations (the Company has no federal
income taxes paid in prior years that are recoverable through loss carrybacks):

December 31, 2023

Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

Recoverable Through Loss Carrybacks $ — — —
b. Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

from 2(a) above) after application of the threshold

limitation. The lesser of: 12,927,966 — 12,927,966

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 43,318,516 — 43,318,516

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 12,927,966
C. Adjusted gross deferred tax assets (excluding the

amount of deferred tax assets from 2(a) and 2(b)

above) offset by gross deferred tax liabilities 19,155,631 688,231 19,843,862
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 32,083,597 $ 688,231 $ 32,771,828

December 31, 2022

Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

Recoverable Through Loss Carrybacks $ — 3 — 3 —
b. Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

from 2(a) above) after application of the threshold

limitation. The lesser of: 11,832,391 — 11,832,391

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 42,121,444 — 42,121,444

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 11,832,391
C. Adjusted gross deferred tax assets (excluding the

amount of deferred tax assets from 2(a) and 2(b)

above) offset by gross deferred tax liabilities 18,741,363 657,425 19,398,788
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 30,573,754 $ 657,425 $ 31,231,179

Change
Ordinary Capital Total

a. Federal Income Taxes Paid in Prior Years

Recoverable Through Loss Carrybacks $ — 3 — 3 —
b. Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

from 2(a) above) after application of the threshold

limitation. The lesser of: 1,095,575 — 1,095,575

1. Adjusted gross deferred tax assets expected to be

realized following the balance sheet date 1,197,072 — 1,197,072

2. Adjusted gross deferred tax assets allowed per

limitation threshold XXX XXX 1,095,575
C. Adjusted gross deferred tax assets (excluding the

amount of deferred tax assets from 2(a) and 2(b)

above) offset by gross deferred tax liabilities 414,268 30,806 445,074
d. Deferred tax assets admitted as the result of

application of SSAP No. 101 $ 1,509,843 $ 30,806 $ 1,540,649
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9.

Income Taxes, continued

(3) The following amounts were used to determine the recovery period and threshold limitations used in 9A(2)

above:

2023

2022

a. Risk Based Capital Ratio used to determine Admitted Deferred Tax Assets 746 %

b. Total Adjusted Capital used in 9A(3)a.

(4) Impact of Tax-Planning Strategies

701 %

$ 92,193,814 $ 85,551,870

a. The Company did not utilize any tax-planning strategies during 2023 or 2022.

December 31, 2023 December 31, 2022 Change
Ordinary Capital Ordinary Capital Ordinary Capital
1. Adjusted Gross
DTA $101,321,367 $ 21,237 $95,263,209 $ 19,938 $6,058,158 $ 1,299
2. % of Adjusted
Gross DTA
Attributable to the
Impact of Tax
Planning
Strategies 0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %
3. Net Admitted
Adjusted Gross
DTA $32,750,591 $ 21,237 $31,211,241  $ 19,938 $1,539,350 $ 1,299
4. % of Net Admitted
Adjusted Gross
DTA Admitted
Because of the
Impact of Tax
Planning
Strategies 0.00% 0.00% 0.00% 0.00% 0.00 % 0.00 %
b. The Company did not utilize reinsurance related tax-planning strategies.
B. The Company has recognized all deferred tax liabilities as of December 31, 2023.
C. The major components of current and deferred income taxes are as follows:
(1) Current Income Tax 2023 2022 Change
a. Federal $ (5,439,965) $ (5,373,124) $ (66,841)
b. Foreign tax — — —
c. Subtotal (1a+1b) (5,439,965) (5,373,124) (66,841)
d. Federal income tax on net capital gains (losses) (210,369) 425,553 (635,922)
e. Utilization of capital loss carry-forwards — — —
f. Other — _ —
d. Federal and foreign income taxes incurred
(1ct1d+1e+1f) $ (5,650,334) $  (4,947,571) $ (702,763)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Income Taxes, continued

(2) Deferred tax assets:

a. Ordinary
Discounting of unpaid losses
Unearned premium reserve

1.

© XN OA®N

NN
wrp =0

Policyholder reserves
Investments

Deferred acquisition costs
Policyholder dividends accrual

Fixed assets

Compensation and benefits accrual

Pension accrual

Receivables - nonadmitted

Tax credit carry-forward

. Other
99.

. Net operating loss carry-forward

Subtotal (sum of 2a1 through 2a13)

b. Statutory valuation allowance adjustment
c. Nonadmitted

d. Admitted ordinary deferred tax assets (2a99 — 2b — 2c)

e. Capital

1.
2.
3.
4.

99.

Investments

Net capital loss carry-forward

Real Estate
Other

Subtotal (2e1+2e2+2e3+2e4)

(3) Deferred tax liabilities:

a. Ordinary

1.

Hobd

5.

Investments
Fixed Assets

Statutory valuation allowance adjustment
Nonadmitted
Admitted capital deferred tax assets (2e99 — 2f — 2g)
Admitted deferred tax assets (2d + 2h)

Deferred and uncollected premium

Policyholder reserves
Other

99. Subtotal (3a1+3a2+3a3+3a4+3a5)
b. Capital

1.
2.
3.

99.

Investments
Real Estate
Other

Subtotal (3b1+3b2+3b3)

c. Deferred tax liabilities (3299 + 3b99)

(4) Net deferred tax assets/liabilities (2i — 3c)

December 31

2023 2022 Change
$ — 3 — 3 —
22,380,153 21,252,250 1,127,903
71,439,830 67,247,242 4,192,588
7,501,384 6,763,717 737,667
101,321,367 95,263,209 6,058,158
68,570,776 64,051,968 4,518,808
32,750,591 31,211,241 1,539,350
21,237 19,938 1,299
21,237 19,938 1,299
21,237 19,938 1,299
$§ 32,771,828 $ 31,231,179 $ 1,540,649
$ — 3§ — 3% —
113,145 216,319 (103,174)
13,198,594 12,642,479 556,115
906,598 1,359,898 (453,300)
4,937,294 4,522,667 414,627
19,155,631 18,741,363 414,268
688,231 657,425 30,806
688,231 657,425 30,806
19,843,862 19,398,788 445,074
$ 12,927,966 $ 11,832,391 $ 1,095,575

The change in net deferred income tax from December 31, 2022 to December 31, 2023 is comprised of the following:
Change in net DTA

Tax effect of unrealized gains (losses)
Change in net deferred income tax

$ 5,614,384
(20,780)

$ 5,593,604
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

9. Income Taxes, continued

D. The provision for federal income taxes incurred is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference for the
year ended December 31, 2023 were as follows:

Effective

2023 Tax Rate

Provision computed at statutory rate $(10,466,379) 21.0 %
Dividend received deduction (4,134) — %
Amortization of interest maintenance reserve (202,915) 0.4 %
Tax-exempt income (82,122) 0.2 %
Non-admitted assets (488,768) 1.0 %
Other 380 — %

Total federal income tax expense (benefit) $(11,243,938) 22.6 %

The federal income tax expense (benefit) is comprised of the following:

Tax on gain (loss) from operations $ (5,439,965) 10.9 %
Tax on current year capital gains (losses) (210,369) 0.4 %
Change in net deferred income tax (5,593,604) 11.3 %

Total federal income tax expense (benefit) $(11,243,938) 22.6 %

E. (1)
2)
(3)
Fo (1)
(2)

At December 31, 2023, the Company had no remaining operating loss carry-forwards.
At December 31, 2023, the Company had no remaining foreign tax credits.
At December 31, 2023, the Company had no remaining LIHTC.

The Company had no income taxes incurred in the current and prior years that will be available for recoupment
in the event of future net losses.

At December 31, 2023, the Company had no protective tax deposits on deposit with the Internal Revenue
Service under Section 6603 of the Internal Revenue Service Code.

The Company files a consolidated federal income tax return with its ultimate parent, CNO Financial Group, Inc.
(“CNQO”), and its subsidiaries, of which five are life insurance companies.

The method of allocating tax expense among the companies comprising the consolidated life group and the
affiliated nonlife companies is subject to a written tax sharing agreement approved by the Board of Directors.
The allocation between the companies is based upon separate return calculations with current credit for net
losses incurred by a company subject to certain limitations. Pursuant to the tax sharing agreement, the
Company may recoup income tax sharing payments paid in prior years in the event it incurs a loss. If sufficient
tax sharing payments were not made in the prior years, such loss is carried forward as an offset to future net
income subject to income tax sharing payments. Intercompany tax balances under the tax sharing agreement
are settled quarterly. The federal income tax liability of $1,026,616 at December 31, 2023 was payable to
Conseco Life Insurance Company of Texas ("Conseco Life of Texas"). The federal income tax recoverable at
December 31, 2022 of $1,262,402 was due from Conseco Life of Texas.

The IRS is conducting an examination of the 2016 through 2018 consolidated federal tax returns of CNO, which
is the Company's ultimate parent. The outcome of tax audits cannot be predicted with certainty. If such tax
audits are not resolved in a manner consistent with our expectations, we may be required to adjust our provision
for income taxes.

G. The Company has no federal or foreign tax loss contingencies for which it is reasonably possible that the total liability
will significantly increase during 2024.

H. The Company had no liability for the Repatriation Transition Tax under the Tax Cuts and Jobs Act.

l. The Company did not recognize an Alternative Minimum Tax Credit as a current year recoverable or Deferred Tax
Asset.

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

A, B.

During 2023 and 2022, the Company received surplus contributions from its sole shareholder, Conseco Life of Texas,
as follows:

(1) On December 28, 2023, the Company received a surplus contribution of $6,500,000 in cash.

(2) On September 29, 2023, the Company received a surplus contribution of $18,000,000 in cash.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties, continued
(3) On March 30, 2023, the Company received a surplus contribution of $28,750,000 in cash.
(4) On December 29, 2022, the Company received a surplus contribution of $7,500,000 in cash.
(5) On September 29, 2022, the Company received a surplus contribution of $7,000,000 in cash.
(6) On July 7, 2022, the Company received a surplus contribution of $14,750,000 in cash.
(7) On March 31, 2022, the Company received a surplus contribution of $18,250,000 in cash.

Under an existing coinsurance agreement, Bankers Life and Casualty Company (“Bankers Life”), an affiliate,
assumes on an automatic basis an 80% quota share of the Medicare Supplement policies underwritten and issued by
the Company. The Company had ceded reserves of $55,519,774 and $55,579,971 at December 31, 2023 and 2022,
respectively, under this agreement. Premiums paid during 2023 and 2022 were $330,718,656 and $368,494,833,
respectively.

Under an existing coinsurance agreement, the Company cedes a block of annuity business through 100% indemnity
coinsurance to Washington National Insurance Company, an affiliate. During 2023, an existing agreement on the
block was recaptured, resulting in a transfer to Washington National Insurance Company of $3,371,135 in reserves
previously ceded to another reinsurer. The Company had ceded reserves of $43,922,166 and $42,872,439 at
December 31, 2023 and 2022, respectively, under this agreement.

C. The Company did not have any material transactions with related parties not reported on Schedule Y as of
December 31, 2023.

D. The Company's receivable and payable balances with related parties are settled monthly. Such balances, excluding
intercompany tax balances, consist of the following:

December 31, 2023 December 31, 2022
Receivable Payable Receivable Payable
Parent $ — % — % — 3 _
Affiliates 1,057,857 1,877,315 1,018,896 2,733,923
Total $ 1,057,857 $ 1,877,315 § 1,018,896 $ 2,733,923

E. Bankers Life provides paymaster services for commissions paid to agents contracted and appointed with the
Company in order to sell certain products underwritten and issued by the Company as well as Bankers Life field
employees who receive commissions on the sale of these products. The Company records reimbursement of
paymaster services as commissions. In addition, Bankers Life provides certain marketing and clerical services in
support of these products. Net expenses incurred for marketing and clerical services totaled $6,027,139 in 2022.

Effective January 1, 2021, the Company entered into an agency agreement with K.F. Agency, Inc. (“KF Agency”), an
affiliate and licensed insurance agency, pursuant to which KF Agency acts as an in-house independent marketing
organization that manages direct relationships with sub-producers that wish to sell the Company’s products. Under
this agreement, the Company pays commissions to the sub-producers and overriding commissions to KF Agency for
such sales. The Company incurred overriding commissions of $2,650,601 and $1,605,402 in 2023 and 2022,
respectively, under this agreement.

Under an investment advisory services agreement, 40|86 Advisors, Inc., an affiliate, manages the Company’s
investments and provides investment accounting services for which expenses totaled $1,709,773 and $1,717,779 in
2023 and 2022, respectively. 40|86 Mortgage Capital, Inc., an affiliate, provides origination and servicing for the
Company’s mortgage loans for which expenses totaled $6,415 and $9,443 in 2023 and 2022, respectively.

CNO Services, LLC (“CNO Services”), also an affiliate, provides certain administrative services to the Company. The
agreement stipulates that fees for such services will be 110% of direct and directly allocable costs plus a reasonable
charge for overhead. Expenses under this agreement totaled $94,740,879 and $92,746,738 in 2023 and 2022,
respectively. The expenses under this agreement are allocated to the appropriate expense classifications on Exhibit
2 and 3 as if they had been borne directly by the Company.

F. The Company has not made any guarantees or undertakings for the benefit of an affiliate, which would result in a
material contingent exposure of the Company's or any affiliated insurer's assets.

G. All outstanding shares of the Company are owned by Conseco Life of Texas, a Texas domiciled insurance company
and an indirect wholly-owned subsidiary of CNO.

H. The Company does not own any common shares of an upstream intermediate or ultimate parent, either directly or
indirectly via a downstream subsidiary, controlled or affiliated (“SCA”) company.

I. At December 31, 2023, the Company did not have an investment in a SCA entity that exceeded 10% of admitted
assets.

J. During 2023, the Company did not recognize impairments on investments in SCA companies.
K. The Company has no investment in foreign insurance subsidiaries.

L. The Company has no investment in downstream non-insurance holding companies.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties, continued

M. The Company has no investment in a SCA entity per SSAP No. 97, Investments in Subsidiary, Controlled and

Affiliated Entities ("SSAP 97").

N. The Company has no investment in insurance SCA entities.

0. The Company has no investment in a SCA entity per SSAP No. 97 or SSAP No. 48, Investments in Joint Ventures,
Partnerships and Limited Liability Companies, whose share of losses exceeds its investment.

Debt
A. None
B. Federal Home Loan Bank (“FHLB”) Agreements

(1) Federal Home Loan Bank of Pittsburgh (“FHLBP”)

The Company is a member of the FHLBP. As a member of the FHLBP, the Company has the ability to borrow on
a collateralized basis from FHLBP. The Company uses these advances, which take the form of insurance
contracts structured as funding agreements, to earn incremental income in an investment spread strategy. As of
December 31, 2023, the borrowing capacity under this agreement was $50,000,000, as determined by
authorization of the Company’s board of directors. The Company is required to hold certain minimum amounts of
FHLBP common stock as a condition of membership in the FHLBP, and additional amounts based on the amount

of the borrowings.

All FHLB activity is included in the Company’s General Account.

(2) FHLB Capital Stock

a. Aggregate Totals

1 2 3
Total General Separate
2+3 Account Accounts

1. Current Year

(a) Membership Stock - Class A $ — 3 — 3 —

(b) Membership Stock - Class B 77,800 77,800 —

(c) Additional Activity Stock 2,000,000 2,000,000 —

(d) Excess Stock — — —

(e) Aggregate Total (a+b+c+d) $ 2,077,800 $ 2,077,800 $ —

(f)  Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 50,000,000 XXXXXXX XXXXXXX

2. Prior Year-end

(@) Membership Stock - Class A $ — $ — % —

(b)  Membership Stock - Class B 70,600 70,600 —

(c)  Additional Activity Stock 2,000,000 2,000,000 —

(d) Excess Stock — — _

(e) Aggregate Total (a+b+c+d) $ 2,070,600 $ 2,070,600 $ —

(f)  Actual or Estimated Borrowing Capacity

as Determined by the Insurer $ 50,000,000 XXXXXXX XXXXXXX
b. Membership Stock eligibility for redemption as of December 31, 2023 is as follows:
Eligible for Redemption
1 2 3 4 5 6
Current Year Not Eligible 6 Months 1to Less
Membership Total for Less Than 6 to Less Than than 3to5
Stock (2+3+4+5+6) Redemption Months 1 Year 3 Years Years

1. Class A $ — 3 — 3 — $ — — —
2. Class B 77,800 77,800 — — — —
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NOTES TO FINANCIAL STATEMENTS

11. Debt, continued

©)

4)

Collateral Pledged to FHLB

a.

Amount Pledged as of Reporting Date

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

2. Current Year General Account Total

Collateral Pledged

3. Current Year Separate Accounts Total

Collateral Pledged

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

Maximum Amount Pledged During Reporting Period

1.  Current Year Total General and Separate

Accounts Maximum Collateral Pledged

(Lines 2+3)

2. Current Year General Account Maximum
Collateral Pledged

3. Current Year Separate Accounts Maximum
Collateral Pledged

4.  Prior Year-end Total General and Separate

Accounts Maximum Collateral Pledged

Borrowing from FHLB

a.

Amount as of the Reporting Date

1. Current Year

(@)
(b)
(c)
(d)

2. Prior
(a)
(b)
(c)
(d)

Maximum Amount during Reporting Period (Current Year)

Debt

Othe

L e

FHLB - Prepayment Obligations

1. Debt

Debt
Funding Agreements
Other

Aggregate Total (a+b+c)

Year-end

Debt

Funding Agreements
Other

Aggregate Total (a+b+c)

Funding Agreements

r

Aggregate Total (Lines 1+2+3)

2. Funding Agreements

3. Othe

r

1 2 3
Carrying Aggregate Total
Fair Value Value Borrowings
$ 61,748308 $ 64,819,791 $ 50,000,000
61,748,308 64,819,791 50,000,000
68,020,806 72,952,272 50,000,000
1 2 3
Amount Borrowed at
Carrying Time of Maximum
Fair Value Value Collateral
$ 71,199,050 $ 72,942,821 $ 50,000,000
71,199,050 72,942,821 50,000,000
68,140,936 74,367,769 50,000,000
1 2 3
Total General Separate Funding Agreements
2+3 Account Account Reserves Established
$ — 3 — — XXX
50,000,000 50,000,000 — 50,211,695
— — — XXX
$ 50,000,000 $ 50,000,000 — 9 50,211,695
$ — 3 — — XXX
50,000,000 50,000,000 — 50,173,451
— — — XXX
$ 50,000,000 $ 50,000,000 g 50,173,451
2 3
Total General Separate
2+3 Account Accounts
$ — 3 — 3 —
50,000,000 50,000,000 —
$ 50,000,000 $ 50,000,000 $ —

(YES/NO)?
N/A
YES
N/A

Does the Company have prepayment obligations
under the following arrangements

At the option of the Company, prepayment of the FHLB borrowings may be made, subject to any prepayment

fees.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

13.

A -

H.

D.

Defined Benefit Plan

The Company provides certain health care and life insurance benefits under a postretirement plan for certain former
employees. The unfunded plan is closed to new participants. The liability was $83,618 and $85,796 at

December 31, 2023 and 2022, respectively, and was included in general expenses due and accrued. The Company
recorded expenses of $8,550 and $10,005 on the plan in 2023 and 2022, respectively.
The Company has not sponsored a defined contribution plan.

The Company does not participate in a multiemployer plan.

Consolidated/Holding Company Plans

The Company's employees are eligible to participate in CNO's 401(k) savings plan. In addition, certain executive
officers of the Company are included in CNO's deferred compensation plan. The Company has no legal obligation for
benefits under these plans. CNO allocates a portion of these costs to the Company based on salary ratios. The
Company's allocated expenses under these plans during 2023 and 2022 totaled $1,628,868 and $1,620,382,
respectively.

The Company has accrued all postemployment benefits and compensated absences.

The Company does not sponsor a postretirement health care plan.

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

A. The Company’s capital consists of 250,000 shares authorized, issued and outstanding, with a par value of $10.00 per
share.

B. The Company has no preferred stock outstanding.

C. The maximum amount of dividends which can be paid by Commonwealth of Pennsylvania life insurance companies
to shareholders without 30-day prior notice to the Department is the greater of statutory net income for the preceding
year or 10% of statutory surplus as regards policyholders at the end of the preceding year. Statutory net loss for
2023 was $44,181,637. Statutory surplus as regards policyholders as of December 31, 2023 was $99,114,395.
However, under Commonwealth of Pennsylvania insurance statutes, dividends may be paid only from earned surplus
without prior approval. The Company had an unassigned deficit as of December 31, 2023 of $499,462,670.

D. The Company did not pay any dividends to shareholders in 2023 or 2022.

E. See Note #13 C..

F. Unassigned surplus is held for the benefit of the Company’s shareholder.

G. During 2023, the Company had no advances to surplus.

H. During 2023, the Company held no stock for special purposes.

I.  During 2023, the Company had no special surplus funds.

J. As of December 31, 2023, the portion of unassigned funds (surplus) represented or reduced by cumulative unrealized
losses was $10,453.

K. Information on the outstanding surplus debenture is as follows:

1 2 3 4 5 6 7 8
Is Surplus
Original Issue |Note Holder | Carrying Value Carrying Unapproved
Item Date Interest Amount of a Related of Note Prior Value of Note |[Interest and/
Number Issued Rate Note Party (Y/N) Year Current Year | or Principal
0601 10/31/2006 | Variable (a) | $160,000,000 Y $160,000,000 | $160,000,000 |$ 3,829,144
Total XXX XXX $160,000,000 XXX $160,000,000 | $160,000,000 |$ 3,829,144

(a) Generally the three-month Secured Overnight Financing Rate + .10% in effect two business days prior to the
first day of the interest period + 4.0%. (9.49482% as of December 31, 2023) Prior to January 1, 2023, the
variable rate was based on the three-month LIBOR + 4.0%.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

1 9 10 1 12 13 14
Current Year Interest
Current Year Life-To-Date | Offset Percentage (not
Interest Interest including amounts paid
ltem Expense Expense to a 3rd party liquidity | Current Year Life-To-Date Date of
Number Recognized Recognized provider) Principal Paid | Principal Paid Maturity
0601 $13,907,661 $149,501,447 —% $— $— 12/31/2036
Total $13,907,661 $149,501,447 XXX $— $— XXX
1 15 16 17 18 19
Surplus Note Were Surplus Note proceeds Is Asset Type of
Are Surplus Note payments subject to used to purchase an asset Issuer a Assets
payments administrative directly from the holder of the Related Received
ltem contractually linked? | offsetting provisions? surplus note? Party? Upon
Number (Y/N) (Y/N) (Y/N) (Y/N) Issuance
0601 N N N N/A N/A
Total XXX XXX XXX XXX XXX
1 20 21 22
Principal Amount of Book/Adjusted Is Liquidity Source a Related
Iltem Assets Received Carrying Value of Party to the Surplus Note Issuer?
Number Upon Issuance Assets (Y/N)
0601 $— $— N/A
Total $— $— XXX

On October 31, 2006, the Company issued a surplus debenture for cash in the amount of $160,000,000 to its indirect
parent, CDOC, Inc. (“CDOC”), after approval by the Pennsylvania Department of Insurance. The principal amount is
due in a single payment on December 31, 2036. On September 1, 2015, after approval from the Pennsylvania
Insurance Department, an amendment was executed effective October 1, 2014 to provide for an annual interest
payment on September 30 of each year, beginning September 30, 2015 at a rate generally equal to the three-month
Secured Overnight Financing Rate plus .10% in effect two business days prior to the first day of the interest period
plus 4.0%. Interest shall be paid only out of the Company’s unassigned surplus or as otherwise approved by the
Department. No interest or principal payment may be made without prior approval of the Department. In the event of
the insolvency, bankruptcy, receivership, rehabilitation, conservatorship, reorganization, readjustment of debt,
marshalling of assets and liabilities, or similar proceedings, by or against the Company, or any liquidation or winding
up of the Company, whether voluntary or involuntary, repayment of the balance of the surplus debenture and any
accrued interest then due and owing to CDOC is subordinate to any policyholder, claimant and beneficiary claims as
well as debts owed to all other classes of creditors.

L., M. The Company has not restated surplus due to a quasi reorganization.

14. Liabilities, Contingencies and Assessments
A. Contingent Commitments

(1) As of December 31, 2023, the Company had $74,578 in standby equity commitments to joint ventures,
partnerships, and limited liability companies. There were no outstanding commitments or contingent
commitments to a SCA entity.

(2, 3) The Company has no contingent guarantees as of December 31, 2023.
B. Assessments

(1) The Company has established a liability for guaranty fund assessments on several insolvencies of $800,000.
This amount represents estimated obligations to state guaranty funds to provide for covered claims and other
insurance obligations of insolvent insurers, net of the estimated offset to future premium taxes. The period over
which the assessments are anticipated to be funded varies by insolvency and is difficult to predict.

The Company’s estimated probable recoveries of prior payments through premium tax credits totals $1,293,231
and is recorded as an asset. The period over which the credits are realized varies by state but typically ranges
from five to ten years.

(2)
2023
a. Assets recognized from paid and accrued premium tax
offsets and policy surcharges prior year-end $1,515,103
b. Decreases current year:
Premium tax offset applied 184,351
Change in accrual resulting from changes in liability 58,696
c. Increases current year:
Recoverable assessments paid 21,175
d. Assets recognized from paid and accrued premium tax
offsets and policy surcharges current year-end $1,293,231
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

14. Liabilities, Contingencies and Assessments, continued
(3)
a. Discount Rate Applied: 3.50%

b. The Undiscounted and Discounted Amount of the Guaranty Fund Assessments and Related Assets by

Insolvency:
Name of Insolvency Guaranty Fund Assessment Related Assets
Undiscounted Discounted Undiscounted Discounted
PTNA and ANIC (1) $ 820,000 $ 640,000 $ 1,530,000 $ 1,200,000

(1) Penn Treaty Network America Insurance Company and American Network Insurance Company

The related assets in the above table include undiscounted paid assessments of $1,035,756.

c. Number of Jurisdictions, Ranges of Years Used to Discount and Weighted Average Number of Years of the
Discounting Time Period for Payables and Recoverables by Insolvency:

Name of Insolvency Payables Recoverables
Jurisdictions | Years |  Years [Jurisdictions| Years |  Years
PTNA and ANIC (1) 50 2024-2035 8.2 43 2024-2035 3.3

(1) Penn Treaty Network America Insurance Company and American Network Insurance Company

C. Gain Contingencies
The Company has no gain contingencies.
D. Claims Related Extra Contractual Obligation (‘ECO”) and Bad Faith Losses Stemming From Lawsuits

The Company paid the following amounts during 2023 to settle claims related ECO or bad faith claims stemming from
lawsuits.
Direct

Claims related ECO and bad faith losses paid during the reporting period  $ —

Number of claims where amounts were paid to settle claims related ECO or bad faith claims resulting from lawsuits
during 2023.

(a) (b) (c) (d) (e)
0-25 Claims 26-50 Claims 51-100 Claims 101-500 Claims More than 500 Claims
X

Indicate whether claim count information is disclosed per claim or per claimant.
(f) Per Claim [ X] (g) Per Claimant [ ]
E. The Company had no joint and several liabilities at December 31, 2023.
F.  All Other Contingencies
(1) Kelley v. Colonial Penn Life Insurance Company is a purported California class action alleging violations of
California Insurance Code Sections 10113.71 and 10113.72. The Company continues to vigorously defend this
matter.
Various lawsuits against the Company have arisen in the course of the Company’s business. Contingent
liabilities arising from litigation, income taxes and other matters are not considered material in relation to the
financial position of the Company.
(2) At December 31, 2023 and 2022, the Company had no admitted amounts for assets covered by SSAP No. 6,
Uncollected Premium Balances, Bills Receivable for Premiums, and Amounts Due From Agents and Brokers, No.
47, Uninsured Plans and No. 66, Retrospectively Rated Contracts.
15. Leases
A. Lessee Leasing Arrangements
The Company does not have any lease obligations.
B. Lessor Leasing Arrangements

(1) The Company has no operating leases as a significant part of its business activity.

(2) The Company has no leveraged leases.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

The Company does not have any financial instruments with off-balance sheet risk.

. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. During 2023, the Company had no transfers of receivables reported as sales.
B. During 2023, the Company had no transfers and servicing of financial assets.
C. During 2023, the Company had no securities with NAIC designation 3 or below, or unrated securities, that were sold
and reacquired within 30 days of the sale date.
. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

The Company does not serve as an administrator of any uninsured or partially insured accident and health plans.

. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

The Company does not have any direct premiums written by managing general agents or third party administrators.

. Fair Value Measurements
A. Assets and Liabilities Measured and Reported at Fair Value

(1) Fair Value Measurements at December 31, 2023.

Net Asset
Description Level 1 Level 2 Level 3 Value (NAV) Total

Assets at fair value:
Common stock

Industrial and miscellaneous (unaffiliated) $ — $2,077,800 $ — — $2,077,800
Cash equivalents

Exempt money market mutual funds 23,726 — — — 23,726

All other money market mutual funds 37,959,794 — — — 37,959,794
Total Assets at fair value $37,983,520 $ 2,077,800 $ — 3 — $40,061,320
Total Liabilities at fair value $ — $ — $ — $ — § —

(2) 2023 Progression of Fair Value Measurements in Level 3
Total gains Total gains
Transfers | and (losses) | and (losses)
Balance at | into (out of) | included in included in Balance at
1/1/2023 Level 3 Net Income Surplus Purchases Sales 12/31/2023

Common stock
(Industrial and
miscellaneous -
unaffiliated) $ —1$ —1|$ —1|$ —1|$ —|$ —1|$ —
Total $ —1|$ —|$ —|$ —|$ —1|$ —|$ —

(38) There were no transfers between levels in 2023.

(4) The Company’s financial assets measured and reported at fair value have been classified, for disclosure
purposes, based on a hierarchy defined by authoritative guidance. The degree of judgment utilized in measuring
the fair value of financial instruments is largely dependent on the level to which pricing is based on observable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs
reflect our view of market assumptions in the absence of observable market information.

Financial instruments with readily available active quoted prices would be considered to have fair values based
on the highest level of observable inputs, and little judgment would be utilized in measuring fair value. Financial
instruments that rarely trade would often have fair value based on a lower level of observable inputs, and more
judgment would be utilized in measuring fair value.

Valuation Hierarchy

There is a three-level hierarchy for valuing assets or liabilities at fair value based on whether inputs are
observable or unobservable.

Level 1 —includes assets and liabilities valued using inputs that are unadjusted quoted prices in active markets

for identical assets or liabilities. Our Level 1 assets primarily include cash and cash equivalents and exchange
traded securities.
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20. Fair Value Measurements, continued

®)
B-C.

Level 2 —includes assets and liabilities valued using inputs that are quoted prices for similar assets in an active
market, quoted prices for identical or similar assets in a market that is not active, observable inputs, or
observable inputs that can be corroborated by market data. Level 2 assets and liabilities include those financial
instruments that are valued by independent pricing services using models or other valuation methodologies.
These models consider various inputs such as credit rating, maturity, corporate credit spreads, reported trades
and other inputs that are observable or derived from observable information in the marketplace or are supported
by transactions executed in the marketplace. Financial assets in this category primarily include: certain publicly
registered and privately placed corporate fixed maturity securities; certain government or agency securities;
certain mortgage and asset-backed securities; certain equity securities; and derivatives such as call options.

Level 3 —includes assets and liabilities valued using unobservable inputs that are used in model-based
valuations that contain management assumptions. Level 3 assets and liabilities include those financial
instruments whose fair value is estimated based on broker/dealer quotes, pricing services or internally
developed models or methodologies utilizing significant inputs not based on, or corroborated by, readily available
market information. Financial assets in this category include certain corporate securities, certain structured
securities, mortgage loans, and other less liquid securities.

At each reporting date, we classify assets and liabilities into the three input levels based on the lowest level of
input that is significant to the measurement of fair value for each asset and liability reported at fair value. This
classification is impacted by a number of factors, including the type of financial instrument, whether the financial
instrument is new to the market and not yet established, the characteristics specific to the transaction and
overall market conditions. Our assessment of the significance of a particular input to the fair value measurement
and the ultimate classification of each asset and liability requires judgment and is subject to change from period
to period based on the observability of the valuation inputs.

As of December 31, 2023, the reported fair value of the Company’s investment in Level 2 common stock was
comprised of $2,077,800 of FHLBP common stock. The stock may only be issued, redeemed and repurchased
by the FHLBP at a price equal to its par value.

As of December 31, 2023, the reported fair value of the Company’s investment in Level 3 common stock
consisted of a holding with zero value. The Company measured the fair value of this investment based on
expected recovery.

As of December 31, 2023, the Company had no derivative assets.

As of December 31, 2023, the aggregate fair value of all financial instruments and the level within the fair value
hierarchy in which the fair value measurements in their entirety fall were as follows:

Type of Aggregate Admitted
Financial Instrument Fair Value Assets Level 1 Level 2 Level 3
Bonds $ 679,315,065 $ 734,191,502 $ — $ 674,160,708 $ 5,154,357
Preferred stock 982,000 1,000,000 — 982,000 —
Common stock 2,077,800 2,077,800 — 2,077,800 —
Mortgage loans 404,846 433,530 — — 404,846
Cash 29,491,706 29,491,706 29,491,706 — —
Cash equivalents 37,983,520 37,983,520 37,983,520 — —
Contract loans 21,403,829 21,258,397 — — 21,403,829
Surplus debentures 13,779,032 17,351,168 — 12,829,032 950,000
Total Assets $ 785,437,798 $ 843,787,623 $ 67,475226 $ 690,049,540 $ 27,913,032
FHLBP advances $ 50352650 $ 50,211,695 § — $ 50,352,650 $ —
Total Liabilities $ 50,352,650 $ 50,211,695 § — $ 50,352,650 $ —
D-E
None
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21. Other Items

A. Unusual or Infrequent Items

None

B. Troubled Debt Restructuring: Debtors

The Company had no troubled debt restructuring.

C. Other Disclosures

Assets with book/adjusted carrying values totaling $11,550,123 and $11,488,165 at December 31, 2023 and 2022,
respectively, were on deposit with government authorities or trustees as required by law.

D. The Company had no business interruption insurance recoveries.

E. Transferable and Non-Transferable State Tax Credits

M

)

©)

4)

o

The table below summarizes the carrying value of transferable state tax credits gross of any related tax
liabilities and total unused transferable state tax credits as of December 31, 2023. The Company has no non-
transferable state tax credits as of December 31, 2023.

Description of Transferable State Tax Credits State Carrying Value Unused Amount
Catholic Education Credit - Arizona AZ $ 175,000 $ 175,000
Connecticut Public Broadcasting

Film Credit CT § 35,200 $ 40,000
AAA Scholarship Fund FL $ 1,000,000 $ 1,000,000
The Grand Millenium Center

Redevelopment Tax Credit IN $ 301,882 $ 326,359
Wish Granted

Film Tax Credit NV $ 100,194 $ 105,467
Base Lab Tools

Innovation Zone Tax Credit PA $ 85,353 $ 92,273
Fallbrook Finance

Downtown Village Center VT $ 42,470 $ 45,667
Cambridge Investment Group

State Investment Credit w3 111,873 $ 124,988
Total $ 1851972 § 1,909,754

The Company estimated the utilization of the remaining transferable state tax credits by projecting future
premium taking into account policy growth and rate changes, projecting future tax liability based on projected
premium, tax rates and tax credits, and comparing projected future tax liability to the availability of remaining
transferable state tax credits.

As of December 31, 2023, the Company did not recognize any impairment losses related to write-downs as a
result of impairment analysis of the carrying amount for state transferable and non-transferable tax credits.

State Tax Credits Admitted and Nonadmitted

Total Admitted Total Nonadmitted
Transferable $ 1,851,972 $ —
Non-transferable $ — $ —

F. Subprime Mortgage Related Risk Exposure

M

)

To identify its exposure to subprime mortgage risk, the Company obtains information regarding the weighted
average credit scores for the pool of borrowers supporting each of its mortgage-backed investments. The
Company regularly reviews its mortgage-backed investments for impairments. The Company views its
exposure to subprime mortgage risk to be low. The risk to subprime mortgage investments is mitigated through
portfolio diversification and detailed analysis of each investment.

The Company had no direct exposure through investments in subprime mortgage loans at December 31, 2023.

19.20



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

21. Other Items, continued

(3) As of December 31, 2023, direct exposure through other investments in mortgage-backed securities are as

follows:
Book/Adjusted OTTI

Actual Carrying Value Fair Losses

Cost (excluding interest) Value Recognized
a. Residential mortgage-backed securites $ 9,007,723 $ 10,151,001 $ 10,333,853 $ —
b. Commercial mortgage-backed securities — — — —
c. Collateralized debt obligations — — — —
d. Structured securities — — — —
e. Equity investment in SCAs — — — —
f.  Other assets — — — —
g. Total (at+b+c+d+e+f) $ 9,007,723 $ 10,151,001 $ 10,333,853 § —

(4) The Company does not write Mortgage Guaranty or Financial Guaranty insurance.
G. The Company had no retained assets at December 31, 2023.
H. Insurance-Linked Securities (ILS) Contracts

None

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

None

22. Events Subsequent

Subsequent events have been evaluated up to the issue date of these financial statements, February 29, 2024. No
material subsequent events have occurred which would require an adjustment or disclosure.

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

1. Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either
directly or indirectly, by the Company or by any representative, officer, trustee, or director of the Company?
Yes () No ( X)
If yes, give full details.

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

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

Section 2 - Ceded Reinsurance Report - Part A

1. Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel
any reinsurance for reasons other than for nonpayment of premium or other similar credits?
Yes( ) No( X)

a. Ifyes, what is the estimated amount of the aggregate reduction in surplus of a unilateral cancellation by the
reinsurer as of the date of this statement, for those agreements in which cancellation results in a net
obligation of the Company to the reinsurer, and for which such obligation is not presently accrued? Where
necessary, the Company may consider the current or anticipated experience of the business reinsured in
making this estimate. $0

b. What is the total amount of reinsurance credits taken, whether as an asset or as a reduction of liability, for
these agreements in this statement? $0

2. Does the Company have any reinsurance agreements in effect such that the amount of losses paid or accrued
through the statement date may result in a payment to the reinsurer of amounts that, in aggregate and allowing
for offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total direct
premium collected under the reinsured policies?

Yes( ) No( X )
If yes, give full details.
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Reinsurance, continued
Section 3 - Ceded Reinsurance Report - Part B
1. What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under
which the reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar
credits that are reflected in Section 2 above) of termination of ALL reinsurance agreements, by either party, as of
the date of the statement? Where necessary, the Company may consider the current or anticipated experience
of the business reinsured in making the estimate. $0
2. Have any new agreements been executed or existing agreements amended, since January 1 of the year of this
statement, to include policies or contracts that were in force or which had existing reserves established by the
Company as of the effective date of the agreement?
Yes( ) No ( X))

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of liability, taken for such new
agreements or amendments? $0

B. Uncollectible Reinsurance

During 2023, the Company did not write off any reinsurance balances due.
C. Commutation of Ceded Reinsurance

During 2023, the Company did not report any income or expenses as a result of commutation of reinsurance.
D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation

(1) During 2023, the Company did not cede business to any certified reinsurer.

(2) During 2023, the Company was not a certified reinsurer.

E.-F

The Company has not reinsured variable annuity contracts with an affiliated captive reinsurer.
G. The Company has not utilized captive reinsurers to assume reserves subject to the XXX/AXXX Captive Framework.
H. Reinsurance Credit

None

Retrospectively Rated Contracts & Contracts Subject to Redetermination
A,B.&C.
The Company has no retrospectively rated contracts or contracts subject to redetermination.
D. The Company had no medical loss ratio rebates required pursuant to the Public Health Service Act.

E. During 2023, the Company had no written premium subject to the risk sharing provisions of the Affordable Care Act.

Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2022 were $9,630,457. As of December 31, 2023, $9,294,146 has been paid for incurred
losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior years are
now $546,644 as a result of revised estimates of unpaid losses and loss adjustment expenses. Therefore, there has been
a $210,333 unfavorable prior year development since December 31, 2022 to December 31, 2023. This development is
generally the result of ongoing analysis of recent loss development trends. As additional information becomes known on
individual claims experience, the original estimates are adjusted accordingly. None of the Company’s accident and health
contracts are subject to retrospective rating or experience refunds.

The Company had no significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Intercompany Pooling Arrangements

The Company is not part of an affiliated intercompany pooling arrangement.

Structured Settlements

The Company has not reduced reserves through the purchase of an annuity as part of a structured settlement.
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Health Care Receivables

The Company has no pharmaceutical rebate receivables or risk sharing receivables.

Participating Policies

The Company has no participating policies.

Premium Deficiency Reserves

Premium deficiency reserves as of December 31, 2023 were as follows:

1. Liability carried for premium deficiency reserves $0
2. Date of the most recent evaluation of this liability December 31, 2023
3. Was anticipated investment income utilized in the calculation? Yes 0 No @

Reserves for Life Contracts and Annuity Contracts

(1) The Company waives deduction of deferred and fractional premiums upon death of the insured and returns any
portion of the final premium beyond the month of death. Surrender values are not promised in excess of the legally
computed reserves.

(2) Extra premiums are charged for policies issued on substandard lives. These extra premiums are in addition to the

gross premium for the true age. Mean reserves are determined by computing the regular mean reserves for the plan

at the true age and holding, in addition, one-half of the extra premium.

(3) As of December 31, 2023, the Company had $3,735,729 of insurance in force in which the gross premiums were less

than the net premiums according to the standard valuation set by the Commonwealth of Pennsylvania. Reserves to
cover the above insurance in force totaled the gross amount of $9,292 at year-end and are reported in Exhibit 5,
Miscellaneous Reserves section.

(4) The Tabular Interest, Tabular Cost and Tabular Less Actual Reserve Released have been determined by formula as
described in the instructions.

(5) Investment earnings credited to the account (Exhibit 7, line 3) has been determined by formula, which includes each
valuation rate of interest and the mean of the funds held subject to each rate.

(6) Other net reserve changes on Page 7, line 7 and Exhibit 7, line 4 in 2023 are insignificant.
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32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics

Withdrawal Characteristics of Annuity Actuarial Reserves and Deposit-Type Contract Funds and Other Liabilities Without

Life or Disability Contingencies as of December 31, 2023.

A. INDIVIDUAL ANNUITIES:

(1) Subject to discretionary withdrawal:
a. With market value adjustment

b. At book value less current surrender
charge of 5% or more

c. At fair value

d. Total with market value adjustment or at
fair value (total of a through c)

e. At book value without adjustment
(minimal or no charge or adjustment)

(2) Not subject to discretionary withdrawal
(3) Total (gross: direct + assumed)

(4) Reinsurance ceded

(5) Total (net) (3)-(4)

(6) Amount included in A(1)b above that will
move to A(1)e for the first time within the
year after the statement date:

B. GROUP ANNUITIES:

(1) Subject to discretionary withdrawal:
a. With market value adjustment

b. At book value less current surrender
charge of 5% or more

c. At fair value

d. Total with market value adjustment or at
fair value (total of a through c)

e. At book value without adjustment
(minimal or no charge or adjustment)

(2) Not subject to discretionary withdrawal
(3) Total (gross: direct + assumed)

(4) Reinsurance ceded

(5) Total (net) (3)-(4)

(6) Amount included in B(1)b above that will
move to B(1)e for the first time within the
year after the statement date:

19.24

Separate
Account Separate
General with Account
Account Guarantees Nonguaranteed Total % of Total
- $ — — — %
— — — — 9%
— — — — 9%
— — — — 9
1,332,118 — 1,332,118 3.5 %
37,050,956 — 37,050,956 96.5 %
38,383,074 — 38,383,074 100.0 %
38,383,074 — 38,383,074
— $ — —
_ $ — —
Separate Separate
Account with Account
General Account Guarantees Nonguaranteed Total % of Total
— — — — — 9
— — — — — %
— - — — — %
— - — — — %
— — — — — %
6,648,079 — — 6,648,079 100.0 %
6,648,079 — — 6,648,079 100.0 %
6,648,079 — — 6,648,079
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32. Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics,
continued

C. DEPOSIT-TYPE CONTRACTS
(no life contingencies):

Separate Separate
Account with Account
General Account Guarantees Nonguaranteed Total % of Total

(1) Subject to discretionary withdrawal:
a. With market value adjustment $ — 3 — 3 — 3 — — %

b. At book value less current surrender
charge of 5% or more — — — — — %

c. Atfair value —9

d. Total with market value adjustment or at
fair value (total of a through c) — — — — — 9

e. At book value without adjustment
(minimal or no charge or adjustment)

(2) Not subject to discretionary withdrawal 50,434,826 — — 50,434,826 100.0 %

(3) Total (gross: direct + assumed) 50,434,826 — — 50,434,826 100.0 %

(4) Reinsurance ceded 223,131 — — 223,131

(5) Total (net) (3)-(4) $ 50,211,695 $ — 3 — $ 50,211,695

(6) Amount included in C(1)b above that will
move to C(1)e for the first time within the
year after the statement date: $ — $ — % — 3 —

D. Life & Accident & Health Annual Statement: Amount

[N

) Exhibit 5, Annuities Section, Total (net) $ —
2)
3) Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 50,211,695

4)  Subtotal (1+2+3) 50,211,695

Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net) —

(
(
(
(

Separate Accounts Annual Statement:

(5)  Exhibit 3, Line 0299999, Column 2 —
(6)  Exhibit 3, Line 0399999, Column 2 —
(7) Policyholder dividend and coupon accumulations —
(8) Policyholder premiums —
(9) Guaranteed interest contracts —
(
(
(

10) Other contract deposit funds —

11) Subtotal (5+6+7+8+9+10) —
12) Combined Total (4+11) $ 50,211,695
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33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

Account Value Cash Value Reserve
A. General Account
(1) Subject to discretionary withdrawal,
surrender values, or policy loans:
a. Term Policies with Cash Value — 3 7,141,523 19,583,310
b. Universal Life 7,795,329 7,783,235 8,895,329
c. Universal Life with Secondary
Guarantees — — —
d. Indexed Universal Life — — —
e. Indexed Universal Life with Secondary
Guarantees — — —
f. Indexed Life — — —
g. Other Permanent Cash Value Life
Insurance — 499,280,798 625,425,214
h.  Variable Life — — —_
i Variable Universal Life — — —
j. Miscellaneous Reserves — — —
(2) Not subject to discretionary withdrawal or no
cash values
a. Term Policies without Cash Value XXX XXX 4,289,629
b.  Accidental Death Benefits XXX XXX 6,885,173
c. Disability - Active Lives XXX XXX 155,576
d. Disability - Disabled Lives XXX XXX 26,629
e. Miscellaneous Reserves XXX XXX 5,740,687
(3) Total (gross: direct + assumed) 7,795,329 514,205,556 671,001,547
(4) Reinsurance Ceded — — 82,933
(5) Total (net) (3) - (4) 7,795,329 $ 514,205,556 $ 670,918,615
B. - C. None
D. Life & Accident & Health Annual Statement: Amount
(1) Exhibit 5, Life Insurance Section, Total (net) $ 658,113,242
(2) Exhibit 5, Accidental Death Benefits Section, Total (net) 6,885,173
(3) Exhibit 5, Disability - Active Lives Section, Total (net) 155,576
(4) Exhibit 5, Disability - Disabled Lives Section, Total (net) 26,629
(5) Exhibit 5, Miscellaneous Reserves Section, Total (net) 5,737,995
(6) Subtotal (1+2+3+4+5) 670,918,615
Separate Accounts Annual Statement:
(7) Exhibit 3, Line 0199999, Column 2 —
(8) Exhibit 3, Line 0499999, Column 2 —
(9) Exhibit 3, Line 0599999, Column 2 —
(10) Subtotal (7+8+9) —
(11) Combined Total (6+10) $ 670,918,615
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34. Premium and Annuity Considerations Deferred and Uncollected

35.

36.

Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2023 were as follows:

Type Gross Net of Loading
1. Industrial $ 15,959 $ 9,996
2. Ordinary new business 31,380,268 1,309,509
3. Ordinary renewal 93,160,629 43,795,096
4. Credit Life — —
5. Group Life 41,499,315 17,650,316
6. Group Annuity — —
7. Totals (1+2+3+4+5+6) § 166,056,171 $ 62,764,916

Separate Accounts

The Company has no separate accounts.

Loss/Claim Adjustment Expenses

The balance in the liability for unpaid accident and health claim adjustment expenses as of December 31, 2023 and 2022
was $100,106 and $118,427, respectively. The Company incurred $1,104,477 and paid $1,122,798 of claim adjustment
expenses in the current year, of which $262,630 of the paid amount was attributable to insured or covered events of prior
years. The Company did not change the provision for insured events of prior years. The Company does not take into
account any estimated anticipated salvage and subrogation in its determination of the liability for unpaid claims/losses.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X1 No [ NAL ]
SHALE REGUIGTING™ ...ttt ettt e s 2o s e s e s e e st e st e s e e st e st e s e e At e s s e R e e et e n e e a e e a e et e e n b ettt et et ettt e e e Pennsylvania
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......ocvoviiiiieieeeiiiiiresisise ettt setenas Yes [ X] No[ ]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiicicnenne 0001224608
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
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]
LT F= (=N el i =g Lo L= TR R RPN
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiiicicee 12/31/2023
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting
entity. This date should be the date of the examined balance sheet and not the date the report was completed or released. ................... 12/31/2018
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 date). ... 07/22/2020
By what department or departments?
PENNSYIVANIA ...ttt ettt ettt b e h et bt b e e b e b e e E e e b e e eh e e e h e R b e R e b e bt et bt b e e nhe e e nb e e b b
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeeeeeeeeeeececeeeeeeteeeeeaeeet et s s s asae e s e s s s sssessses s s sssseesesesssassssssesasssssasseses s s sssnsesesasssssnsssesasnananenen Yes [ 1 No[ NATX]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ ] No[ N/AT X1
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEeW DBUSINESS? ... Yes [ X] No[ ]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
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
Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the repOrting PEAOTA? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
If yes, give full information:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoovvvniniiinines Yes[ 1 No[ X]
If yes,
7.21 State the percentage of fOrQIGN CONTIOL; .........ci i bbb bbbt bbb bbbt bt bbbt bbbttt be bttt be b e %

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

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

Is the company affiliated with one or more banks, thrifts or securities firms? .............coooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and 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
Bankers Life Securities, INC. ..ccoooiooeoeeeeieecee e Chicago, L oo oo oo oo ... YES....
Bankers Life Advisory Services, Inc. Chicago, IL ... . YES...
Is the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of
Federal Reserve System or a subsidiary of the depository institution holding COMPANY? ............ccccoeuiuiiiieeceeeee et eeeee et Yes[ 1 No[X]
If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAl TUIE? ............ccceuoveveecucueeeeeeeececeeeeeeeeesaeaetesesessasseaesesesssasseteses s s assstesesssssssesesesssssasessssasssassnsesasanananansnsana Yes[ 1 No[X] NA[ ]

What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
PricewaterhouseCoopers LLP, 101 W. Washington St., Suite 1300, Indianapolis, IN 46204 .............cccoiiiiiiiiieeeee s
Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
law or regulation? ..
If the response to 10.

Yes[ ] No[X]

Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cceeueueieirieeuereeieeeeee e Yes [ ] No[X]
If the response to 10.3 is yes, provide information related to this exemption:

Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ....

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

The Company is an indirect wholly-owned subsidiary of a SOX compliant €ntity. ...........cooiiiiiiiiii e

What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting

firm) of the individual providing the statement of actuarial opinion/certification?

Marvin R. I. Puymon, FSA, MAAA - Appointed Actuary, 11825 N. Pennsylvania Street, Carmel, IN 46032, Appointed Actuary of Colonial Penn

Life Insurance Company .

Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .... .
12.11 Name of real estate holding company ... JDM Partners Tempe Arizona Core Fund 1V LLC

12.12 Number of parcels involved

] N[ 1 NALX]

Yes [ X] No[ ]

12.13 Total book/adjusted carrying value 1,143,098
If yes, provide explanation
Limited liability and limited partnership companies with real estate investments as reported on Schedule BA, Part 1. ..o
FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?
Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ ] No[ ]
Have there been any changes made to any of the trust indentures during the Year? ..o . Yes[ ] No[ ]

If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? .... Yes [
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? ................coceeveriereverisisiececereenns Yes [ X] No[ ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
b. Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

c. Compliance with applicable governmental laws, rules and regulations;

d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.

If the response to 14.1 is No, please explain:

] N[ 1 NAT ]

Has the code of ethics for senior managers been amended?
If the response to 14.2 is yes, provide information related to amendment(s).

Yes[ ] No[X]

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 14.3 is yes, provide the nature of any waiver(s).

20.1
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15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

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

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

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

BOARD OF DIRECTORS

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

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

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

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

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

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

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

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

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

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

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

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

For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)

For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. «...vititiieti ettt ettt sttt sttt st ket e te e te et ese s s esesaesessesesees e e eses e s ese e s ese e s eseesesees et e e e s ens e s eneeRese e s eseesesees et e s ese s e s eneebenseseseeseneeaesessese s esenseseneasens $

For the reporting entity’s securities lending program, report amount of collateral for other programs. ............ccocuiiiiiiiinn e $

Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OULSEE OF tNE COMITACE? ..ottt ettt aea et e s sae s e s e s s s s assee et s s ssssesees s s sssnseses s s sssssnseses s sssnsstesassansssnsesssnassnansnsnas Yes[ 1 N[ ] NA[X]

Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? .........ccooveiiieieieieiccee Yes[ ] N[ 1 NA[X]

Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]

For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:

25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiieiieiiiiienceeeeeee LTSRS
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability Page. .........cocoiiiiiiiiiii e $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements

26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -

excluding FHLB Capital Stock .........cc.cccoviiinininnnn. S s
26.27 FHLB Capital Stock
26.28 On deposit with states

26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
an FHLB

26.31 Pledged as collateral to FHLB - including assets
backing funding agreements
26.32 Other

For category (26.26) provide the following:

1 2 3
Nature of Restriction Description Amount
Does the reporting entity have any hedging transactions reported on Schedule DB? ... Yes [ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ...........cccccoeiviiienenens Yes[ ] No[ 1 NAT[X]

If no, attach a description with this statement.

LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:

27.3

27.4

275

28.2

29.

29.01

Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes[ 1 No[X]

If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108
27.42 Permitted accounting practice

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

27.43 Other accounting QUIdANCE ..o Yes[ 1 No[ ]
By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ 1 No[ ]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined

Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeccececeete et et et caeae et e s saeaete s s s ssasseses s s sssesesesesssssssseses s s sssssesesesssssnsesesassssssanseses s nsssneesassansnansnsanas Yes[ 1 No[X]

If yes, state the amount thereof at December 31 0f the CUITENT YEA. ...ttt a e sae e e eaneas $

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?... Yes [ X] No[ ]

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

1 2
Name of Custodian(s) Custodian's Address
The Bank of New York Mellon .. 240 Greenwich Street, New York, NY 10286
The Northern Trust Company .... 50 South LaSalle Street, Chicago, IL 60603
Federal Home Loan Bank of Pittsburgh ... 601 Grant Street, Pittsburgh, PA 15219
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location
and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. 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
40186 AdVISOrS, INC ..ottt A
29.0597 For those firms/individuals listed in the table for Question 29.05, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccovviriirrieeieiirrssee e Yes[ 1 No[X]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveereceieneninnseceene Yes[ 1 No[X]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
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
107740 40186 Advisors, Inc 549300WH22311QWWQOD59 . DS..
30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvvrrreuererereeeeeeeeeeeeeeeeeseseseeesesseseeesesessasaeeesesessaeaees Yes[ 1 No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ottt [ 734,191,495 | 679,315,059 |....ccvvnnne (54,876,436)
31.2 Preferred SIOCKS .........oovcucvivcuieiieeeeeie ettt et 1,000,000 [..oooveceeecrinnee 982,000 |....cceveverene. (18,000)
31.3 Totals 735,191,495 680,297,059 (54,894,436)

Describe the sources or methods utilized in determining the fair values:
See Fair Value disclosure in Note 20 A of the Notes to Financial StatemMents ............ooiiiiiiiiiiii e

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

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iiiieieieiit ettt ettt e e et e s e e e e e s e ea s e st e st e e easeseeaeese e st e s e e e ene e e ess e e e e e s e e e e et eneeneenes

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:
See Fair Value disclosure in Note 20 A of the Notes to Financial Statements

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

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

Has the reporting entity self-designated SGI SECUNLIES? .......c...o ittt et et e e st e s st e s st e b e et e e s e e s e eneeeneesneeeneenaeenen

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

Has the reporting entity self-designated PLGI SECUMIES? .........iiiiiiiiiiiiii bbbttt bbbt bbbt bt bbb bbb

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? .............ccccceiein.

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.
Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............ccccoovvnne Yes [
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]
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GENERAL INTERROGATORIES

Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

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

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

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

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

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

150,286

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

1 2
Name Amount Paid

Amount of payments for Iegal @XPENSES, if @NY? ... S, 1,470,525

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid
ALSTON AND BIRD LLP ..ottt senenas |oetebesnenecaeeenena 844,410
Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? ........... TSRO

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

1 2
Name Amount Paid
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GENERAL INTERROGATORIES

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

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1 Does the reporting entity have any direct Medicare Supplement INSUrance in forCe? ..............cooi i Yes [ X] No[ ]
1.2 If yes, indicate premium €arned 0N U.S. DUSINESS ONIY ...ttt et e st e e st e sa e e ae e st e s e e aseemeees e e eseeeseeeseeaaeenseenseeneeaneenneenns S o, 422,053,921
1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ... B e,

1.31 Reason for excluding:

14

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

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

All years prior to most current three years

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

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

All years prior to most current three years
1.74 Total premium earned
1.75 Total incurred claims
1.76 Number of covered liVes ...........cccoviiiiis comieeieieeeeeee

2.  Health Test:

1 2
Current Year Prior Year
2.1 Premium Numerator 86,457,319 96,639,637

456,541,970 .. 447,428,799
.............. 0.216

34,042,415

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

28,234,134

25 Reserve Denominator .... ....106,478,728 ....673,651,531

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.040 ..o 0.051
3.1 Does this reporting entity have Separate ACCOUNTS? ............ccooiiiiiiiiiiii it a e s a e st Yes [ ] No[X]
3.2 Ifyes, has a Separate Accounts Statement been filed with this Department? ... Yes [ ] No [ ] NATX]

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

3.4  State the authority under which Separate Accounts are maintained:

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

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

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

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

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

5.1 Do you act as a custodian for health SAVINGS GCCOUNEST ..........iiiiiiiiiiii bbbt b bbbt bbbt bbbt bbb b nre e Yes[ 1 No[X]
5.2 If yes, please provide the amount of custodial funds held as of the reporting date. ............cccuiiiiiiiiii e S e
5.3 Do you act as an administrator for health savings accounts? ... Yes[ 1 No[X]
5.4 If yes, please provide the balance of funds administered as of the reporting date. ............ccooiiiiiiiiii s S e
6.1 Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUrers? ...........ccooueoiiiiiiiiieeeeee e Yes [ 1 No [ 1 NATLX]
6.2 If the answer to 6.1 is yes, please provide the following:
1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7
Company Domiciliary Reserve Letters of Trust
Company Name Code Jurisdiction Credit Credit Agreements Other

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

ceded):

7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 Number of Covered Lives

*Ordinary Life Insurance Includes

Term (whether full underwriting,limited underwriting,jet issue,"short form app")

Whole Life (whether full underwriting,limited underwriting,jet issue,"short form app")

Variable Life (with or without secondary gurarantee)

Universal Life (with or without secondary gurarantee)

Variable Universal Life (with or without secondary gurarantee)

8. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? .............cccoceieniiniiiiinns Yes [ X] No[ ]
8.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN FEPOTHING ENELY? .....viieiecvetiiieeetcte ettt ettt ettt se e s bbbt ee e s b eb s s e s e b e b s es e es e b e b b s ee e s s e b b st e s s e b bt es e s s bbb s et b b e bt s e st bbb s st et b s s s Yes[ 1 No[ ]
Life, Accident and Health Companies Only:
9.1 Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
studies)? ...... . Yes [ X] No[ ]
9.2 Net reimbursement of such expenses between reporting entities:
9.21 Paid ... $ o 94,740,879
9.22 RECEIVEM........viiiiecccee F e
10.1 Does the reporting entity write any guaranteed iNtErest CONTFACES? ...........oi ittt sa e b e e e b e et e eneeeseesneesaeenen Yes[ 1 No[ X]
10.2 If yes, what amount pertaining to these lines is included in:
10.21 Page 3, Line 1 ..ccvevvieirieieereeins $ ..
10.22 Page 4, Line 1 ...ccoevveircineeiseeins $ ..
11.  For stock reporting entities only:
11.1  Total amount paid in by stockholders as surplus funds since organization of the reporting entity: ............ccooveiiiiiiii e S 436,077,065
12.  Total dividends paid stockholders since organization of the reporting entity:
1211 Cash oo, $ o 572,607,529
12,12 StOCK ..ot $ o 1,535,993
13.1 Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ............cccooiiiiiiiiiiiiieieeeeee e Yes[ 1 No[ X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational iliness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.
13.2 If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ............c.cccooeiiiiiine Yes[ 1 No[ ]
13.3 1f 13.1 is yes, the amounts of earned premiums and claims incurred in this statement are:
1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

13.31 Earned premium
13.32 Paid claims
13.33 Claim liability and reserve (beginning of year) ....
13.34 Claim liability and reserve (end of year)
13.35 Incurred claims
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GENERAL INTERROGATORIES

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

13.4  If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 13.31 and
13.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve
13.41 <$25,000
13.42 $25,000 - 99,999
13.43 $100,000 - 249,999
13.44 $250,000 - 999,999
13.45 $1,000,000 or more
13.5 What portion of earned premium reported in 13.31, Column 1 was assumed from POOIS? ..........c.ciiiiiiiiiiiiiie e e $ ..

Fraternal Benefit Societies Only:

14. s the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes[ ] No[ ]
15.  How often are meetings of the subordinate branches required to be held?

o HowarethesumrdmatebranChesrepresentedmthesupremeorgovemmgbOdy? ..................................................................................................

. What ,s th e b as|s of represemat,on m the . g 0 v e mm g b Ody? .........................................................................................................................................

o Howoften are . reg u|a ,. meetm g s . of th e govem , ngbOdy he|d 7 .......................................................................................................................................

18.2  When was the last regular meeting of the governing body NEIAT ...........o ettt

18.3  When and where will the next regular or special meeting of the governing body be held?

18.4 How many members of the governing body attended the last regular MEEING? ...........ooiiiiiiiiii s

18.5 How many of the same were delegates of the subordinate BranChes? ..o

19.  How are the expenses of the governing body defrayed?

" When and by Whom arethe ofﬂ Cers and d,rectors e|e C tedo .........................................................................................................................................
, What are the qua“fl Catlons formembersmp? ...............................................................................................................................................................
s What are the “m m ngages foradmlssm n 7 ....................................................................................................................................................................

23.  What is the minimum and maximum insurance t

24. Is a medical examination required before issuing i i iCHE? . . . Yes[ ] No[ ]
25.  Are applicants admitted to membership without fi i i i ? e Yes[ ] No[ ]
26.1 Are notices of the payments required sent to the JEMbENEEEE ...\ ... N R BN R . Yes[ ] No[ 1 NAT 1
26.2 If yes, do the notices state the purpose for which ... .. T ... Yes[ ] No[ ]
27.  What proportion of first and subsequent year’'s payments may be used for management expenses?
27 AT FIrSt YA ..o %
27.12 SUDSEQUENT YEAIS ......oeiiiiiiiiiiice s %

28.1 Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes[ ] No[ ]
28.2  If s0, what amount and fOr WAt PUIMPOSE? .......c..eoiiiiiiieieeiieete ettt ettt ettt e et e st e e e aeesaeeaeesseesaeesseeseeeseeeseeeseesseesseesseesseesaeenseasseeseeeseesseenseesseenseessennnens S e
29.1 Does the reporting entity pay an old age disability benefit? .... Yes[ ] No[ ]
29.2 If yes, at what age does the Denefit COMMENCE? ...........o ettt e et et e et et et et et e eneas
30.1 Has the constitution or have the laws of the reporting entity been amended during the year? ..........cc.coiiiiiiicee e Yes[ ] No[ ]
30.2 If yes, when?
31. Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations

IN TOTCE At thE PIESENT HIME? ......evvieeececeete ettt ettt et ee et etesee e s saeteseseseseaesesesesssseeesesesenssseeesesasessnseee st asan s sssetesasasnsnsetetesssnsssesesasasnseen Yes[ 1 No[ ]
32.1 State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on

account of meeting attained age or membership requirements? . Yes[ 1 No[ ]
32.2 If so, was an additional reserve included in Exhibit 57 ..................... Yes[ 1 No[ 1 NAT ]
32.3 If yes, explain
33.1 Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ..................... Yes[ ] No[ ]
33.2 If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,

director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,

emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,

absorption, or transfer of MEMDETSNIP OF FUNAS? .........c.c.cuovevecceceeeeeeee ettt e s et s s e st s s s ssasseses s s asassssssansssansesesanssanansasanas Yes[ 1 No[ 1 NAT ]
34. Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any

claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes[ 1 No[ ]
35.1  Does the reporting entity have outstanding assesgments in {he I i icy benefits th i ased surplus? Yes[ ] No[ ]
35.2 If yes, what is the date of the original lien and the| i i ur
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FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.
$000 omitted for amounts of life insurance

1 2 3 4 5
2023 2022 2021 2020 2019
Life Insurance in Force
(Exhibit of Life Insurance)
1. Ordinary - whole life and endowment (Line 34, Col.
................... 1,904,886 |.......cccce.e... 1,775,014 | 1,651,383 | 1,553,793 | 1,446,870
2.
...................... 597,104 ..o 612,431 [ 655,853 [ 675,170 ... 684,658
3. Creditlife (LiN€ 21, COL B) ....veeiiiieiiieeiieeeiieerieeeies e siieeiies | sireesiees [orreesiiee e s s sreesiiees oeeeeiee s s e e essree e [eree e
4. Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4) ....
5. Industrial (Line 21, Col. 2) ..............
6. FEGLI/SGLI (Lines 43 & 44, Col. 4) ..
7. Total (Line 21, Col. 10) ..cooeviviiiiiiiciicrccee 3,674,843 3,604,630 3,569,502 3,561,140 3,541,158
7.1 Total in force for which VM-20
deterministic/stochastic reserves are calculated ....J......ccccccoeueuenee. 33,060 [.voveveecieieiine 39,050 | 49,760 oo 36,371 |
New Business Issued
(Exhibit of Life Insurance)
8. Ordinary - whole life and endowment (Line 34, Col.
2) e
9. Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..
10. Credit life (Line 2, Col. 6)
11.  Group (Line 2, Col. 9) .....
12.  Industrial (Line 2, Col. 2) .
13.  Total (Line 2, Col. 10) ...ccooeiiiiiiiiiiiciieiieiieeies oo 90,034 | 88,267 [ 115,676 |...cevevnne 142,116 | 132,593
Premium Income - Lines of Business
(Exhibit 1 - Part 1)
14.  Individual life (Line 20.4, COL. 2) .....ccoouvvnnvreecneea s 277,393,571 [ 256,661,828 |............... 233,740,028 |............... 208,562,618 |.......cc.c.... 187,210,448
15.  Group life (Line 20.4, Col. 3) ...92,599,397 |.. ...94,535,935 |.. ...96,813,061 |.. ...99,179,844 |.. ... 98,968,685
16. Individual annuities (Line 20.4, Col. 4) .....cccoevevencforiniis
17.  Group annuities (Line 20.4, COL. 5) .......coovvvvnvnvvnivncforiniiiil
18.  Accident & Health (Line 20.4, COl. 6) ...ccoeveeeeeeee e 86,549,001
19.  Other lines of business (Line 20.4, Col. 8)
20, TOtal i 456,541,970
Balance Sheet (Pages 2 & 3)
21. Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3) .....cccoveevrevveerscforiciicd 941,389,688 |................ 906,399,035 |.....coceevee 884,820,167 |.......cccenc 893,559,493 |.......cc..... 835,660,946
22. Total liabilities excluding Separate Accounts
business (Page 3, Line 26) ...842,275,293 |.. ...815,684,057 |.. ...800,278,299 |.. ...188,036,914 |.. ...753,450,903
23. Aggregate life reserves (Page 3, Lin€ 1) ..ccoooovvvvren eeeececnnnns 670,918,616 |................ 636,306,976 |................ 610,143,049 |................ 588,707,871 |....ccccne. 572,027,134
23.1 Excess VM-20 deterministic/stochastic reserve over
AL =Y P21 (=T I (o T I o1 o ) R NPT SO OPR TP PPTTN
24. Aggregate A & H reserves (Page 3, Line 2) .............)ococecnnne 17,428,096 |.....ccoconee 18,161,049 |.ooiieee 18,486,959 |................ 19,277,583 |................. 19,080,381
25.  Deposit-type contract funds (Page 3, Line 3) ..........)oocecnnnne 50,211,695 |.coviiinnne 50,173,451 | 50,024,759 |................. 50,027,445 |................ 50,092,839
26. Asset valuation reserve (Page 3, Line 24.01) ...........|cooecevnnnne 6,007,385 |.....cooviunnne 6,669,282 |.....ccovrene. 6,259,218 |...................6,637,501 [....ccccccocone 6,109,194
27. Capital (Page 3, Lines 29 and 30) .........ccoeueeeereenines foovereninininnnnns 2,500,000 |.oeeeeririenne 2,500,000 |.oeveeririinne 2,500,000 |.......ccc.e..r 2,500,000 [ 2,500,000
28. Surplus (Page 3, Line 37) ......ccoovuevereriieeiereiea ....96,614,395 |. ....88,214,978 |.. ....82,041,868 |.. ... 19,710,042
Cash Flow (Page 5)
29. Net Cash from Operations (Line 11) ......cccoeueveruereruesforreerieienns (19,688,247)].....cocvvuvee (25,184,413) ..o (38,906,383)|......ccccvrvunnne 9,901,964 |....ocvoviene 2,700,404
Risk-Based Capital Analysis
30. Total adjusted capital ............cccoeeiiiiiiiiric e ..105,121,780 |.. ... 97,384,260 |.. ...90,801,086 |.. . 112,160,080 |.. ... 88,319,236
31.  Authorized control level risk - based capital ............Jocoeeeenns 12,364,400 |................ 12,199,370 |ovveerree 12,171,732 | 11,931,471 | 11,465,616
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0
32, Bonds (LINE 1) .iiiiiriiiiiiie i
33. Stocks (Lines 2.1 and 2.2) . . . . .
34. Mortgage loans on real estate(Lines 3.1 and 3.2 ) ..o 0.1 o 0.1 o 0.1 | 0.1 | 0.1
35. Real estate (Lines 4.1, 4.2 and 4.3) ...c.oovuvviicnes o 0.5 e 0.6 | 0.7 Jeeiieeeeees 0.7 Jeeiieeeeees 0.9
36. Cash, cash equivalents and short-term investments
(LINE B) 1ottt
37. Contract loans (Line 6) .......
38. Derivatives (Page 2, Line 7) ...
39. Other invested assets (Line 8) ...
40. Receivables for securities (Line 9)
41. Securities lending reinvested collateral assets (Line
0 ) O S O (P
42. Aggregate write-ins for invested assets (Line 11) ....|
43. Cash, cash equivalents and invested assets
(LINE 12) oottt 100.0 100.0 100.0 100.0 100.0
Investments in Parent, Subsidiaries and
Affiliates
44.  Affiliated bonds (Schedule D Summary, Line 12,
Col. 1) s s [ [ e
45.  Affiliated preferred stocks (Schedule D Summary,
LiNE 18, COL. 1) cuiuieiiiitiieiee ettt esesieees[eeeeeeeiee s sieies [t eeiseeie oot e [t
46. Affiliated common stocks (Schedule D Summary
LiNE 24, COL. 1), woietiieiiieieecee ettt sesieees[eeeseeeiee s sieiee [t ot [ [t
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10) ........ [oeeeriimiiiiiiiiiiiiiiiiins [ [ eiceieeieninis [ ens [oreeie e
48. Affiliated mortgage loans on real estate .............c.c. Joeeeveneieiiiiiiiiiiiis | [ o [
49. Al other affiliated ...........ccccooviiiiiiinnns
50. Total of above Lines 44 t0 49 ..........cccoceiiiiiiiiiiiiis oo e [ [ e
51. Total Investment in Parent included in Lines 44 to

49 above
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2023 2022 2021 2020 2019
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)...... 95,574,279 88,728,005 ....82,356,273 |.... 71,082,425 ....70,758,083
53. Total admitted assets (Page 2, Line 28, Col. 3) .......... 941,389,688 906,399,035 ...884,820,167 |.... 893,559,493 ...835,660,946
Investment Data
54.  Net investment income (Exhibit of Net Investment
INCOME) ... [ 27,541,487 | 31,159,543 | 30,822,519 | 29,171,812 | 30,418,524
55. Realized capital gains (losses) (Page 4, Line 34,
ColUMN T ) oo [eeeeeeiees (1,269,960) |-....coveecccicee 2 [ (110,380) |- (138,597 [ 431,862
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) (78,174) (4,284) 114,283 66,900 (14,116)
57. Total of above Lines 54,55and 56 ..............ccoccoeeeees [ 26,193,353 |...cecii 31,155,261 | 30,826,422 |....cocooeeees 29,100,114 | 30,836,271
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12,
13, 14 and 15, Col. 1 minus Lines 10, 11,12, 13, 14
and 15, Cols. 6,7 and 8) ........ccccevviervnciiiiiiieies feerieiieieies 180,881,017 |.ocvccs 190,988,050 |......cccveueees 207,746,413 | 196,784,070 |......ccoceeueenes 166,832,725
59. Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) .. . 65,180,217 67,684,799 ...711,196,177 |.... 70,374,585 ... 16,985,589
60. Increase in Ilfe reserves - other than group and
annuities (Line 19, Col. 2) 32,305,633 24,490,683 ... 19,730,065 |.... 13,440,210 ... 14,036,000
61. Increase in A & H reserves (Line 19, Col. 6) .. . (732,953) (325,910) (790,624)|.... 197,202 [ 1,238,116
62. Dividends to policyholders and refunds to members
(Line 30, Col. 1)
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21,
22 & 23, less Line 6)/(Page 6, Col. 1, Line 1 plus
Exhibit 7, Col. 2, Line 2) X 100.0 ......eeiueeiueaiiiieiiene oo 4.9 [ 45.9 [ M [ 35.6 |- 36.4
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....cocoveveeiees fooriiiiiiiiiiiiis 4.9 | 6.2 | 5.6 |oeeereeeieeeee s L A U 5.2
65. A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
€Ol 2) s [ TA8 | 70.2 | 68.6 |- 67.0 |- 4.7
66. A & H cost containment percent (Schedule H, Pt. 1,
[T 0o ) O ) R O S N
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) .....ccccce [oeeveiiiiiiiiiiis 119 [ 15.8 | 204 foeeeeeeeeee 28,4 | 30.4
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) ...cccccees [ermmimmmiiiiiiecieceiceeis [ [ XXX eeveeeees | XXX eeveeeees | XXX oeveeenen
69. Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) ...ccccoees [eemmimmmiiiiieeiieieiciiis [ [ XXX eeveeeees | XXX eeveeeees | XXX oeveeenen
70. Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
Col. 11885 COl. 3) .. oo 9,840,791 | 9,632,261 |............... XXX e e XXX e e XXX
71.  Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
Col. 11885 COl. 3) ... e 9,630,457 |.ceiieiiiens 10,918,913 | XXX e e XXX s e XXX
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
72. Individual industrial life (Page 6.1, Col. 2) .. 20059,300 [ 51,086 |... ... 316,955 |... .. 107,810
73.  Individual whole life (Page 6.1, Col. 3) ... (35,678,620) . (30,891,490)|.... . (10,903, 464)|... ..2,116,511
74. Individual term life (Page 6.1, Col. 4) ..... .(1,163,908)|. (2,011,800)|... .(3,602,416) . ...(2,116,369) .(1,806,834)
75. Individual indexed life (Page 6.1, Col. 5) ...
76. Individual universal life (Page 6.1, Col. 6) .........ccceevuees forrniniiniiie 136,228 |.eeeeeeieeieee (717,023) [ (35,949) [ 421,573 | (121,146)
77. Individual universal life with secondary guarantees
(Page 6.1, Col. 7)
78. Individual variable life (Page 6.1, Col. 8) ...
79. Individual variable universal life (Page 6.1, Col. 9) ..
80. Individual credit life (Page 6.1, Col. 10) .....
81. Individual other life (Page 6.1, Col. 11) .
82. Individual YRT mortality risk only (Page 6.1, Col. 12)
83.  Group whole life (Page 6.2, Col. 2) . (7,902,269) (10,000, 147) (16,272,347)|.... (10,269,371) .... (2,804, 235)
84.  Group term life (Page 6.2, Col. 3) ... (634,317)|. ..(906,599)|... .(1,727,155)|. .(2,081,638)
85.  Group universal life (Page 6.2, Col. 4) ........cccocoviiiiiiei o o o
86. Group variable life (Page 6.2, Col. 5)
87.  Group variable universal life (Page 6.2, Col. 6) ...
88.  Group credit life (Page 6.2, Col. 7) .....
89.  Group other life (Page 6.2, Col. 8) ...
90. Group YRT mortality risk only (Page 6.2, Col. 9) .
91.  Individual deferred fixed annuities (Page 6.3, Col. 2)  |..
92. Individual deferred indexed annuities (Page 6.3, Col. 3)
93. Individual deferred variable annuities with guarantees
(Page 6.3, Col. 4) ..
94. Individual deferred varial
guarantees (Page 6.3, Col. 5)
95.  Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6) (1,060)
96. Individual other annuities (Page 6.3, Col. 7) ................ 1,107,849 |...
97.  Group deferred fixed annuities (Page 6.4, Col. 2) ........
98.  Group deferred indexed annuities (Page 6.4, Col. 3)
99.  Group deferred variable annuities with guarantees
[(RE= T LTS T T 7 | P ) R O S N
100. Group deferred variable annuities without guarantees
[(RE= T LTS T T 07 | P ) ) O S RS
101.  Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6)
102.  Group other annuities (Page 6.4, Col. 7) ......c.ccecuvennee
103. A & H-comprehensive individual (Page 6.5, Col. 2)
104. A & H-comprehensive group (Page 6.5, COL. 3) .....cccc. |oiiiiiiiiiieiiiiiiiieieiiis foeeeieeie s sie e sieenies [oeesiee s e e e e s see e [eeeresie et
105. A & H-Medicare supplement (Page 6.5, Col. 4) .. 6,374,803 |. .(5,784,087)
106. A & H-vision only (Page 6.5, Col. 5) ...
107. A & H-dental only (Page 6.5, Col. 6)
108. A & H-Federal employees health benefits plan (Page
6.5, Col. 7)
109. A & H-Title XVIII Medicare (Page 6.5, Col. 8) .............
110. A & H-Title XIX Medicaid (Page 6.5, Col. 9) ...............
111. A & H-credit (Page 6.5, Col. 10) ......cccoiiiiiiiiiiiiiiiiiis | rieie [oeesie e ee e eeees oeeeeeeee s e see e e e eees
112. A & H-disability income (Page 6.5, Col. 11) .. .. 165,794
113. A & H-long-term care (Page 6.5, Col. 12) .. ...47,714
114. A & H-other (Page 6.5, Col. 13) . ... 13,021
115.  Aggregate of all other lines of business (Page 6, CoI 8) . (8 006,266)|.... ...(16,091,572)
116.  Fraternal (Page 6, COL. 7) ....ccociieiieeiiiie e
117.  Total (Page 6, Col. 1) (42,911,677) (39,547,751) (41,005,944) (23,464, 105) (24,970,536)
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ..ottt Yes [ 1 No [ ]

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
LIFE INSURANCE (STATE PAGE)®

NAIC Group Code 0233 BUSINESS IN THE STATE OF DURING THE YEAR 2023 NAIC Company Code 62065
1 2 Dividends to Policyholders/Refunds to Members Claims and Benefits Paid
3 4 5 6 7 8 9 10 11 12

Applied to Provide
Paid-Up Additions
or Shorten the

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

3. Term......
4. Indexed .....
5. Universal ...
6
7
8

Universal with secondary guarantees ..
Variable

. Variable universal ..
9. Credit..
10.  Other ..
11. _ Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14.  Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..o
18, OHNer coiiiceie e @ |- R e Y R FUP RO R TR

19.  Total Group Life

ve

Individual Annuities
20. Fixed ...
21.  Indexed ..
22. Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout
25.  Other
26. _ Total Individual Annuities

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

Accident and Health

34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement ...
37.  Visiononly ....
38. Dentalonly ...
39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare
41.  Title XIX Medicaid ..
42.  Credit A&H .........
43.  Disability income
44.  Long-term care
45, Otherhealth ...
46. _ Total Accident and Health

47.  Total
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NAIC Group Code 0233

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

BUSINESS IN THE STATE OF

LIFE INSURANCE (STATE PAGE) (Continued)®

DURING THE YEAR

2023

NAIC Company Code

62065

Line of Business

13

Incurred During
Current Year

Direct Death Benefits, Matured Endowments Incurred and Annuity Benefits Policy Exhibit
22 In Force December 31,
Claims Settled During Current Year Issued During Year Other Changes to In Force (Net) Current Year (b)
Total Settled During 23 24 25 26 27 28

Totals Paid Reduction by Compromise Amount Rejected Current Year
14 15 16 17 18 19 20 21

Number Number Number Number Unpaid Number Number Number

of Pols/ of Pols/ of Pols/ of Pols/ December 31, of Pols/ of Pols/ of Pols/

Certs Amount Certs Amount Certs Amount Certs Amount Current Year Certs Amount Certs Amount Certs Amount

Individual Life
Industrial ...
Whole .
3. Term..
4 Indexed ..
5 Universal ...
6.  Universal with secondary guarantees ..
7. Variable ................
8.  Variable universal
9. Credit..
10.  Other ..
11 Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14, Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..
18.  Other ..
19.  Total Group Life
Individual Annuities
20, FiXed ...cciiiiiiiiiiiiii s
21.  Indexed
22. Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout
25, Other ...cooiiiiiiiiiiicccicc s
26. _ Total Individual Annuities
Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32.  Other
33.  Total Group Annuities

Accident and Health

34. Comprehensive individual ...

35. Comprehensive group ..

36. Medicare Supplement

37.  Visiononly .

38. Dentalonly ...

39. Federal Employees Health Benefits Plan

40.  Title XVIIl Medicare ..

41.  Title XIX Medicaid .

42.  Credit A&H .........

43.  Disability income .

44.  Long-term care ...
45.  Otherhealth ..o
46.  Total Accident and Health

47.  TOTAL

(
(
(
(
(
(

a) Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
b) Corporate Owned Life Insurance/BOLI: 1) Number of policies:
c) Deposit-Type Contract Considerations NOT included in Total Premiums and Annuities Considerations: Individual: $
d) For health business on indicated lines report: Number of persons insured under PPO managed care products ...
e) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $
f) Certain Separate Account products are included in “Other” product categories in the table(s) above:

1. Individual Life - Other includes the following amounts related to Separate Account policies:

2. Group Life - Other includes the following amounts related to Separate Account policies:

2) covering number of lives:

3. Individual Annuities - Other includes the following amounts related to Separate Account policies:
4. Group Annuities - Other includes the following amounts related to Separate Account policies:

Column 1)$ ...
Column 1) $ .
Column 1) $ .
Column 1)$ ...

, current year $

3) face amount $

... Group: $ ... .
and number of persons insured under

Column7)$ ...
.. Column7)$
. Column7)$
Column7)$ ...

. Column12)$ ...

Column 12) $
Column 12) $
. Column12)$ ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group Total
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance Amount of Insurance
1. Inforce end of Prior YEar ........cccvvveveveirieeeieieieisieeecieieienans , , 79 e 2,387,446 ... e [ 1 o B74 | 1,199,826 |....ccoveneenee 3,604,630
2. Issued during YEar ..........ccceeiiriiiiiiieneeieeseee e . . .. .. . .
3. Reinsurance assumed .............cccccooeiiininininicce
4. Revived during year ..........
5. Increased during year (net)
6. Subtotals, Lines 2105 ........ccceviiiiiiiiici
7. Additions by dividends during year
8. Aggregate write-ins for increases .
9. Totals (Lines 1and 6 t0 8) .......ccccevvrviiniiiiiiieieecee
Deductions during year:
10. Death ..o
11.  Maturity ...
12, Disability .......ccccoiviiiiiiiiiiiic
130 EXPIMY e
14.  Surrender
15. Lapse ..........
16, CONVEISION ....ocuiiiiiiiiiiciic e
17, Decreased (NEt) ......ccooeveriiriiiiiesesesee e
LS R = g TS U o o O O O O O O KPP
19. Aggregate write-ins for decreases
20. Totals (Lines 10 t0 19) ...covvvrruerereirieerereieiseeeeeieessessee oo 909 Lo 950 [ 111,720 [ 309,673 L 118,613
21. Inforce end of year (b) (Line 9 minus Line 20) . . 2,501,990 |.... 1,156,024 |....
22.  Reinsurance ceded end of Year ..........ccccceeeevveveeeeeeerenenes foreerereee e XK oo feeveeeeee e XK e 3,280 | XXX e [ et XX e e XX e [ 2,675
23. Line 21 minus Line 22 2,498,709 1,153,349
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO U KOOSO TE OO NPT RO OO TP SO T RO TP TE TP T TP TO PSP UOR NOTOTOTRTTPR PO PP
0899. TF()D'?ALS (Lines 0801 thru 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
L=To T TR OO OO KOOSO TE OO NPT RO OO TP SO T RO PO TE OO TSP TP POUOR NOTORTOTRRTPR TR PP
1999. TF()D'?ALS (Lines 1901 thru 1903 plus 1998) (Line 19
above)
Life, Accident and Health Companies Only:
(@) Group $ oo sIndividual $ e
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ............cccccoeviiiiinnne , Amount $ e
Additional accidental death benefits included in life certificates were inamount$ ... , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates? Yes [ ] No [ 1]

If not, how are such expenses met?



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
1 2 3 4
Number of Policies | Amount of Insurance | Number of Policies | Amount of Insurance
24.  Additions by dividends ...........ccceiiiiiiiiiiii e D, 0, ST R FROTRRR D0, O ST RN
25.  Other Paid-UP INSUMANCE ...........cccueviveeirineiieaeiiereeeeseeeeseeeesessssesssessssessssesesseses|eresesene s seenennas 25,878 |.ooieie 14,436 oo 72,483 | 240,965
26. _ Debit ordinary insurance XXX XXX 31,945 57,941

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance

27.  Term policies - dECTEASING .....c.eccuiiiuiiiiiiieiiieriee ettt ettt eeen
28. Term policies - other
29. Other term iNSUrance - deCreasing ..........ccoeeueerierieereeeeeree e e e see e
30.  Other term iNSUFANCE ........cocuiiiiiiiiiiieie ettt bee e en
31, Totals (LINES 27 10 30) ..eoiveeiiiieiiieie ettt ettt sbe e en

Reconciliation to Lines 2 and 21:
32. Term additions ........ccccceeieneene
33. Totals, extended term insurance .... . s s
34. Totals, whole life and €NAOWMENL ........oveoveeeeeeeeeeeeee et eeee e eeen e 133,497 54,641 498,549 1,904,886
35. Totals (Lines 31 to 34) 133,497 54,641 579,720 2,501,990

CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS

Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36 Industrial ... .. . ...16,829 |..
37, Ordinary ......ccoceveeeene .2,501,990 |..
38. Credit Life (Group and Individual) .. Joo e
KIS T (oYU OO 1,393 1,156,024
40. Totals (Lines 36 to 39) 56,034 3,674,843
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual
Policies and Group
Certificates Amount of Insurance |Number of Certificates| Amount of Insurance

41.  Amount of insurance included in Line 2 ceded to other companies ..............[..ccoceene. XXX vieieeieens oo o, D, 0 ST RO
42.  Number in force end of year if the number under shared groups is counted

ON @ PrO-rata DASIS ...veiiiviiiiiiie ittt s e s sbaeesbee oo e e e e e e [oeeesiee e XXX eeveeeeie [ o, D,0, & SRR
43. Federal Employees’ Group Life Insurance included in Line 21 ..o [ o e
44. Servicemen’s Group Life Insurance included in Line 271 .........cocovienieneeniens fonniniiiins o e
45.  Group Permanent Insurance included in Line 21 201,727 849,561

ADDITIONAL ACCIDENTAL DEATH BENEFITS
46. Amount of additional accidental death benefits in force end of year under ordinary policies 1,848,140 |

BASIS OF CALCULATION OF ORDINARY TERM INSURANCE

47. State basis of calculation of (47.1) decreasing term insurance contained in Family Income, Mortgage Protection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Children, etc., policies and riders included above.

47.1 Not applicable
47.2 Actual amount for spouse benefit; not applicable for child benefit.

POLICIES WITH DISABILITY PROVISIONS

Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance
48.  Waiver of Premium .............foccceiiiiiis oo feeees 9,517 163,686 |[.....cooveveees oo [ 9,001 | 154,944

49. Disability Income ......
50. Extended Benefits ..........ccfoeimieiiis Jomieeeeen e XXX e XK e
51, Other .o , 38,625
52. Total (a) 202,311 (a) 9,001 | (a) 154,944
(a) See the Annual Audited Financial Reports section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
B [ (o o7 =Y g o ol i o 4 ToT =Y T O Ol R KOO
A 10 1=t o U4 T o =Y TS O P R U OOUR RO RO ERRTERE RSP
T =g TN =T g Lo e EE T U g T o ol S U SOOI PN
4. Increased during year (net) .
5. Total (Lines 1t04) ..cccoevvvvvviicccceceee A I
Deductions during year:
6. Decreased (net) ......ccccecevvvvvvvcvcvcvcvcccve o R . N R - B - B N B | B s [
7. Reinsurance ceded .....
8. Totals (Lines6and7) ......c.cceeervvvcvnvvnvvnincncn ... NG ...
9. Inforce end of year (line 5 MINUS lINE 8) ........ccuiiiiiiiiiiiiiiinnrne s e [ [oeeees e et eeees |oresre st
10.  Amount on deposit
11, INCOME NOW PAYADIE .......oouiiiiiiiiiiiiiii e e [ [ [
12.  Amount of income payable (a) (a) (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of Prior YEAI .........cccciiiiiiiiiiii e
2. Issued during year ...........
3. Reinsurance assumed ....
4. Increased during Year (Net) ........ccccuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) ..uoiuiiiiiiiiieiieeeee et
Deductions during year:
6. Decreased (Net) ......cccooeeeiiiiiieieeeeeeen
7. Reinsurance ceded .............cccccooiiiiiiiiinnne
8. Totals (Lines6and 7) ........ccooevvrvrinnns
9. Inforce end of year (line 5 minus line 8)
Income now payable:
10.  Amount of INCOME PAYADIE ...........ccuiiiiiiiiiieeee e
Deferred fully paid:
11, ACCOUNE DAIANCE .....oveiieiiieeiee e XXX (a) XXX (a)
Deferred not fully paid:
12.  Account balance XXX (a) XXX (a)
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end of prior year .....J......cccoeverrennnennnn. (70 I 76,587 |..eoeeeeeeeeeeeeeeeeeeies oo e 166,293 |...cocveees 94,257,162
2. 1SSUE AUIING YEA ... |oreciiriicicicieirineiricicieins [t nens [ericictss s esiniens oetseseseesesistss s e sesienennes [eosessenasieassseseencaceeees [ 32,695
3. ReIiNSUrance assUmed ........Joccoiiiiiieiiiieniieinies e esrees e e sreees [oreeesree e e s [eeeee e e e e e e saressneens [eeeesree e e e
4. Increased during year (net) . XXX XXX XXX
5. Totals (Lines 1t0 4) ............] 620 XXX XXX 166,368 XXX
Deductions during year:
6. Conversions ..........cccceccecceec o D, %, CURRTIT URTPRTRN D, %, CURRITIT RPN D, %, CHTRRTRT ROV D,0, & CHUPIRVRITN RUTRPRTRN XXX e
7. Decreased (Net) ...ocoeeeeneeefreorccnniciccic 81 | DL N AT TOTRTSTRR NOR XXX [ 26,647 |............ XXX
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines61t08)............] 51 XXX XXX 26,647 XXX
10. Inforce end of year (line 5
minus line 9) 569 | (a) 67,802 (a) 139,721 | (a) 84,500,385
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
L [ (o] ot =T o el i o g ToT =Y T PP RS KOO
2. ISSUEA UIING YEAI ...ttt et h e e a e et e bt e b e e e e e et e et e eae e teeeteeaeeneeaeennens
3. REINSUraNCe @SSUMET .........oiiiiuiiiiiiieiiite oo G e I . ... ... g oy e o
4. Increased during year (net) ........ccocoevvvvivin A ... B ... NG . B .. . —
5. Totals (Lines 1t04) ....ccccevvvvvvivvnivicvcce. A B B - VR - N B B.........c..ooo
Deductions During Year:
6. Decreased (net) ......cccoevevvvcvcvcvcvcicicvee R N - R A B N B [
7. Reinsurance ceded .............c.ccecevvvcvvcvcvcece JERL . NG - B O
S o) = [ (g T =T o 4 S NSRS U RPN PP RPN PR PR PRPRPRRN
9. Inforce end of year (liN€ 5 MINUS [INE 8) .......oiiiiiiiiiiii ittt bbb bbb bbb bbb nre e
10.  Amount of account balance (@) (a)

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSErVE as 0f DECEMDET 31, PHO YEAI ........c.iuiuieieieiieieeeseeseesetestt s sebs st see st ss et s st b bbbttt bbbttt 15,271,450
2. Current year's realized pre-tax capital gains/(losses) of $§  ...cccoeeeee 51,293 transferred into the reserve net of taxes of $  ................ 59,222 .o (7,929)
3. Adjustment for current year’s liability gains/(losses) released from the FESEIVE ..o e
4. Balance before reduction for amount transferred to Summary of Operations (Ling 1 + Line 2 + LiN€ 3) ......c.o.vvrvreieeeeeeeeeeeeeieseeseseee e 15,263,521
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 966,259
6. Reserve as of December 31, current year (Line 4 minus Line 5) 14,297,262
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)
1. 2023 ettt e 963,150 [...vveerciieiins 3,109 | [ 966,259
2. 2024 .ot s 1,040,171 | 2,166 |- [ 1,042,337
Bl 2025 .t [roenn e 1,060,583 | 1,886 [ o 1,062,469
4. 2026 ..ot e 1,065,228 | 800 e [ 1,066,029
5. 2027 et [reen e 1,049,001 oo (B45) e [ 1,048,655
B. 2028 ...t [reen s 1,016,466 |......coovcenee (1,515) [ e 1,014,952
7. 2029 .t [oo e 996,020 |.....ocoovvrerrrianes (2,183) e [ 993,837
8. 2030 ..ttt [or s 994,091 [ (2,287) ] e [ 991,845
9. 2037 ettt [ro s 977,334 | (2,293) ] e [ 975,042
10, 2032 1ottt e 961,580 ..o (2,393) e [ 959,187
11, 2033 ettt e 932,825 ..o (2,861) [ e 930,365
12, 2034 1ottt e 888,575 ..o (2,293) ] e [ 886,282
130 2035 ..ot e 826,073 |..oooieiiciin (1,862) [ e 824,211
T4, 2030 ..ottt e 742,089 .o (1,803) .o [ 740,686
15, 2037 oottt e 629,515 [ (919) | [ 628,596
16, 2038 ...ttt e 491,147 [ (B98) e [ 490,749
17, 2039 1t e 343,288 | (A8)]-eeereeiriereerieeiee oo 343,240
18, 2040 ..ottt e 212,866 ..o 152 | [ 213,018
19, 2047 oottt e 107,407 [ 378 | e 107,779
20, 2042 ...t e 27,231 | 592 s [ 27,823
20, 2043 1.ttt s (9,256) [ BA2 | [ (8,414)
22, 2044 <. [ (21,559) [ 880 | [ (20,680)
23, 2045 ..ttt [ooe s (25,289) ... 70T [ oo (24,589)
24, 2046 ...t [ee s (18,6071) [ 507 [ oo (18,004)
25, 2047 oottt s (8,335)] e 313 | s (8,022)
26.
27.
28.
29.
30.
31. 2053 and Later
32. Total (Lines 1 to 31) 15,271,451 (7,929) 15,263,522
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. ReServe as of DECEMDET 31, PHOT YEAI .........c.cocveveveueueeieiieeeteeeeeteseseaee et et et etesesessss et st esesesesesessss et et et asesesessasssesssesesesesesessssesesesesesesesssnaferesesensesenenenn 5,707,953 |.oooeieeeee 3,538 | 5,711,491 | 20,085 ..o 937,703 | 957,788 | 6,669,279

2. Realized capital gains/(losses) net of taXxes - GENEIAl ACCOUNL ...........ccovvveieieuereeieceeeeeeie et tetesees s s ess et seseseses s s s e sesesessas s eseseses e eene e seseees (1,216, 701) [ o (1,216, 701) |- o (53,259) |- (53,259) .. (1,269,960)

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiuiiiiiiiiiiiieie ettt et st e sseesbe e beeseeseesneefebessbe st e s e s e s saesreesres [oeesieesseesbessre s e s ssnrsnes [oeeeesessessesseesessreesrees [oesbeessesssnsssessnnsnesesseess freieesnesessessessressressnnans [oeresssesssessessessessesseesne foeeseeses s sressre s

4. Unrealized capital gains/(losses) net of deferred taxes - GENETAl ACCOUNL ...............c.eueuiuiiieieieieeeteseeeeeeeeeesesesesesessssesesssesesesessssssessa|eresesesesesseseseseneeasesssssene |oerssueseseneensaessssssesenenenes oesesesessnsssesesesennneassessanes [orssuesesenenensnssessssesenenennns feseenesssessssenesenes (78,174 e (78,174 | (78,174)

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ..........ciuiiiiiiiiiiiiei ettt ee e [ere e s sesses [oeesiessie s inrsees [oreerseeseeseeses s s seesiees [oesieesiesssnsssnssnnseesesseess fresenseesessessessiessressnnans [oeresssessssssessessessesseesne |oeesessesses s s e

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF FESEIVES .........ccooiiiiiiiiiiiieeee e s oo o [ iee s [rerer e ses s seens [oereesie s see e sns foee e

7. BASIC CONIIIDULION ...eocvriecesitets ittt es ettt ettt et eee et e s e 8288882884288 4284288488t 1,126,999 477 1,127,476 7,676 7,676 1,135,152

8. Accumulated balances (LINES 1 trOUGN 5 = 6 + 7) .....c.oucuiuiiiiieirieieieieieieeet sttt s e se st se s s e st ssesesesesesesssssesesenaosssesesesenennnas 5,618,251 | 4,015 | 5,622,266 |...cccooovevriinnen 20,085 |.oooieiieine 813,946 |....ccovvviernnns 834,031 [ ..o 6,456,297

9. IMAXIMUM FESEIVE ......ueiiiiiiieiiictieet ettt ee b se et te b ee b ee b te e b e b et s bbbttt [ros s 5,876,474 |...coccviinn. 3,208 | 5,879,682 |.....cocvvvvririnnen. 20,155 [ 894,012 | 914,167 [ 6,793,849
10, RESEIVE ODJECHVE .......oveeveceieceeiee ettt ettt a bt b ettt s e s et s ettt st sttt 3,328,665 2,471 3,331,136 12,675 867,915 880,590 4,211,725
11, 20% OF (LINE 10 = LINE 8) ...ttt e bbb s et b s s s s st (457,917) (309) (458,226) (1,482) 10,794 9,312 (448,914)
12, Balance before transfers (LINES 8 + 11) ....c.ciiiiiiiieeiciieiiiteieieie ettt ettt ettt se et se st besesese e s ss et esesesenesenessssnsesesesese foresssseseaeaeaens 5,160,334 |...oooovoiie 3,706 oo 5,164,040 |.cooiiiiiinne. 18,603 |.ooiviiine 824,740 |..coovvveeenn 843,343 | 6,007,382
130 TTANSTETS ..ottt bbb bbb bbbt 498 ..o (B98) [-..veeeieiriiniirininiiens [t e e [t
L VoY [N g1 =T Voo Ty 4 o [ o O O O O RO RSO SO
15.  Adjustment dOWN t0 MAXIMUM/UD 10 ZEFO ......couiiuiiuiiiiiiiiii ittt bbbt bt et bbbt bbbt bt bt bt bt b e et e bt bttt be e ens
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 5,160,832 3,208 5,164,040 18,603 824,740 843,343 6,007,382




0¢

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ASSET VALUATION RESERVE

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempt OblIGAtions ........c.c.cvevevceceeueeeeeeececeeieeeeeeeeece e es e e 17,939,718 | XK e XXX e 17,939,718
21 1 NAIC Designation Category 1.A .........ccoeveveueueueeeeeeeeieeienesens |reeeeeeeninenens 95,107,401 | XK oo XXX e oo 95,107,401
2.2 1 NAIC Designation Category 1.B .........cccoevevevereueeieeeeieeierenens freeeeeeeenenens 28,899,699 ... XXXeeiieieeen oo XXX e e 28,899,699
2.3 1 NAIC Designation Category 1.C .. .. 57,876,400 |.... .. 57,876,400 |....
2.4 1 NAIC Designation Category 1.D .. ..54,511,928 |... ..54,511,928 |...
25 1 NAIC Designation Category 1.E ........ccoceueveeeeceeeeeeieeeeceeeeenens foreeercenieenes 56,323,651 |.......coc.... XKoo e XXX e 56,323,651
2.6 1 NAIC Designation Category 1.F ........cceveeeecueueeeeeeeeceeeeenenas ereeercenieenees 83,768,693 |.............. XXX oo oo XXX e 83,768,693
2.7 1 NAIC Designation Category 1.G 103,740,487 ..o XXX ervreeene ferrsrerereee e XX e [reseeceseeeeenes 103,740,487
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ....cceoeeuec.... 480,228,259 480,228,259
3.1 2 NAIC Designation Category 2.A ..........ccccceveveueueeeeeeeeereereresens oeeieesennns 77,961,154 | XX e o et XK e o 77,961,154
3.2 2 |NAIC Designation Category 2.B .. .100,087,315 |.... .100,087,315 |....
3.3 2 NAIC Designation Category 2.C .........cccooveveveveveueueeeeeeeeeiereenes |reseeneeenenens 47,442, 247 ... X et XK e [ 47,442 247
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... 225,490,716 225,490,716
4.1 3 NAIC Designation Category 3.A ..
4.2 3 NAIC Designation Category 3.B ..
4.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene
4.4 Subtotal NAIC 3 (4.144.2+4.3) ....ccoviiiiieeneeeeeeeee
5.1 4 NAIC Designation Category 4.A .........ccocoeeeveeneeneeneeneenenns foerrenienienenieenieenieenees v XX e [tk XXX e [
52 4 |NAIC Designation Category 4.B ..........c.cccocoerueuererereeceeeenennn. ... 362,092 ... 362,092
53 4 NAIC Designation Category 4.C ..........ccccoveveveveveueueeeieeeereienenes |reseeeeseeeneneas 1,009,620
5.4 Subtotal NAIC 4 (5.1+5.2+5.3) .... 1,371,712 1,371,712
6.1 5 NAIC Designation Category 5.A ..........cccccveveueueueeeeeeeeeeereeeens e 483,651 ..o XXX foeeeeee et e XXX e o 483,651
6.2 5 NAIC Designation Category 5.B ..........ccoceeieiienieniineneereen [,
6.3 5 NAIC Designation Category 5.C ........ccccueiiiiiiiiiieiieneeseenees [,
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) . 483,651
7. 6 NAIC B ...ttt oo et ettt
8. Total Unrated Multi-class Securities Acquired by Conversion .
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 734,191,500
PREFERRED STOCKS
10. 1 Highest QUaItY ......cooooiiiiie e e,
11. 2 High Quality ....... 1,000,000
12. 3 Medium QUANILY ....oceeeeieiiiieee e [
13. 4 LOW QUANILY ...t [
14. 5 Lower QUAlity .........coiiiiiii e
15. 6 In or Near Default
16. Affiliated Life with AVR ......c.ocooiiiiiiiieiceceeeece
17. Total Preferred Stocks (Sum of Lines 10 through 16) 1,000,000 1,000,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ..........ccceeiiiiiiiiiiiiieesee e
19.1 1 NAIC Designation Category 1.A .......cccooiieiieneeeeeee s
19.2 1 NAIC Designation Category 1.B ........cccoceiieiieninneceeeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiiiininniieeeeees
19.6 1 NAIC Designation Category 1.F .......ccccooiiiiiiininieieeeeee
19.7 1 NAIC Designation Category 1.G .......ccccoveevieieenieieeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... XXX XXX XXX XXX
20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieeeseees
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ......
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) ..
211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee XXX XXX XXX XXX
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) .. XXX XXX XXX XXX
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......
234 Subtotal NAIC 5 (23.1+23.2+23.3) .. XXX XXX XXX XXX
24. 6 NAIC B ...ttt [orsiestsaeitsneiesneresnsresneesns [oieseseesesens .0, TR RUNTUNIIND. o, ¢ COTTUor NUTUrUrURURURURURURURUPT RUSURUROR 0.0000 ..o [ 0.2370 oo s 0.2370 oo
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) XXX XXX XXX XXX
DERIVATIVE INSTRUMENTS
26. Exchange Traded .........coooiiiiiiiiiieeeeeeeeeeeeeeeeee e |
27. 1 Highest QUaItY ......cooooiiiiie e e,
28. 2 High Quality .......
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 Lower QUAlity .........coiiiiiii e
32. 6 In or Near Default
33. Total Derivative INStruments ..........ccccoceeiiiiiniiieieeseeee
34. Total (Lines 9 + 17 + 25 + 33) 735,191,500 735,191,500 1,126,999 3,328,665 5,876,474




ce

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE (Continued)

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

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

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUality ...........ccoeerrneeoee i oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieiirireirirerreenee frereeineieinnins 0.0074 |eeoeeeeeeeeeee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveieveveeee oo e [ DL 0L N TIPSR SRS 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - Low Quality ..........cccceeveeninrininnnns 0.0486 0.0628
40. Residential Mortgages - Insured or Guaranteed ................... 0.0007 0.0011
41. Residential Mortgages - All Other ....................... 0.0034 0.0046
42. Commercial Mortgages - Insured or Guaranteed .............. 0.0007 0.0011
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 0.0057 0.0074
44, Commercial Mortgages - All Other - CM2 - High Quality ...... 0.0114 0.0149
45, Commercial Mortgages - All Other - CM3 - Medium Quality . 0.0200 0.0257
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUANIEY et e [ [eeter e XXX [t o 0.0120 [ovieeecreereeeeeeee [ 0.0343 | [ 0.0428 |

47. Commercial Mortgages - All Other - CM5 - Low QUAlity .......[occccrriniicccriiiicicics foecrnseecccssececccens. [, XXX froceeirnisccsreeccssne [ 0.0183 [ [ 0.0486 |....oocveerreirieirieiriees e 0.0628 |....oeoeeececieirreeeieieeene

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

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooiiiiiiiiienienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 433,530 XXX 433,530 XXX 477 XXX 2,471 XXX 3,208
59. Schedule DA Mortgages XXX 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 433,530 XXX 433,530 XXX 477 XXX 2,471 XXX 3,208




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

€e

EQUITY AND OTHER INVESTED ASSET COMPONENT

Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 8 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3)
COMMON STOCK
1. Unaffiliated - PUDIC ..o [ fovsieiieens D,9, 0, GOV ORI XXX viveeieeies froeeeee e
2. Unaffiliated - Private ..........ccooiiiiiiieeeeeeeeeeeese e o D,9, 0, GOV ORI XXX viieeieeien Jeoeee e
3. Federal HOMe LOan BanK ...........c.cccccueueievvceceeieeeeeeeecae e eeesesaeas [ereseeeseeeeeenenes 2,077,800 |.............. D 0. SO DL0.0 G B 2,077,800
4. Affiliated - Life With AVR .......ccooiiieiieereieseesee e seesnees e XXX oo XXX [
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..........cccoieeiiiiiiiiiiiiiieiie fooriie i o o [
6. Fixed Income - Highest Quality ................coccooiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ...
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default .....
12. Unaffiliated Common Stock - Public ............cccccoiiiiiiiiinn,
13. Unaffiliated Common Stock - Private ..........ccoceviiiiinciiiiic i [ [ [
14. [RCT L = = | Lt O O OO KON
15. Affiliated - Certain Other (See SVO Purposes and Procedures
IMBNUAD . [ D, %, N RURR D O S
16. Affiliated - All Other XXX XXX
17. Total Common Stock (Sum of Lines 1 through 16) 2,077,800 2,077,800
REAL ESTATE
18. Home Office Property (General Account only) ...........cccoeeeeivevies formniniiiiiiiiiii o [ [ . . .
19. INVEStMENt ProPerties .........ccocoirieiiiirieirieinieiseeseieseeeeseesiees [ 4,590,287 |....ceeieiiieiietieeinins et e 4,590,287 |..ooeeinnne. 0.0000 [ovevveeeeceereirireieieierenes o 0.0912 [ 418,634 | 0.0912 [ 418,634
20. Properties Acquired in Satisfaction of Debt ...............ccccceevevenane. 0.0000 0.1337 0.1337
21. Total Real Estate (Sum of Lines 18 through 20) 4,590,287 4,590,287 XXX XXX 418,634 XXX 418,634
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations
23. 1 Highest Quality ...........cccooiiiiiiiiiie, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 Lower QUAlity .........cccoiviiiiiiiiiii e
28. 6 Inor Near Default ............ccccooiiiiiiiiiice . . .
29. Total with Bond Characteristics (Sum of Lines 22 through 28) XXX XXX XXX XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT

ve

Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest Quality ............cooiiiii e
31. 2 High Quality .........oooi
32. 3 Medium Quality ..
33. 4 Low Quality ...
34. 5 Lower QUAIitY........c.oouiiie e
35. 6 Inor Near Default ...
36. Affiliated Life With AVR ......cccooiiiiicicceeece e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

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

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

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

SECUNMEIES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63) XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiiiicceeiees e e X% e ot XX [ o 0.0000 |.eeeveveirieirieinieinieinee ferveeene 0.1580 (@) [-evevveverereirieircireiees v 0.1580 (@) [-eververerereerieiieirice
66. Unaffiliated Private e 0.1945 |... ..
67. Affiliated Life with AVR ... foesereeeieseeseeseeses feoeeeeee e X% oo e XX e e feeeriieinnee 000000 [ o 0.0000
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU ) USRS RUPUOUUUOUYURUTPYPRUTUPI USRI D,0. ¢ U RUS D00 G KOO OO URURURURURURN NURURURUR 0.0000 |..cevveeirieiirieienieiereeine feeereineeee 0.1580
69. Affiliated Other - All Other XXX XXX 0.0000 0.1945
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 22,974 XXX XXX 22,974 XXX XXX 4,468 XXX 4,468
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........coouiiiiiiiienienies fouiiiiiiiiiccecciecieciecieiies oreeereeieeeeeeeesiseeeeeeees [oeeereeereeereeseeeseeseesieesines foreeeeeieeieesreesreeereeereenees foeeeeeeesseans 0.0000 |eeieeeieeeeeeeeeeeeeeeees o 0.0912 |ooovieceeeeeeeeeeeees o, 0.0912 |
72. Investment Properties ............ccccocvviiiiiiiccicccccecees e 1,143,008 |- [ [ 1,143,098 |....cveevee 0.0000 |-veueeveieeeirieinieinieenine [ 0.0912 | 104,251 | 0.0912 | 104,251
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 1,143,098 1,143,008 XXX XXX 104,251 XXX 104,251
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccce. [oouiiiiiiiiiiciiccccciecieees |eeeeeieeeececceeceeesieene e eeeeeeeneeeneins Joreeeteeieeeeeeeceeeieesieeseesnes [oreeeeseeaneens 0.0003 |eeeeeeeeeeeeeeeeeeeeeee s e 0.0006 |-.ocvveveereerierieieieeeieees e 0.0010 |oovvovieeieieiiceeeeeeees
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o.oooiiiiiiiiiciicciccieiies foeeeeieeee s eeeeieees foeeeieerieereeeeeereeeeesieesiees foeeeeeeiesieesieesieeeeeseeenees foeereeieeiseans 0.0063 |..oeoveeeeeeeeeeieeeieeeees e 0.0120 [orooeeeeeeeeeeeeeeeeeceeeees foreeeeeieeied 0.0190 |oooveoviiieieeceeeeeees
77. Guaranteed State Low Income Housing Tax Credit .......... .0.0003 |....
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [oouoiiiiiiiiiiiiiiieiies oeeeeieeeceeeeeeeeseeeees foeeeeeeee e eeeeenene feeeereeeeeee e see e eeees [oeseeieseeieneans 0.0063
79. All Other Low Income Housing Tax Credit ..........ccccoveeevreiereennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) XXX XXX XXX
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ...............ccocooiiiiiiiii e et X ot XK e o o 0.0000 |.eueveirieirieireeneneies e 0.1580 |oveueeeireiieieeerseies [ 0.1580 [
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........cccooiiiiiiiiee
89. Mortgage Loans - Unaffiliated ............cccoooiiiininiicceee
90. Mortgage Loans - Affiliated .. .0. . .
91. Other - Unaffiliated ... foecsecceenees [ XX e b XK o [ 0.0000 |.oueveirieirieiireinseniee e 0.1580 |oeoueveirieirieireerseies [ 0.1580 oo
92. Other - Affiliated ..o 0.0000 0.1580 0.1580
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) XXX XXX XXX
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance Investments ..............cccocooovvees [ereinniiniinienncineins oot XX i [ [
95. NAIC 2 Working Capital Finance Investments ..............ccccooeviies forvivinesecececeseeeiees et XK o [
96. Other Invested Assets - Schedule BA ............c.ccoooeeeeeeeeeeeeeeees | 2,000,000 2,000,000 316,000
97. Other Short-Term Invested Assets - Schedule DA ....................... . .
98. Total All Other (Sum of Lines 94, 95, 96 and 97) .........cccccevveennene 2,000,000 2,000,000 XXX XXX 316,000 XXX 316,000
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 18,517,240 18,517,240 XXX 7,676 XXX 449,281 XXX 475,378

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




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Asset Valuation Reserve - Replications (Synthetic) Assets

NONE

Schedule F - Claims

NONE

36, 37
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

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

above)

(a) Includes $

reported as "Contract, membership and other fees retained by agents.”

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums written ..o o, 86,549,001 |........ D, 0,0 CHUN AT RSO XXX o D, 0,0, CHUTY R 86,457,319 |........ XXX v o D, 0,0 CHUN F O OPRPTRPPI IR XXX o XXX
2. Premiums earned P N 87,576,631 |........ XXX foe XXX oo [ XXXovwiferriinn 87,483,542 |........ XXX oo [ XXX o XXX oo [ XXX
3. Incurred claims ..o o 65,157,012 |......c...... TAb e oo oo foee o 64,819,772 .o TAA [ o [ e e
4. Cost contaiNMEeNt EXPENSES ......cc.eeruieiiieiiiiiiiiiiiieii oeriiieiie i sieeeieeeeees foeeieiieeieiieeens oeeereeseeseeseeeseesieees foeeeeeseeieeieies foreereeeriesieesreeeeeseens foeereesreeereesreesrs oreeereeeseesseeseeeseesieess foeereerereseesrenirs foreereesresereeeeeseesnens foeereesreeereesineses Joreerreeseeseeesessreesieess foeerreeseeeseeiieeies foeeereeereesieeseesseenseens foesreeereeseesnanns
5. Incurred claims and cost containment expenses
(LINES 3:aNd 4) .o e 65,157,012 64,819,772
6. Increase in contract reServes ..........ccccecevvenienienins foiiiiiienenns 317,881 [ 0L e o e e o) 667,139
7. COMMISSIONS (8) <vovvvreeeinciineireseeneseeseeeeseseseeeeienseeens o (25,626,605) (25,632,309)
8. Other general insurance expenses .. ....24,612,901 |... .24,581,590 |..
9. Taxes, licenses and fees .............. 11,443,942 |... 11,413,426 |..
10. Total other expenses incurred ...... R T 10,430,238 10,362,708
11.  Aggregate write-ins for deductions ..........c..ccccceeeens
12.  Gain from underwriting before dividends or refunds . |..
13. Dividends or refunds .........ccccooeiiiiiiiniinienieeeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiiiiiccicciccieciiiens e [ [ [ [ [ o [ oo o [oeenee s [oeeeee e [ [
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25 26
Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums WItEeN .....ccooovrierieeeciiiernseeeeenenenes eeeeeceeeseeeesseeees v, XXX ovvoi o oo XXX oo oo DA0. & I TR 5,880 |....... D00 T TR 3,838 |....... D.0. % I IR 81,964 |........ XXX.......
2. Premiums €armed .........ccoocoreeineiniineineeeneenes oo [ XXX oo [ XXX [ XXX oo 5,880 |....... D0, GO FUSORUT 4,372 |....... XXX oo 82,837 |........ XXX.......]
3. Incurred Claims ........c.ociiicens [ [ e [ e e o 303,279 |.......... 5,158. 1 o 11,581 | 264.9 oo 22,381 |.evecee 27.0
S 0TS ot g = 11T 1= gL QDo 1T g T O R O o S T S O T IR SRR RO PRRRRRPTRUT SRR
5. Incurred claims and cost containment expenses
(LIN€S 3.aNd 4) ..o [ [ [ [ [ o [ 303,279 |.......... 5,158. 1 o 11,581 | 264.9 [ 22,381 |oiein 27.0
6. Increase in CONtraCt rESEIVES ..........ccccoeiiiiiiiiciiiiiins ooiiicisicisieeseiniens [oeeeeenieenineins [oeerieenieeneereenies [oereeerieereneiens [ oo [ (268,960)|........ (4,574 .4)................. (35,106)|........... (803.0)|.....cervevenn . (45,192)|.ee (54.6)
7. CommIisSioNS (@) ..ccceeveereeenieeniennne .
8. Other general insurance expenses ..
9. Taxes, licenses and fees ..............
10. Total other expenses incurred ......
11.  Aggregate write-ins for deductions .............ccccceveens
12.  Gain from underwriting before dividends or refunds . |..
13. Dividends or refunds .........cccceoiiiiiiiiniiinienieeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiicicciccsccieiieens e [ [ [ o o [oereee s [oeeee e [ [ [ [
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:
1. Unearned Premiums ........cocueeieriinienieieesie et feesneeineeines 4,190,703 [ o [ 4,180,163 |-.oeeieiiiiieiiiis oo i [ i i [ 799 | 9,740
2. Advance premiums .. ..1,466,984 |... . .1,463,298 .3,634
3. Reserve for rate Credits ..o [
4. Total premium reserves, CUrrent Year .........cccceeeeeeereenieenieeniees foeviieniennnens 5,657,686 |-....oeeeiieiciiies [ [ 5,643,461 |....
5. Total premium reserves, Prior YEar ..........cccccvecuerevereeniiesieenieens |eveeieeiinnns 6,997,748 |....ooevviiiiiiien e o 6,981,505 |....
6. Increase in total premium reserves (1,340,062) (1,338,044)
B. Contract Reserves:
1. Additional reserves () .......cccooeereereeiiinieiienieneeneeseeseeseeeeenns foeeieiinnn 12,840,462 | e 12,330,192 [ [ [ i [ [ o
2. Reserve for future contingent benefits ............cccoooviinninniics i IR RO RN
3. Total contract reserves, current year .. 12,840,462 |... X .. 12,330,192 e |-
4. Total contract reserves, prior year. ..........ccccocceeennne 12,522,581 oo e 11,663,053 |.... 268,960 ,
5. Increase in contract reserves 317,881 667,139 (268,960) (35,106) (45,192)
C. Claim Reserves and Liabilities:
1. Total CUMENE YEAI ..o oo 8,696,188 |.....eoeeiecicis oo s 8,197,376 [ o [ [ e [ [ 403,959 958 s 89,894
2. TOtal PIIOT YEAI ...oveiiviiiiieiesieieeieie st [ 9,630,457 [oocveiiiiiiiiiiiie o [ 9,073,568 |....ooveiieiiiiiiiens [ o e e o e 455,276 1,280 o 94,333
3. Increase (934,269) (876,192) (51,317) (2,322) (4,439)
PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
1. Claims paid during the year:
1.1 On claims incurred prior to current year ...........cccocevevenens frovieininnns 9,204,146 ..o o [ 8,911,701 [ o [ o o [ o 353,458 8,785 | 20,203
1.2 On claims incurred during current year 56,797,135 |- [ 56,784,263 |...c.eeeiceieicis [ i [ e i [ 1,137 58 6,617
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year . 546,644 | e s 139,156 |- [ oo e [ [ s 403,959 03,529 |
2.2 On claims incurred during current year ...........ccoceeeveerevnenens forvnininns 8,149,544 [ i [ 8,058,220 |....
3. Test:
3.1 LINes 1.1.aNd 2.1 ..o [ 9,840,797 [ oo [ 9,050,856 |.... , ,
3.2 Claim reserves and liabilities, December 31, prior year ...... |-cccceeeueee.. 9,630,457 [cveeeeeeeeeeecieeei feeeeieeeeeeseeeies e 9,073,568 |.... , X ,
3.3 Line 3.1 minus Line 3.2 210,333 (22,712) 302, 141 5,034 (74,130)
PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health

A. Reinsurance Assumed:
1.
2.
3.
4.

Premiums written
Premiums earned
Incurred claims
Commissions

1.

2.
3.
4

B. Reinsurance Ceded:

Premiums written
Premiums earned .
Incurred claims
Commissions

R R 330,722,494
..334,592,080 |...

254,084,952

41,481,945

. 334,587,708

258,422,440 | .

......... 330,718,656 |....

41,481,150

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 1" 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. Incurred ClaiMS ......cccciiiiiiccccc s |oeeeaeesese s [ [ 318,228,386 |-......cooieeciciciiis [ [ e [ o [ 956,529 |.......c...c. 20,844 |............... 14,783 |........... 319,220,541
2. Beginning claim reserves and liabilities ..............ccccccooiviiiiiiin friineiiieiiieieies [ o 43,096,895 |..veieviieiiieeiies e [ e [ o e 2,196,563 |...coveennnne 14,561 |.coeee 41,330 | 45,349,350
3. Ending claim reserves and liabilities ............cccooceveiinenenininies foeeeeeeeeeeeeeeies [eeeeeeeeeeeeeeeees oo 38,982,816 |...ooeeeeecieiieiiies e e e oo e o 2,019,797 .ol 9,916 | 38,250 |.oeeuennen 41,050,779
4. ClaiMS PAIA ....cocviiiiiiciciccccc s e [reeeeeee s oo 822,342 465 |......coceciiiiiicii [ e [ [ o[ 1,133,295 | 25,488 |............... 17,863 |........... 323,519, 111
B. Assumed Reinsurance:
1. IncuUrred Claims .......c.coiiiiiiiiiiccccs [ [ [ 13,825 [ i i i [ [ [ [ [ 7,598 [ 21,423
2. Beginning claim reserves and liabilities ................ccooooiiiiiiies Joriiiiiiiiiiiiies [ e, 13,667 |-eeeeeeeieieieie feereneiiiis i [ [ [ [ [ s 53,003 |.eceierieee 66,670
3. Ending claim reserves and liabilities ............c.ccocevvinininiinis [eevieiiiiiiieiis e e, LI 10X O A K O S R ORR IO (SRR RSO 51,644 |...ccoeenenl 57,247
4. ClaiMS PAIA ....coouiiiiciciciccc s e sesieeeeeennans [ereeeeeeee e neneaeieens [reeeneeeeanens 21,889 [ e oo i e [ [ [ [ 8,957 [ 30,846
C. Ceded Reinsurance:
1. Incurred ClaiMS ......cccciiiiiicccccc s |oeeeieesess s [ [ 253,422,440 ..ot i o [ o [ [ 653,250 |..........c...... 9,262 |..eeiicciciiiiees o 254,084,952
2. Beginning claim reserves and liabilities .............ccocvvrvincininines fooeoieeeeieeceeeieeiee [eeeeeeeeeeeeeeeeees oo 34,036,994 ..o e e s e e e, 1,912,490 oo T,281 | e 35,956,765
3. Ending claim reserves and liabilities ............cccooceriiinininininies foeeeeceeeeeceeeies [eeeeeeeeeeeeeeees oo 30,791,043 [ Jeeeeeeeeeeeeeeeeees oo s e s e, 1,680,729 |...ccocenveee 4,958 | e, 32,476,730
4. ClaiMS PaAIA ....cooveiiiiiiiciec s o [ eeeeens oo 256,668,391 ... oo [ [ o [ [ 885,011 |........c... 11,585 [ [ 257,564,987
D. Net:
1. IncUrred ClaiMS ......cccuiiiiiiiiciccce s [oeseeeesesesesseeeaeenes [oreneeeeerenninnnns [ 84,819,772 ..o oo [orrrecessiiieinn [ o [ [ 303,279 |.ccvee 11,581 [ 22,381 | 65,157,012
2. Beginning claim reserves and liabilities ..............ccoccooiviiiiice frvneiineiieiiees [ o 9,073,568 |.veveiieerieiiies [rieeriseieseinseiens [oerereiiee e [ [ [oereree s e 284,073 |..ooveeienee. 7,280 e 94,333 |coeeenne 9,459,254
3. Ending claim reserves and liabilities ............ccoooevenineniieninis foeeeeeeeececeeeies e oo 8,197,376 |..eeeeeceeeeeeeeees oo s e s e o 339,068 |.....c.o... 4,958 |t 89,8% |.............. 8,631,296
4. ClaiMS PaAIA ....couiiiiiiiciciciccc s e [ [ 65,695,964 |......coooicciiiiins e [ [ e [ o 248,284 |............... 13,903 .o 26,820 |............. 65,984,971
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment eXpenses .........ccccvvcever fevvveeeiiiiiiieeiiis |eeeeeeeeeeeeiiees o 64,819,772 oo e oo e o s el 303,279 | 11,581 |, 22,381 | 65,157,012
2. Beginning reserves and liabilities ..............cccccovviiiiiiiciiicis frriieiseiieenes [ [ 9,073,568 |.veveieieirieiries [ereeerieieiieeineeiens [oerereiiee s oo [ [oereeee e e 284,073 |..ooveeinee. 7,280 | 94,333 |coeeenne 9,459,254
3.  Ending reserves and liabilities .............ccocooeverenenenininiiiiens foeeceeeeeeeeeeeies |eeeeeeeeeeeeeeeees oo 8,197,376 |..eeeeeeeeeeeeeeeee oo s e s e o 339,068 ... 4,958 |t 89,8% |.............. 8,631,296
4. Paid claims and cost containment expenses 65,695,964 248,284 13,903 26,820 65,984,971
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13
NAIC Type of Type of Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business [ Amount of In Force at on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed End of Year Reserve Premiums Unpaid Losses Reserve Under Coinsurance

0399999. Total General Account - U.S. Affiliates

0699999. Total General Account - Non-U.S. Affiliates

0799999. Total General Account - Affiliates

..36-2554642 .. [..07/31/1992 ..|Everlake Life Insurance Company
..36-2554642 ..(..07/31/1992 ..|Everlake Life Insurance Company .
..36-2554642 .. (..07/31/1992 ..|Everlake Life Insurance Company .

..81-0170040 .. [..07/01/1999 ..|Union Security Insurance Company ... . . . . L. . 16,829, X ..10,459, X .54, X ..13,377
..81-0170040 .. [..07/01/1999 ..|Union Security Insurance Company ... . . . . ..0L.. .56,491, X .18,721, X s X 262,317
..81-0170040 ..[..10/01/1999 ..|Union Security Insurance COMPany .........cccoceersieesiiueesinesnineessineessnensoneesneneenee [KSuviriiviiiiins |venneen 00/ 1o i Ol o 1,448,757 , 358 e 1,801
0899999. General Account - U.S. Non-Affiliates 75,085,232 30,099,566 710,789 337,495
1099999. Total General Account - Non-Affiliates 75,055,232 30,099,566 710,789 337,495
1199999. Total General Account 75,085,232 30,099,566 710,789 337,495

1499999. Total Separate Accounts - U.S. Affiliates
1799999. Total Separate Accounts - Non-U.S. Affiliates
1899999. Total Separate Accounts - Affiliates

2199999. Total Separate Accounts - Non-Affiliates
2299999. Total Separate Accounts

2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 75,085,232 30,099,566 710,789 337,495
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

9999999 - Totals 75,085,232 30,099,566 710,789 337,495
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

1 2 3
NAIC
Company ID Effective
Code Number Date

Name of Reinsured

5

Domiciliary
Jurisdiction

6

Type of
Reinsurance
Assumed

7

Type of
Business
Assumed

8

Premiums

9

Unearned
Premiums

10
Reserve Liability
Other Than for
Unearned
Premiums

1"

Reinsurance Payable
on Paid and
Unpaid Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

0399999. Total - U.S. Affiliates

0699999. Total - Non-U.S. Affiliates

0799999. Total - Affiliates

..23-20440% ..
..23-20440% ..
L22-1721971 ..
L22-1721971 ..
L22-1721971 ..
L22-1721971 ..
L22-1721971 ..

..23-2044095 ..|..01/01/1997 ..[21st Century Centennial Insurance Company
..01/01/1997 ..|21st Century Centennial Insurance Company ...
..01/01/1997 ..|21st Century Centennial Insurance Company
..01/01/1997 ..|21st Century Premier Insurance Company ....
..01/01/1997 ..|21st Century Premier Insurance Company .
..01/01/1997 ..|21st Century Premier Insurance Company ....
..01/01/1997 ..|21st Century Premier Insurance Company ....
..01/01/1997 ..|21st Century Premier Insurance Company .
..81-0170040 ..|..07/01/1999 ..|Union Security Insurance Company

0899999. U.S. Non-Affiliates

1099999. Total - Non-Affiliates

1199999. Total U.S. (Sum of 0399999 and 0899999)

1299999. Total Non-U.S. (Sum of 0699999 and 0999999)

9999999 - Totals

255,199




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1
NAIC
Company
Code

2 3

ID Effective
Number Date

4

Name of Company

5

Domiciliary
Jurisdiction

6

Paid Losses

Unpaid Losses

0399999.

Total Life and Annuity - U.S. Affiliates

0699999.

Total Life and Annuity - Non-U.S. Affiliates

0799999.

Total Life and Annuity - Affiliates

..58-0828824 .. (..05/01/2007 ..|Munich American Reassurance Company
..|..43-1235868 ..|..05/01/2001 ..|RGA Reinsurance Company

0899999.

Life and Annuity - U.S. Non-Affiliates

1099999.

Total Life and Annuity - Non-Affiliates

1199999.

Total Life and Annuity

......61263 ...

..[..36-0770740 ..]..07/01/2010 ..[Bankers Life and Casualty COMPaNY ........coccooovoorooroorosmiosessessomsenssssessenssneenesnenes

.................... 30,791,043

1399999.

Accident and Health - U.S. Affiliates - Other

30,791,043

1499999.

Total Accident and Health - U.S. Affiliates

30,791,043

1799999.

Total Accident and Health - Non-U.S. Affiliates

. Total Accident and Health - Affiliates

30,791,043

..48-1024691 ..{..01/01/1988 .. [Employers Reassurance Corporation
..|..35-0472300 ..[..04/01/1992 ..|Lincoln National Life Insurance Company

........... 4,958

1999999.

Accident and Health - U.S. Non-Affiliates

2199999.

Total Accident and Health - Non-Affiliates

2299999.

Total Accident and Health

30,824,113

2399999.

Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999)

30,836,201

2499999.

Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)

30,836,201
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
... 70319 ..... ...36-1933760 ..|04/01/2019 . |Washington National Insurance COMPANY ...........ccccevererereriememenennninnes INecn [ CO/ M [ QAo oo 37,274,087 |..ocovennen. 35,808,583 |-...eevieeieienieiieiens forerrenienrenenenenenns [ [ [
... 70319 ..... ...36-1933760 ..[04/01/2019 . [Washington National Insurance COMPaNY ..........cccccoriiueiiiiesiuessiunesiinannns 1T [0V T OA e s e, 6,648,079 |...ccoovnennnns 7,263,856 |.ovveeiiiieiiiiiiiiiiiiis feeeiiiesiieeiiiiesiieens foieesiiieesiiesnieesiee oeeesiieeenineesniresnies foessineesieesnieesnineans
0299999. General Account - Authorized U.S. Affiliates - Other 43,922, 166 42,872,439
0399999. Total General Account - Authorized U.S. Affiliates 43,922, 166 42,872,439
0699999. Total General Account - Authorized Non-U.S. Affiliates
0799999. Total General Account - Authorized Affiliates 43,922, 166 42,872,439
... 71404 .....|...47-0463747 ..|12/31/1995 . |Continental General Insurance Company .. ..1,596,144 |..
..... 65676 .....[...35-0472300 ..|01/01/1985 . |Lincoln National Life Insurance Company .. | ..3,358,414 |..
..... 65676 .....[...35-0472300 ..|04/01/1992 . |Lincoln National Life Insurance Company .. ,338,766 |. .. 1,761
... 66346 ..... ...58-0828824 .. (05/01/2007 . Munich American Reassurance Company .. 1,400,000
... 66346 ..... ...58-0828824 .. (05/01/2007 . [Munich American Reassurance Company ....
93572 ...43-1235868 .. [05/01/2001 . [RGA Reinsurance Company
... 93572 .....|...43-1235868 ..[05/01/2001 . [RGA Reinsurance Company
..... 80659 .....[...82-4533188 ..]01/01/1983 . |US Business of Canada Life Assurance Company ....
0899999. General Account - Authorized U.S. Non-Affiliates
1099999. Total General Account - Authorized Non-Affiliates 5,955,079 1,415,051 5,042,261 89,661
1199999. Total General Account Authorized 5,955,079 45,337,217 47,914,701 89,661

1499999. Total General Account - Unauthorized U.S. Affiliates
1799999. Total General Account - Unauthorized Non-U.S. Affiliates
1899999. Total General Account - Unauthorized Affiliates

2199999. Total General Account - Unauthorized Non-Affiliates
2299999. Total General Account Unauthorized

2599999. Total General Account - Certified U.S. Affiliates

2899999. Total General Account - Certified Non-U.S. Affiliates
2999999. Total General Account - Certified Affiliates

3299999. Total General Account - Certified Non-Affiliates

3399999. Total General Account Certified

3699999. Total General Account - Reciprocal Jurisdiction U.S. Affiliates
3999999. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates
4099999. Total General Account - Reciprocal Jurisdiction Affiliates
4399999. Total General Account - Reciprocal Jurisdiction Non-Affiliates
4499999. Total General Account Reciprocal Jurisdiction

4599999. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 5,955,079 45,337,217 47,914,701 89,661
4899999. Total Separate Accounts - Authorized U.S. Affiliates

5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates
5299999. Total Separate Accounts - Authorized Affiliates

5599999. Total Separate Accounts - Authorized Non-Affiliates

5699999. Total Separate Accounts Authorized

5999999. Total Separate Accounts - Unauthorized U.S. Affiliates
6299999. Total Separate Accounts - Unauthorized Non-U.S. Affiliates
6399999. Total Separate Accounts - Unauthorized Affiliates

6699999. Total Separate Accounts - Unauthorized Non-Affiliates
6799999. Total Separate Accounts Unauthorized

7099999. Total Separate Accounts - Certified U.S. Affiliates

7399999. Total Separate Accounts - Certified Non-U.S. Affiliates
7499999. Total Separate Accounts - Certified Affiliates

7799999. Total Separate Accounts - Certified Non-Affiliates

7899999. Total Separate Accounts Certified

8199999. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates
8499999. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates
8599999. Total Separate Accounts - Reciprocal Jurisdiction Affiliates
8899999. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates
8999999. Total Separate Accounts Reciprocal Jurisdiction
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999) 5,955,079 45,337,217 47,914,701 89,661
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)
9999999 - Totals 5,955,079 45,337,217 47,914,701 89,661
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year
9

1 2 3 4 5 6 7 8 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance
... 61263 ... ..36-0770740 .. | 07/01/2010 . |Bankers Life and Casualty Company ...........cccccoviiiiiiiiiiiiiiiiniinnane, Lo [ QA1 [ MS..ooiee [, 330,718,656 [........cceneene. 15,743,377 |, 89,776,397 |..oviiiiiiiiiiiiiiiiiiiiiies oo [ o
0299999. General Account - Authorized U.S. Affiliates - Other 330,718,656 15,743,377 39,776,397
0399999. Total General Account - Authorized U.S. Affiliates 330,718,656 15,743,377 39,776,397
0699999. Total General Account - Authorized Non-U.S. Affiliates
0799999. Total General Account - Authorized Affiliates 330,718,656 15,743,377 39,776,397
.... 68276 Employers Reassurance Corporation .. 3,838 |... ... 799

48-1024691 .. | 01/01/1988 .
.... 65676 35-0472300 .. [ 04/01/1992 .[Lincoln National Life Insurance Company

0899999. General Account - Authorized U.S. Non-Affiliates

3,838

799

1099999. Total General Account - Authorized Non-Affiliates

3,838

799

1,645,625

1199999. Total General Account Authorized

330,722,494

15,744,176

41,422,022

1499999. Total General Account - Unauthorized U.S. Affiliates

1799999. Total General Account - Unauthorized Non-U.S. Affiliates

1899999. Total General Account - Unauthorized Affiliates

2199999. Total General Account - Unauthorized Non-Affiliates

2299999. Total General Account Unauthorized

2599999. Total General Account - Certified U.S. Affiliates

2899999. Total General Account - Certified Non-U.S. Affiliates

2999999. Total General Account - Certified Affiliates

3299999. Total General Account - Certified Non-Affiliates

3399999. Total General Account Certified

3699999. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999. Total General Account - Reciprocal Jurisdiction Affiliates

4399999. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999. Total General Account Reciprocal Jurisdiction

4599999. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

330,722,494

15,744,176

41,422,022

4899999. Total Separate Accounts - Authorized U.S. Affiliates

5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999. Total Separate Accounts - Authorized Affiliates

5599999. Total Separate Accounts - Authorized Non-Affiliates

5699999. Total Separate Accounts Authorized

5999999. Total Separate Accounts - Unauthorized U.S. Affiliates

6299999. Total Separate Accounts - Unauthorized Non-U.S. Affiliates

6399999. Total Separate Accounts - Unauthorized Affiliates

6699999. Total Separate Accounts - Unauthorized Non-Affiliates

6799999. Total Separate Accounts Unauthorized

7099999. Total Separate Accounts - Certified U.S. Affiliates

7399999. Total Separate Accounts - Certified Non-U.S. Affiliates

7499999. Total Separate Accounts - Certified Affiliates

7799999. Total Separate Accounts - Certified Non-Affiliates

7899999. Total Separate Accounts Certified

8199999. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates

8499999. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates

8599999. Total Separate Accounts - Reciprocal Jurisdiction Affiliates

8899999. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates

8999999. Total Separate Accounts Reciprocal Jurisdiction

9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified

9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999,
6499999, 7099999, 7599999, 8199999 and 8699999)

330,722,494

15,744,176

41,422,022

9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999)

9999999 - Totals

330,722,494

15,744,176

41,422,022




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Schedule S - Part 4

NONE

Schedule S - Part 4 - Bank Footnote

NONE

Schedule S - Part 5

NONE

Schedule S - Part 5 - Bank Footnote

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
2

1 3 4 5
2023 2022 2021 2020 2019
A. OPERATIONS ITEMS
1. Premiums and annuity considerations for life and
accident and health CoNtracts ..........c.ccovevucueueveeeens forceeeinnicennns 330,812 [ 368,070 oo 392,569 |..coovvrirerinnn 400,087 |.cocvoverieiecrnnne 393,128
2. Commissions and reinsurance expense allowances |.........c.c.......... 41,550 |oeiiiiie 60,586 |...coverriiine 82,929 | 95,110 |ovieirrere 102,296
3. Contract Claims .......ccceoeeiiiiieieeeeeeeeee [ 260,109 |[...covvrieienes 267,970 ..o 279,353 | 274,648 | 298,039
4. Surrender benefits and withdrawals for life contracts|.............ccocvviiiiiiiins i i [ [
5. Dividends to policyholders and refunds to members |............ccccoeviiiiiiiiiiies v forviiiiiiis [ [
6. Reserve adjustments on reinsurance ceded ...........foooiiii e i [ [
7. Increase in aggregate reserve for life and accident
and health CONtTaCtS ........c.c.cvevvcececeeeeeeeececeee e e (2,984) e (504) (..o 589 [ 1,666 | 53,396
B. BALANCE SHEET ITEMS
8. Premiums and annuity considerations for life and
accident and health contracts deferred and
UNCONECIEA ... 309 [ 376 | 383 [ 2 [ 3
9. Aggregate reserves for life and accident and health
CONTACES ...t e 102,280 |[..oovvececerenee 105,264 ..o 105,768 |...oveeeeerreeee 105,178 [ 103,512
10. Liability for deposit-type CONtracts ..............ccceveveveversfoveeeeeeninnnrseieenns 223 [ B6 | B9 [ [
11, Contract claims UnNPaid .............cccceeeveveviveverereereeeeeens s 30,836 |...coooveveeeienes 34,054 |, 37,542 oo 36,175 [ 32,591
12.  Amounts recoverable on reiNSUranCe ............c.cooeovew.foeerrreeeeinnnnns B85 | 171 | 199 [ Lo T 83
13.  Experience rating refunds due or unpaid ...........ccecee i e [ e [
14. Policyholders’ dividends and refunds to members
(not included in LiNe 10) ....c.cvvueiieiiieieieieieeeees e o [ [ [
15.  Commissions and reinsurance expense allowances
Lo LU ) R O O PP KPP
16.  Unauthorized reinsurance offSet .........ccoocovvvereenenceforiiiii i [ e [
17.  Offset for reinsurance with Certified ReINSUrers .......[..cccocoiiiiiiiiis i s s [ s
C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)
18.  Funds deposited by and withheld from (F) ........cccocooforiii i [ [ [
19.  Letters of credit (L) ..ooeeveereeiieeieeieeieseeeeseeeesee e e [ [ [
20.  Trust agreements (T) .....ccoooeereereeieeieeieeieseeseesees foer i [ [ [ [
21, ONEI (O) oottt ot [ttt eres [t et
D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)
22.  Multiple Beneficiary Trust .........cccccoevviiiiniininnnine o i [ [ [,
23.  Funds deposited by and withheld from (F) ........ccccoco oo i i [ e,
24, Letters of credit (L) ....oocooveveeeeeieeeeeceeee e [ [ [ [
25, Trust agreements (T) ...cocoeererieieieieieeeeeieeeees [ [ [ [ [
26. Other (O)

48




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and invested assets (LINE 12) .......ccccciiueueieieiiieieieie ettt 849,543,981 ..o [ 849,543,981

2. REINSUFANGCE (LINE 16) ....vviviiiieitereiiiesetete ettt sessa bttt b st sn st b s ss st et be st sn st be s s s et e s s e seeneees 1,930,570 |..ocvovnneee (1,930,570) [..vvveeeiee

3. Premiums and considerations (LINE 15) ........ccovuiueueueriririnesirisieeeesesessesesessesesesesesesssessesesesesesessssssssns eoeseenennennnns 62,850,450 |.....coovivcieinnns 307,081 |..oceccine 63,157,530

4. Net credit for CEded MBINSUIANCE ........c..cuiuiiiiriiiiieeieieeise ettt ettt ensennae D 0.0 R N, 130,279,546 |................ 130,279,546

5. All other admitted asSets (DAIANCE) ............c.ccurveereeieeereereeeeeeeeee e ieeeeeeee e ese s s 27,064,687 27,064,687

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........c.ccoeeevererereeeeeeeiee e 941,389,688 |................ 128,656,057 |............ 1,070,045,744

7. Separate ACCOUNt SSELS (LINE 27) ....uiieiiiiiiei ettt sttt ettt st sae e b e sbeeneeen

8. Total assets (Line 28) 941,389,688 128,656,057 1,070,045,744

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract resServes (LINES 1 @Na 2) ........c.ccuiuiiiieiieieieteeeeeeee e eese et es st ess s s s s sesesssn s s saseeeseseeeenes 688,346,712 |..cccveeene 102,280,283 |.......c..c.c... 790,626,995
10. Liability for deposit-type CONracts (LINE 3) ......cccvoviviveveuerieiieeeieeeieteteeeseee et sesese st e eeeneneeeaes 50,211,695 ..o 223,131 | 50,434,826
11, ClAIM FESEIVES (LINE 4) ....ovivieieiiieieeeeeeceeeet ettt ettt s s s st s s s s s s et et e seseseseanasesssesesesesoeeeeeneneeeaes 23,870,011 | 30,836,201 |.cooeecennne 54,706,212
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........coceiiiiiiiiiiiiiiiiieeee s [ o
13.  Premium & annuity considerations received in advance (LiNE 8) ...........ccocvoveveveveveueeceeeeeeeee e o 4,690,059 |.coooierienne 5,675,655 |................. 10,365,714
14.  Other contract laDIlIIES (LINE 9) .......c.cvevivieiieeieieietetet ettt ea e es et sesess s s s esesas [eeeeeneneeeaes 24,783,366 |......ccoecnv... (10,359,213) e 14,424,152
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amMOUNt) ........ccooiiiiiiiiiiiriceieei s [ oo
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

E= L0 ToTU 1 O RS SRRSO (SRS
17. Reinsurance with Certified Reinsurers (Line 24.02 inset @aMOUNL) .........cociiiiiiiiiiiiiiieeieeeeieseesees e [ oo
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- e [
19.  All other liabiliies (DAIANCE) .........ccvucueveieeeeeeceete et eeeeecee et eeasee et eeenssa et et ee e e e s s enssastesesenanssanaena 50,373,449 50,373,449
20. Total liabilities excluding Separate ACCOUNES (LINE 26) .........oovueveuerierieiereieiieeieseieisseesese s s 842,275,293 |......cocoe. 128,656,057 |............... 970,931,349
21. Separate Account liabilities (LINE 27) .......ccccuiiiiiiiiiiii i
22, Total IabilitIes (LINE 28) ......c.vveurieiirieiirieeiriecineieiseie sttt e 842,275,293 |...c.coeunvee. 128,656,057 |......cccoecc 970,931,349
23, Capital & SUIPIUS (LINE 38) .....uveeeceeeceeeeceeeeeeeeeeeeeee et eee e eee e ena e s e eenane s eeenaseenaneean 99,114,395 XXX 99,114,395
24. Total liabilities, capital & surplus (Line 39) 941,389,688 128,656,057 1,070,045,744
NET CREDIT FOR CEDED REINSURANCE
25, CONTACE FESEIVES .....euveereresceseeseeeeseeseessesesessesseeseeseeseeeesse s aes s st essessesseese e ee e se et as s et st st assessessessefonceenasnienans 102,280,283
26, ClAIM FTESEIVES .....eoeeieeeeeeeseeseeseeees e eese e sseeseesees e eessesee e e e e e e s e e s e s e e s e e e ease e ee s s essensensesseee e enienies 30,836,201
27.  Policyholder diVIdENAS/TESEIVES .........ociuiiiiiiiiieeiie ettt ettt saeesseesae e seeeesnneeneesneesmeees Jo e
28. Premium & annuity considerations received in @dVANCE .................ccueueueeeveeiieieieeieeeees e e 5,675,655
29. Liability for deposit-type CONFACES ............c.ceuiuiiiiieeeeeieecice ettt 223,131
30.  Other CONraCt HADIHES ..........ovurereereereeeeieeeeeece et eennee o (10,359,213)
31, REINSUIANCE CEAEM @SSELS .......uiuieieiiiaciicieeciei ittt ettt n e 1,930,570
32. Other ceded reinsurance recoverables ..o
33.  Total ceded reiNSUrance rECOVETADIES ............ccuiuruiueereereereeneeeeseeseeseeeeeeneesessesssessssssessessessesseseene] 130,586,627
34.  Premiums and CONSIAEIALIONS ..........cwieeeeeeeeeeeee e e ee e e eee e e e 307,081
35. Reinsurance in unauthorized COMPANIES ..........couiiiiiiiiieiiee ettt et e e e e e
36. Funds held under reinsurance treaties with unauthorized reinSurers ...............ccccoooviiiicincinci oo
37. Reinsurance with Certified REINSUIETS ...........ccooiiiiiiiii e s
38. Funds held under reinsurance treaties with Certified ReIiNSUrers .............ccccocooiiiiiiiiiiiicccc o
39. Other ceded reinsurance payables/OffSELS .........ccooiiiiiiiiiiiiee s
40. Total ceded reinsurance Payable/OffSELS .............cocovevcueuereieeeececeeteeeeeeeeeae e see e secae e sesenenaeae e senenenaees 307,081
41. Total net credit for ceded reinsurance 130,279,546
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts
1. Alabama ... AL L 9,319,413 [ o 2,699,401 [ [ 12,018,815 |
2. Alaska .....ccoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeieeeiees AK e L ol 370,519 oo e 49,855 [t e, 420,174
3. ANZONA oo 5,879,982 .10,738,296 |..
4. Arkansas .. 4,314,944 ..6,185,261 |..
5. California .. ...28,438,656 .43,986,423 |..
6. Colorado 3,755,487 .11,687,696 |..
7. CONNECHCUL ...eeeveeeceie et CcT 4,248,209 ...5,149,334 |..
8. Delaware ............. .. DE 2,347,562 .. 4,346,267 |.
9. District of Columbia . - DC ... 2,129,658 .. 2,583,342 |..
LT 1oy 1o - TR FL ...21,499,749 .. 121,504,274 |..
LT € =Yoo = PR GA ...18,408,647 ....27,305,914 |..
12. Hawaii .. - HI ....903,792 .. 1,032,648 |..
13.  Idaho .... - ID ....995,002 .. 3,347,804 |..
S 117 Yo - N IL .. 17,952,437 .23,201,287 |..
15, INAIANA .o IN .... 8,506,253 .25,695,427 |..
16.  lowa ..... S 1A 2,355,501 .. 6,664,571 |..
17.  Kansas . - KS 2,806,960 .. 8,600,422 |..
18.  Kentucky .. w KY el f 5,966,750 [...oovoveeeeeeiiiens [ 4,415,494 s [t 10,382,243
19. Louisiana .. LA b 8,163,276 |.c.eveeeeeieeiees Joereiennenn 2,005,072 | [ 10,168,348
20. Maine ....... - ME ... 1,087,798 .. 2,015,645 |..
21.  Maryland ...... - MD ...13,083,028 .27,480,000 |..
22. Massachusetts . - MA b e 6,308,559 |...oeeeiieeieeiie e 602,563 | [ 6,911,123
23.  Michigan ... ML b 12,799,306 [...voveeeiiiieiee foeveienennnn 15,224,788 [ [ 28,024,064
24.  Minnesota . - MN ... 3,144,264 .. 7,221,680 |..
25.  Mississippi - MS 5,498,326 ...7,394,121 |..
26. Missouri ... <= MO el o 6,431,340 [ oo 8,421,428 [ [ 14,852,768
27. Montana ... o MT el fs 1,374,074 | v 2,874,683 | [ 4,248,757
28. Nebraska .. - NE 1,528,950 .. 2,926,208 |..
29. Nevada........ - NV 3,080,629 .. 4,349,844 |.
30. New Hampshire - NH b 1,128,391 11,661,552
31, NEW JEISEY .ueoeeneiiiieieieieieee e eeeeeeeens NJ ool s 15,711,796 45,627,401
32, NEeW MEXICO .uueeeeeeeeeeeeeceieecee e NM 2,574,022 ...3,236,139 |..
33. NewYork..... - NY ....615,456 , .. ...1,549,349 |..
34.  North Carolina .. - NC 16,099,313 15 848,163 |.. .31,947,476 |..
35.  North Dakota .......ccceevvveeieereieieeeeee e ND ....517,904 202,608 | o, 720,513 |..
36, ORIO ceeeeeeeeeeee s OH ...16,267,542 .26,731,360 |..
37.  Oklahoma . - OK ... 3,926,186 ..8,044,714 |.
38. Oregon......... .. OR ... 2,577,890 ...5,519,319 |..
39.  Pennsylvania ........cccoceoeienenenee e PA 24,326,214 .57,569,941 |..
40. Rhode Island ...........ccceveveeereviiiiiieierereeeaas 1,279,547 .. 4,232,708 |..
41.  South Carolina . 8,965,747 .15,417,029 |..
42. South Dakota ... . 571,227 ...1,220,471 |..
43, TENNESSEE ...oveeeeveeeeeee e e eeeeeeeeesvee e N 9,875,123 17,683,277 |..
A4, TEXAS cocuveeeeeeeeeeeeeeeee e TX 26,514,478 .49,456,565 |..
45. Utah..... - UT 1,083,754 |- oo .. 1,822,452 |..
46.  Vermont - VT ...701,831 , .. 4,420,515 |..
47.  Virginia ..... ~ VA el 12 951,218 oo e 9,316,027 [.c..eoiirceiciees o 22,267,245
48.  Washington .. - WA | Lo f 3,506,931 [ooneeceicciins [ 6,215,418 [ o 9,722,349 |..ovoirriciiins
49.  West Virginia . WV 3,551,853
50. Wisconsin .... o WI 4,895,288
51.  Wyoming ......... .
52. American Samoa .
53. Guam .............
54. Puerto Rico ......
55. U.S.Virginlslands ........c.cccoeevvvvvinniniccecee VI e L e
56. Northern Mariana Islands
57. Canada ......cccccccevvuveennens
58. Aggregate Other Alien .
59.  SUBOtal ...eoeiiiiiiee s
90.
91.
additions and annuities
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccccccueeeeeeiiinnnees founes 0 O e O ) RO N
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |
95.  Totals (Direct BUSINESS)........cccovviniieiiiiciieieiieeee
96. Plus reinsurance assumed... ,
97  Totals (All Business)........ 415,532, 532 .. .. 177,671,386 |..
98. Less reinsurance ceded..........c.ocoueeveeeeeueeeeeeneennns 329,558,920 329,648,581
99. Totals (All Business) less Reinsurance Ceded 85,973,612 448,022,804 40,000,000
DETAILS OF WRITE-INS
58001. 777 Other AlIen ....occcoeooiirrrceceeeeeeeeee XXX
58002. e XXX,
58003. XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX
9403. wee XXX
9498. Summary of remaining write-ins for Line 94 from
OVErflow Page ......cvvvevieiiiic e o XXX e o e e [
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
Allocation of life and health insurance premiums from individual policyholders and group certificate holders is made to the state according to the location of the lives at the current

billing address on record. Allocation of ordinary annuity considerations are made to the state according to the address at the time of collection.
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

1. AlGDAMA ..o AL oo 9,319,413 [ [ e e o 9,319,413

2. AIBSKA e AK e 370,519 oo e oo eeeeeeeeeeeiee o e 370,519

3. AFIZONA .o AZ | 5,879,982 |....oeiiiiiiiininis s et 1,469 [ [ 5,881,451

4. ATKANSAS ...oveeieeeeeeee ettt AR | 4314944 oo e e e e 4,314,944

5. California .....c.oveeeeeiieeeee e CA | 28,438,656 |...ooviicericiriciins e 549 |, 325 | e 28,439,530

6. COlOrado .....o.cvveeeeeeeeereeesseerseereseeneseereneenesnenenenens. GO i, 3,755,487 e [ e o o 3,755,487

7. CONNECHCUL ... (03 J P 4,248,209 |......ooieiiiiiriies e o o [ 4,248,209

8. DElAWAre ... [ 0] = 2,847,562 | oo e e [ 2,347,562

9. District of Columbia .........cceuevevevececeeeereeeeeceeee e DC | 2,129,658 |....oiieciciies o o o [ 2,129,658
10, FlONdA voveececieecieeeireieneiesesseeseeneenseneees. FL e 21,499,749 |.oiiiriins oo 2,188 |oi0986 | o 21,502,873
11.  Georgia ... ......... 18,408,647 |. ... 18,408,647
12, HaWai coeoeeececeeeceeeeeeeseeseeseeneee. HE i 903,792 [vveeieicrrriniiees [rerereeennrnsnnes Jrereennrnenesnnnes e [oeeeeseneeeees 903,792
13, 1d@N0 e ID | 995,092 [...ovieevereiiiiiiiieies fooeeeieiririseeens [ [ o 995,092
14, TINOIS vttt L o 17,952,437 |..ooeerciiiies o o [ [ 17,952,437
15, INAIANE ..oovoeecee s IN© o 8,506,253 |....cooiieieieriirnis oo e 353 [ [ 8,506,607
16, TOWA oottt 7N P 2,355,507 oo e oo ees e e 2,355,501
17, KANSAS .o KS | 2,806,960 |....cooeeviciriciriies e o o [ 2,806,960
18, KENLUCKY ..ot KY oo 5,966,750 |..ooveoeeeereeeeeeieies Joeeeeeeeeeeeeeieeeiees oo ees Jereeee e e 5,966,750
19, LOUISIANG ...eovoeieiicieiciicee e LA oo 8,163,276 [...ooevvvcericvicins oo o K70 I T U 8,163,596
20, MAINE ..ottt ME |ooeereee 1,087,798 |..oeeeeeeeeeeeeeee e e oo oo 1,087,798
21, Maryland ...........coocueueveeeeeeceee e MD [ 13,083,028 |....oiiiicierinniiiee frvriieeinniniens ot e oo 13,083,028
22. Massachusetts ... . MA 6,308,559 |.. R 6,308,559
23, MICHIGAN ..o M o 12,799,306 |.oovucveveecirierieine foeeneeireenieniene freeneenieneeneene oo o 12,799,306
24, MINNESOLA ... Y1 3144264 ... e oo e e 3,144,264
25, MISSISSIPPI «.voveveeececeeeeeeeeeeceeeeeee e MS | 5,498,326 |......ooiiiiiiiiis oot e oo oo 5,498,326
26, MISSOUT ...ttt 1Y [ I 6,431,340 .o oo oo e [ 6,431,340
27, MONEANG ... MT o 1,374,074 [ o o forii o 1,374,074
28, NEDaSKa ......ceouvieeeieeieeeeeeeeeee et NE [ 1,528,950 |[...ooveeeiereereceee oo oo e e 1,528,950
29, NEVAUA ..o NV o 3,080,629 |....c.ooieieiriiiiiis s e e oo 3,080,629
30. New Hampshire .........cccceeeeeeveveeeeeeeeeeereeeeennns NH oo 1,128,391 [ e e oo o 1,128,391
31, NEW JEISEY w.eovoeoeeececeeeeeeeeeeeeeae e NJ e 15,791,796 oo [ [oeeneeneenseneiene oo e 15,711,796
32, NEW MEXICO ...vvveieieeeeeeeeeee ettt [NVLLY/ N A 2,574,022 |..oooeeeeeeeeeeeeeiee e oo e oo 2,574,022
33. New York .... NY |. 615,456 |. . .. 615,456
34, North Caroling ..........cccocovveerceeesseescenescsresisnenisenne. NG o 16,099,313 | oo oo [ 27 RO SR RO 16,100,035
35.  North Dakota ........cccevecueeereeeeceeeceeeeeneeeeeerencenee. ND o, 517,904 .o freriiie v i 517,904
36, ONIO cevveceeeeceeeeeeeseeeeeeseeesseeneseenssensnenesnenenenenes OH o 16,267,542 |.ooeoieeiceiciiens oo [ oo o 16,267,542
37. OKIAahOMA ..o OK [ 3,026,186 |....voieciriiiiis oo e oo oo 3,926,186
38, OFEQON w..ooeveieeeeeeseereeereeerneersenseenessenesnenesnenenenes. OR oo 2,577,890 [ [ o o o 2,577,890
39. Pennsylvania ........c.cccocceeeeeeeceeenneeceerserenenene. PA o, 24,326,214 |.ooiiiiiiniins i e (179)]..........40,000,000 |.......... 64,326,040
40. Rhode IS1and .........cccooeeueveeeeeeeeeeeeeeeeceereeenenene. R o 1,279,547 |oooeieeeicieies Joevieeienienieieis foereenienienienees e o, 1,279,547
41, South Carolina ..........ccccccevevueeereeeceeecseeeeeerseresenes. SC oo, 8,965,747 oo [ e e o 8,965,747
42, South DaKOota ........cccveeveeeeeeeeeeeeeereseeesereeereniine. SD e 571,227 oo e e e [ 571,227
43, TENNESSEE ..ooveeceeeeeeeeeeeeeeeeeeeeeneeernenseninenenenes. TN |, 9,875,123 [ [ 3,143 | (ST S A 9,878,938
44, TEXAS wooveeeeeeeeeeeeeeseerseereeesseeseseenseesesnensnenienenene. TX o 26,514,478 |oeoeieereerciies Joerreriieenenienns oo [ | 26,514,478
45, Utah .oocececeeceeeeeeeeeeeeeeeeeeeeeeeenennenne. UT i, 1,083,754 |ooioiicrieniinies foeveenienienieinies foevierienienieinies oo oo 1,083,754
468, VEIMONE ... V2 N R 701,831 oo foeeeeeeeeeeeeeieees oo eeeeeeeeiee oo seeees e 701,831
A7, VIFGINIA oo VA [ 12,951,218 [ [ e e [ 12,951,218
48.  Washington .........ccceooeeeeveriiniriieeieieeeeeseeie s WA | 3,506,931 | oo eeeeeeeeeeee e e [ 3,506,931
49, WeSt Virginia .....ccoeveveveveeeceeeeeeeeeeceeee oo WV |.. ..3,551,883 |. .. ..3,551,853
50.  WISCONSIN ..ot W1 e 4,895,288 ..o e oo 1,003 [oooeeeeeeeeeeeeeees e 4,896,292
51, WYOMING oot WY | 530,159 [ frrerierrine v e 530,159
52.  AMENICAN SAMOQ .....cvevieeeieeeeeeeeeeeeeee e AS | 4,602 [ e e e o 4,602
53, GUAM ..ot (U O 4,280 oo e e e e 4,230
54. PUEMO RICO ....ocveveeveeeeeeeeeeeeeeeeeeseeeseeneesenssineiniee. PR o 29,833 [.eeeeeeeeeeieees e e e o 29,833
55. U.S.Virgin ISIands .........cccccoveveveveveeeeeceeeeeeeeceeee. VI e 480,823 |...voiiceirriiies [ [t | oo 480,823
56. Northern Mariana ISIands .............cccoeeueiienieinncens MP oo 382 [ [ [ [ e 382
57, €aANAAA ....eiiiiiiee e CAN /i e o i e
58. Aggregate Other AlIeN ...........ccccevevveeeuerereieieenennns [0 [ 28,057 | eeceeeeririireinirnines feeerereneenssneneen [ [ [ 28,057
59. Total 361,418,960 5,880 5,627 40,000,000 401,430,466
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Design Benefit
Plans, Inc.

CNO Financial
Group, Inc.
FEIN #75-3108137  DE
| I
40|86 Advisors, Inc. CDOC, Inc.
FEIN #22-2403791  DE FEIN #51-0406066  DE

FEIN #36-3496297  IL

Performance Matters
Associates, Inc.

FEIN #75-2113604  IN

Business Credit
Administration Corp.

FEIN #82-1511404  IN

40|86 Mortgage
Capital, Inc.

FEIN #51-0331205 DE

K.F. Agency, Inc.

FEIN #36-4036794  IL

American Life & Casualty
Marketing Division Co.

FEIN #42-1351112 1A

Bankers Life Advisory

FEIN #47-1590388 IN

Services, Inc.

FEIN #47-1481527  IN

Bankers Life
Securities, Inc.

Bankers Life Securities
General Agency, Inc.

FEIN #47-3850374  IN

CNO Bermuda Re,
Ltd. (2)

FEIN #98-1733208 BMU

CNO Management
Services Company

FEIN #74-1499663  TX

Optavise, LLC (3)

FEIN #02-0677999  DE

Benetek Corporation

FEIN #52-2173098  FL

EA HR Acquisition, LLC

DE

Greenlight Educators
LLC

FEIN #81-2631673  DE

EA Canada
Development ULC

CAN

NOTES:

All subsidiaries are 100% owned unless otherwise indicated.

Washington National
Insurance Company (1)
NAIC #70319
FEIN #36-1933760  IN

Indiana General
Investment Corp.

FEIN #38-4050689 DE

Indiana General
Investment Trust

FEIN #82-6734899  DE

Names of insurance companies and their parent companies are in bold letters.
(1) The following non-insurance investment entities are reported as affiliated in accordance with SSAP No. 25:
CreekSource LLC, Class A, Ownership interests: Bankers Life and Casualty Company 75%; Washington National Insurance Company 25%

(2) CNO Bermuda Re, Ltd. was licensed as a Class C insurer effective October 1, 2023 pursuant to Section 4 of the Bermuda Insurance Act of 1978.
(3) Web Benefits Design Corporation merged into Optavise, LLC effective July 1, 2023.

NAIC #61506

Resource Life
Insurance Company

FEIN #47-0482911

Conseco Life Insurance
Company of Texas

NAIC #11804

IL FEIN #81-0626335 TX

NAIC #68560

Bankers Conseco Life
Insurance Company

FEIN #11-2857098

Colonial Penn Life
Insurance Company

NAIC #62065

NY FEIN #23-1628836  PA

NAIC #61263
FEIN #36-0770740

Bankers Life and
Casualty Company (1)

IL

1% | 89.1% [9.9%

CNO Services, LLC

FEIN #35-1965822  IN

1% 90%

Conseco Marketing, L.L.C|

FEIN #35-1989489  IN

C.P. Real Estate
Services Corp.

FEIN #13-5405610  NJ

CNO Financial
Investments Corp.

FEIN #36-3215139

IL

lllinois General
Investment Corp.

FEIN #37-1872060

DE FEIN #92-0331670

lllinois General
Investment Corp. Il

DE

lllinois General
Investment Trust

FEIN #82-6734872

DE FEIN #92-6075387

lllinois General
Investment Trust Il

DE

[9%



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€S

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0233 ...|CNO Financial Group, Inc. ....| 11-2857098 .. Bankers Conseco Life Insurance Company ....... . .| Conseco Life Insurance Company of Texas ... |Ownership .100.000 ...|CNO Financial Group, Inc. ...
0233 ...|CNO Financial Group, Inc. ....|36-0770740 .. Bankers Life and Casualty Company ... Conseco Life Insurance Company of Texas ... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, Inc. ... |23-1628836 .. Colonial Penn Life Insurance Company ..| Conseco Life Insurance Company of Texas ... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
0233 ...|CNO Financial Group, Inc. ... |81-0626335 .. Conseco Life Insurance Company of Texas .|cDoc, Inc. ... Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, Inc. ... |47-0482911 .. Resource Life Insurance Company ... CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
0233 ...|CNO Financial Group, .| 36-1933760 .. Washington National Insurance Company . CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
AA-3191555 CNO Bermuda Re, Ltd. .....ccccevvnneeee .|cboc, Inc. ... .. | Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ... No..
38-4050689 Indiana General Investment Corp. . [Washington National Insurance Company ..... Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. .YES.
82-6734899 Indiana General Investment Trust .| Indiana General Investment Corp. ....... . | Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ....N0..
13-5405610 C.P. Real Estate Services Corp. ..|Colonial Penn Life Insurance Company ....... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ....N0..
36-3215139 CNO Financial Investments Corp. ... . |Bankers Life and Casualty Company Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ... No..
37-1872060 Illinois General Investment Corp. . |Bankers Life and Casualty Company Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ...YES.
82-6734872 Illinois General Investment Trust .| !Tinois General Investment Corp. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. .
92-0331670 Illinois General Investment Corp. Il . |Bankers Life and Casualty Company .. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc. ..YES...
..| 92-6075387 .. . ... | I'linois General Investment Trust Il .| Tinois General Investment Corp. Il Ownership.. .100.000 ...|CNO Financial Group, Inc.
75-3108137 .. 0001224608 .. [New York Stock Exchange . |CNO Financial Group, Inc. ................. Publicly held
51-0406066 .. CDOC, InC. weveveeeeeeeens CNO Financial Group, Inc. .......... . | Ownership .100.000 ...|CNO Financial Group,
..|22-2403791 .. 40(86 Advisors, Inc. .. . |CNO Financial Group, Inc. . Ownership.. ..}.100.000 ...|CNO Financial Group,
36-3496297 .. Design Benefit Plans, Inc. . CNO Financial Group, Inc. .......... . | Ownership .100.000 ...|CNO Financial Group,
75-2113604 .. Performance Matters Associates, Inc. ... cboc, Inc. ... Ownership .100.000 ...|CNO Financial Group,
..|82-1511404 .. Business Credit Administration Corp. .|CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group,
51-0331205 .. 40186 Mortgage Capital, Inc. ............. cDoc, Inc. ... Ownership .100.000 ...|CNO Financial Group,
36-4036794 .. K.F. Agency, INC. .ccoeevevoiiin | E NIA....... CDOC, Inc. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|CNO Financial Group,
American Life & Casualty Marketing Division
42-1351112 .. |-V NIA....... CDoC, Inc. ... Ownership .100.000 ...|CNO Financial Group,
47-1590388 .. oo [ N s NIA....... Doc, Inc. ... Ounership .100.000 ...|CNO Financial Group,
47-1481527 .. Bankers Life Securities, Inc. ....cooeeeeeeennns INco] e NIA....... CDOC, INC. teveeeeeeeeeieeieieeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|CNO Financial Group,
Bankers Life Securities General Agency, Inc.
LUK L O O R N CDOC, INC. teveeeeeeeeeieeieieeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|CNO Financial Group,
02-0677999 .. Optavise, LLC €Doc, . Ownership .100.000 ...|CNO Financial Group,
EA HR Acquisition, LLC ... . |Optavise, LLC .. . [Ownership.. ..}.100.000 ...|CNO Financial Group,
. EA Canada Development ULC EA HR Acquisition, LLC . | Ounership .100.000 ...|CNO Financial Group,
81-2631673 .. Greenlight Educators LLC ... DE.....[...... NIA....... Optavise, LLC .. Ownership .100.000 ...|CNO Financial Group,
..|52-2173098 .. Benetek Corporation ...NIA....... | Optavise, LLC .. . [Ownership.. ..}.100.000 ...|CNO Financial Group,
74-1499663 .. CNO Management Services Company ... Tt NIA....... CDoc, Inc. ...... Ownership .100.000 ...|CNO Financial Group,
35-1965822 .. CNO Services, LLC ... CDOC, INC. weveeeeeneeveneeennns Ownership ..89.100 ....|CNO Financial Group,
..| 35-1965822 .. CNO Services, LLC . |CNO Financial Group, Inc. . . | Ownership.. .. |CNO Financial Group,
35-1965822 .. CNO Services, LLC ... CNO Management Services Company .. | Ownership .. |CNO Financial Group,
35-1989489 .. Conseco Marketing, L.L.C. ........ INco] e NIA....... CNO Services, LLC . | Qunership ..|CNO Financial Group,
..| 35-1989489 .. Conseco Marketing, L.L.C. .. ...NIA....... | CNO Financial Group, Inc. .... Ownership.. .. |CNO Financial Group,
35-1989489 .. Conseco Marketing, L.L.C. ........ INco] e NIA....... CNO Management Services Company . | Ownership . |CNO Financial Group,
Asterisk Explanation
0100 oo CNO Financial Group, Inc. is the Ultimate Controlling Entity Of the HOIAiNG COMPANY GIOUD. .....eeiteeiuieiiiiieiiiiiieit et et et e bt et e et e steesueesaeesbe e seeaeeeaeeeaeeeaeeeaeesa e e s e e aseeaseem s e ea e e oaeeea e e Aa e e omeeas e e A st ea s e eaeeem e e eeeeeR e e oa e e e e easeea s e easeeaeeoe e e eaeene e e e e e s e eaeeeaseen s e ea s e em s e oa e e ea e e e e e as e easeeaeeea s e oa s e ee e e ea e e oh e e b e e abeen b e embeemseemeeeseenseenaeenbeenbeanneennenns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 68560 .....|11-2857098 .....|Bankers Conseco Life Insurance Company ... |[......cccccovioiimveioivriines fooverereiisiseieeeseeieinas e e | [oeeeenennnnn (13,074, 748) o
.................. 47-1590388 .....|Bankers Life Advisory Services, Inc. ..... [RT JETOTSORR A reeeen(51,875).... e
..... 61263 .....|36-0770740 ..... |Bankers Life and Casualty Company .. (459,295,794) 360,500,000).... , 1,192,464,164)|.... .(86,310,817)
.................. 47-1481527 .....[Bankers Life Securities, INC. ..o e [ [oeseissseenssinsensessennes [oeeinsesnsesnsensenneenes [oenessseennecnnes 3,892, 166 e oo 3,892,166 |
51-0406066 ... CDOC, INC. it o 526,495,79% |............. (299,392,998 [......vucveeiiieiiriniieinns [ttt [ [ | eeeeenes senenens [reeeeeeeenen. 81,998,949 L 309,101,745
10 264,992,998 |- e e v (92,001,100) | o [ o 212,991,893 |...
10,819,226 [...ovveeieeicieicricins [ oot e e [ 10,819,226 |..
640,567,150 |....

35-1965822
23-1628836
81-0626335
37-1872060
... 192-0331670
... | 38-4050689
... | 36-4036794

..102-0677999

... | AA-3191555
. [75-3108137 ...

CNO Bermuda Re, Ltd. ......
CNO Financial Group, Inc.

CNO Services, LLC
Colonial Penn Life Insurance Company

Illinois General Investment Corp. Il
Indiana General Investment Corp. ....
K.F. Agency, Inc. .coovvvvvvriviennen.
Optavise, LLC

Conseco Life Insurance Company of Texas ..
Illinois General Investment Corp. .........

Performance Matters Associates, Inc. ...

20,800,000 |...

................. 48,500,000
332,000,000

53,250,000 |...
(38.850.000)| .

.. 12,000,000 |...

640,567,150 |...
..... (93 235 685)| .
87826354 | .

(13,907,661)|...
(68.001.288)| .

................. 48,500,000
332,000,000

................... 1,125,000
................... 1,291,755

.(87,740,830)|....
....1,685,067 |....

.. 12,000,000 |....
.. 10,973,568 |....

(15,062))....
341,417,967)|....

.(43,922,165)

75-2113604 .....|Performance Matters Associates, Inc. .......

47-0482911 ..... Resource Life Insurance Company ..........ccc. fooeveevirinnnisceiciine s .. .

36-1933760 ..... Washington National Insurance Company ... .(88,000,000)].... .(12,000,000)|.... .. (1,967,582)|..
.................. 22-2403791 .....| 4086 AdVISOrS, INC. eooioiereieieiiiciceicieiees [oeeieieieeeeeeesseeiees e IRSTTRRRRUUUURPTRRRT P ereeeeneneneeensnsnenenesforereenenenennnn 41,182,929 |
.................. 51-0331205 .....[4086 Mortgage Capital, INC. ..o |ooiiiiiiiiiiiiiiiiiiins | forsiesenissnisssnsnsnsnenes|ooensnsnensssnsnsnsnsneensneesfooeereneeeneeenes 2,004, 144 | | v e e 2,034,144 |
9999999 Control Totals XXX




1]

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Bankers Conseco Life Insurance Company ..................... Conseco Life Insurance Company of Texas ........ccccee |oeeveveveevveennns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeieveiiciiiiciis Insurance COMPaNY .........cccoceveeveveeeereeeieeeieeseeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Bankers Life and Casualty Company .........cccccocevevennne Conseco Life Insurance Company of Texas ........ccceee |oeeveveveevveenns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeieieiciiiieiens Insurance COMPaNY .........cccoceveeveveeeereeeieeeieeseeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Colonial Penn Life Insurance Company ...........ccccccc...... Conseco Life Insurance Company of Texas ......cccceee |oeeveveveevvenennns 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiveicieiiiciis Insurance COMPaNY .........cccooeueeveueevereeeieeeeeeeeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Conseco Life Insurance Company of Texas ................... CDOC, INC. i | 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiieicieiiiciins Insurance COMPaNY .........ccceoeeeveveevereeeieeeeeeeeeeeeees e 100.000 |........ NO........
Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Resource Life Insurance Company ...........cccccovvevevennns CDOC, INC. i | 100.000 |........ NO........ CNO Financial Group, INC. ..ocoovoeiiveiiiiiciis Insurance COMPaNY .........cccoeeeeveveevereeeieeeeeeeeeeeeees e 100.000 |........ NO........

CNO Financial Group,

Bankers Conseco Life Insurance Company, Bankers Life
and Casualty Company, Colonial Penn Life Insurance
Company, Conseco Life Insurance Company of Texas,
Resource Life Insurance Company, Washington National
Insurance Company

100.000




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will be printed
below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueueiiiiiiiieieeisieeteie e YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fIEA DY IMAICH 172 .........cuiuiiiiieieeieieieiesciete et cee ettt s ettt se e s bbbt e e s s b s s s s bbb e s bbb st b e bt es bbb s s st et s en s e YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceueiiiiueieieiieeiete ettt st s et s s s s s nsnsesesesnas YES
6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 17 (Not applicable t0 fraterNal DENETit SOCIBHES) .............cccueueveieeeeceeteieeeeeeecte e teseeesscaetetesesesssaetesesesessssesetesesessssssesesesensssssesasesensssesesasasensssstesasasensssnsnsas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 12 .........ccuiiiiiiiuiieiiiiiieeicie ettt sttt st sssetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueveiiieiieieieieceeetete ettt sttt a st et s et et s s st sansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccocuiiiiiiiiiiiiiiiee YES

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

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccooviiiniiininiiiicnens YES
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... NO
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMBICI 172 ...ttt s e ae e e e e s s s s e e e s e s s s s ses e e e s s s s sesee et s s s snseees s s s ssaeses et s s snsnsesasanssassnseses s s sssnsesesasssananensesnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?7 ..........ccccoviiiniiie, NO
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 ..ottt ettt e sttt e s e s e e e e s ee s ass s e e e e s s s s s stesesansesssseeeas s sssnseses s s sssnseses s s s sns et et s s sssnses et s s s snsssasssssssesnsesanasasansnsna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

electronically With the NAIC DY MAICH 17 .........oceceeeeeeeeeceeeeee ettt eaeae e e s aeaea et et ssassesess s s sasssseses s sasssssees s s snsnsssas s s snsssssssanssassnsesessanasanensasananans NO
20. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 .........coceueieieieeecceeee ettt e sttt ee s ae s s s s e ae s e st sssasaeses s s s anssaesssennasassnsennsnanenen NO
21.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value) be

filed with the state of domicile and electronically with the NAIC DBy March 17 ...ttt st e e a e b e e e e et e eneeeneeas NO
22.  Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed with the

state of domicile and electronically With the NAIC DY MAICH 17 ..........oooueieieieeecceeee ettt eee ettt s s s e ae s e s s s s ssaeses s s s assssesssesasasasensasnananenen NO
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. NO
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMArCH 17 ..........o.ovieceeeeeeeeeeeceeeeee et sae ettt s s s e et s s sasaes e e s s sasssseses s s snsnssses s s snsnssssssnsansnsessssasasansnsasannans NO

56
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1V =T o1 3 e PSPPSRSO

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
=4l 3 R U U OO PO U PO PP URURPRPRPITOE

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)

Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiiiie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt et e st e s e st e st et e st e s e e et e st e s e e s s e st e st et e st e s e en e e st estens et et e e eneennens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCH 17 ... ettt ettt et eea e e e e e ea e e s e e et e s s e e s e e ea e e eaeeea e e ea e e s e e s e e s e e m s e emeeeaeeem b e emeeeneeeneenseenseeseenneennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L Y (O oY 1 =Ty o o e SRS T TSP RSP RRSRPRPRSIN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 .........ccoiiiiiiiiiii s
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ... s
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 17 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y L1 ST PSUROSRUSRS PR

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by APril 17 ..o

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 ...........
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 1? .
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 ....

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1? .......ccccceeneee

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 17 ......cccooiiiiiiiiinnnn.
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?
Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None
None

Bar Codes:
SIS Stockholder Information Supplement [Document Identifier 420]

Trusteed Surplus Statement [Document Identifier 490]

Participating Opinion for Exhibit 5 [Document Identifier 371]

Actuarial Opinion on X-Factors [Document Identifier 442]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 2 o0 6 5 2 0 2 3 4 2 0 0 O
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6 2 0 6 5 2 0 2 3
6 2 0 6 5 2 0 2 3
6 2 0 6 5 2 0 2 3
6 2 0 6 5 2 0 2 3
6 2 0 6 5 2 0 2 3

56.1

4 4 8 0
4 4 9 0

0
0
0
0
0
0
0
0
0
0

0

0
0
0
0
0
0
0
0
0
0
0

0
0
0
0
0
0
0
0
0
0
0
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C-3 RBC Certifications Required Under C-3 Phase Il [Document Identifier 451]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities
[Document Identifier 454]

Workers' Compensation Carve-Out Supplement [Document Identifier 495]

Medicare Part D Coverage Supplement [Document Identifier 365]

Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]

Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]

Relief from the Requirements for Audit Committees [Document Identifier 226]

Credit Insurance Experience Exhibit [Document Identifier 230]

Supplemental Health Care Exhibit (Parts 1 and 2) [Document Identifier 216]

Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D

[Document Identifier 435]

Variable Annuities Supplement [Document Identifier 286]

Variable Annuities Summary of the PBR Actuarial Report
[Document Identifier 459]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported

in the Annual

Statement

Investment Categories

1

Amount

2

Percentage
of
Column 1
Line 13

Amount

4
Securities
Lending
Reinvested
Collateral
Amount

5

Total
(Col. 3 +4)
Amount

6

Percentage
of
Column 5
Line 13

Long-Term Bonds (Schedule D, Part 1):

1.01 U.S. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities
1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit

1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooiiiiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):

5.01 Properties occupied by company

5.02 Properties held for production of iNCOME .........ccceviriiiiiiiiniienieneenen

5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)..

Other invested assets (Page 2, Line 11)

......... 5,056,580

11,190,656

...... 168,656,388
...... 524,175,498

I 7,172,655

......... 4,590,287
......... 4,590,287

........ 29,491,706
........ 37,983,520

........ 67,475,226
........ 21,403,829

............. 2.1
............. 0.000

......... 5,056,580

11,190,656

...... 168,656,388
...... 524,175,498
......... 7,172,655

......... 4,590,287
......... 4,590,287

........ 29,491,706
........ 37,983,520
........ 67,475,226
........ 21,258,397

......... 5,056,580

11,190,656

...... 168,656,388
...... 524,175,498
......... 7,172,655

......... 4,590,287
......... 4,590,287

........ 29,491,706
........ 37,983,520
........ 67,475,226
........ 21,258,397

............. 2.112
............. 0.000

Total invested assets

849,689,701

100.000

849,543,975

849,543,975

100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI ............ceueuiriiiiiirietetetetetesestet st sttt ses ettt sssse s st esese e ssss s esesesesese e se s et eses et esese e se s s st bebebenesenes <eesescssnasananas 4,958,670
Cost of acquired:

2.1 Actual cost at time of acqUISItioN (Part 2, COIUMN B) .........oiiiiiiiiii ettt bbb bbbttt beaR e e aeereereetesteeteeaeesesaeare e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...ttt e e b e et e et e aae eeaheeabeeabeeabe s e be et e et e ates eeesteeseeanteeseeeaeenaeenseenes
Current year change in encumbrances:

o B ] = S =T i TR @0 10 T e OO

3.2 TOtals, Part 3, COIUMN 11 ..ottt bbbt e b e b e b e e b e e b et e b e e e b b e e b b e ee e b e se b e e ebe A0SR SRS AR e R e e R e R b b e b b et e b e s eabeseteseeesee et eas
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt sh e bt e bt e bt e bt e a bt ea et ea e e eh e e 4R e e oh e e eEe e bt e a bt ea bt eaeeea e e eRe e eheeebeeabe e ke anbeen Aoeemteeseeenteasseeaseaanesennnes
Deduct amounts received on disposals, Part 3, COIUMN 15 ...ttt st s et e e bt e bt e abeeseesseesbeesheeabe e be e beeabeeaseeaseessesseeebeesbeeebeesbeen Seseesneesaeeasessaeesaesanesnneans
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15 ... bbb b e b e b b a b bt b b s b b st b et b e e b A8 SR e R e s R e b e b e bbb

LS o] = S =T T o 10 o e O OO
Deduct current year’s other than temporary impairment recognized:

A B e = S =T TR o 10 o e OO N

7.2 TOtals, Part 3, COIUMN T0 ...ttt b bbb bt bbb b e e b e oo b e e b oo b e h e h bt e b eh e e e b e se b e e e ke S04 E SR e SR e R e e E e R e e b e b et e b et e b e s Seabeseateseees et
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .ttt ettt bttt bbb b e E £ E bbb £t b et ememn s e e st en e 368,383

8.2 TOHAIS, PArt 3, COIUMN O ......ouitiiiiiiiie ettt ettt ettt eae e e et s e s et et esese s ss et et esebesesese s es e s et et e s esesess s es e st eseseseseas s esesesesesesessss s ee bt ee e e e b e b eb b eee bt nene et ebes beseaeanneseneseaesene 368,383
Book/adjusted carrying value at the end of current Period (LINES 1+2+3+4-5+8-T-8) ........c.cccrrireuereriririririsisieeteteseess st sessesesesesesesssessesesesesesesesessssssesese ceesessassesenanas 4,590,287
[DI=o (W1 o) e=T M o g E=To (g g 11 C=To IR= 10 T U o PPN

Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.eueuiiiiiiiririitetetereetst st sesteteteseses et st sssesesesesese st ssssssesesesesesessssssasesesesesesessssssssesesens oeseessesesensanaes 4,590,287

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .......c.cviirieieieieeeieieiiieieiete ettt <oesenseeeaeeeaeneas 478,100
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b bt bt s R e e s e s aeereebeebeebeeaesaesaeaan e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) .........o i ittt e b e e b e et e eae eeaheeabeeab e e et e s et e e be e beabe s eeesseeseeasteaseeeasesaeenseenes
Capitalized deferred interest and other:

o B ] = S =T e TR o 10T o e OO

3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt b b bbb b e e b e e b e bt e b e et e h b e b eb e s e e b e se b et ebe 28 SE SRS AR e R e e L e R e b b e b b et e b e s eabeseteseeeses et eas
FaXeTe (U= o) e F=TotoTU o | OO
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 .............. OO

Log A o) o= S == T G T 0o ) (U1 o T I TSSOSOV U SRS ORTSON

Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... ..ottt h e e bt et e e bt e bt eaee o2 et ea e e 4h e e eh e e eh e e R e e bt e a bt ea bt ea e e e e et ehe e ea e e ebeeab e e ke anbeen Soeemteesseanteanseesseasenseennes
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne .44.570
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ...........iiiiiiiiiiii et sbe e sn ettt eaaeenn e
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... b e bbb bbb b bbb b e e b e e b e bt e b e b e aa e R e e S e b e b e b e bbb ns

L0 e = o Ty A A @01 (0] o T T OO
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ........occeurueurreriiiriirieieieieieeeees ceeeeeeeeseeeeieeeas 433,530
TOtal VAIUBHION @IIOWANCE ... .ot h et oot e e e o e oo e £ H oo e e e R e £ R e S h e £ oo £ e e SR e SR e e R e £ R e SR e £ R e £ Ee £ R e SR e SR e e R e e R e e R e e e e e e e eeeeReeReeeeeeeeaees SR e R e e et
SUDLOLAI (LINE 11 PIUS T2) 1.vveiiiiieiiieieietete ettt ettt et e se s e s e s e e e s e s e s eseseses e e s s e s et e s e s es e s e s e s s e s e s e aeseseseae s s e s e s e s e s e e s e et s e s e s e s e s e ne s s s s s esesesese e s s s s es eseseasneseeseenenens 433,530
Deduct total NONAAMIEA @MOUNLS ..ottt e e oo e e s h oo e e e e e e e e e e e £ R £ £ R e £ R e £ R e £ e e e R e £ R e e R e e e e e R e e R e e R e e e e e e e ee e eaeeeeeeeeeeaae s S0ese et e b et e et s

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ........cciiiiiiiiiiieietiiiiiee sttt s e e eeeeenas 433,530
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOT YEAI ..........c.ceueuiriiriririeteteteteseese sttt tetese et se st sse bt sesese e se st esesesesesesese s ssssesesesesese st s ss s e s ebebesesene e <eeseesanesenanas 18,625,706
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN 8) .........uiiiiiiiiii bbbttt bbbttt abeaaeereereereereeseebeeaesaesaeese e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) .........i ittt a e b e b e e aeeaae eeabeeabeeab e e et e e et e e be et e ate s eeesteeseeenteeseeaaeenaeenseenes
Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
ACCTUAI OF QISCOUNT .......cvvovee ettt ececte et eeee et eteteseeesssssaeteseseesssstesesesessssetesesasassssesesasesesssseeesesassessseeesasasesssseeesesesessssseesesasessnsesetesesaesnsesesesesansnsnsesesasann s ebes et et taeseb et ne et saenas 280

Unrealized valuation increase/(decrease):

5.1 TOtalS, PArt 1, COIUMN 13 ......ouioiieceieiicece et s s s s st s s s s s ettt sttt s s s st se s (98,955)

LR e = Ty T ) [F T4 Vo T IO OSSO (98,955)
Total gain (I0ss) 0N diSPOSAIS, Part 3, COIUMN T ... .. ittt b e b e et e e bt e bt e a et o2 et ea et she e eh e e oh e e R e e bt e a bt ea bt eabeea b e eaeeeheeebeeebe e beanbean Aoeemteesteenteaaseeaseaaeeseennes

Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiieiieieeie ettt st e e s te et e e bt e bt eabeeseesseesbeesheesbe e beesbeeabeeaseanseassesseeabeesbeesbeesbeen Ssessnessseeasessaeesaessnesnaeans

Deduct amortization of premium @nd AEPIECIALION ..........co.iiiiiiiie ettt ettt et e e et e e e e s e e eaeeeaeees e e aa e e s e easeeaeeeaeeea e e ea e e eseeeseeseenaeenbeanseanbans Seeerseeseeteesteanenns 9,497

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b e bbbt h bbb s bbb b e e b e b bt b beas e R e e S e b e b e b e bbb es

L0 e = R o Ty 0 A o] [0 o T W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......ccccerriiriririririeietetereine sttt se st sese e e e st sesesesans <eesessnesenaens 18,517,534
Deduct total NONAAMILEEA AIMOUNLS ............ceeveieeeeceeteteteeeeeceeteteseseesseetesesesessesetesesesessssesesesesessssesesesesessssesesessssnsssesesesessnsssssesasasensssstesassssnsssesesasessnsnsesesasa Shststsesetesessaeseseses 294

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.ciuiiiiiiiiriiieieieieiist sttt sttt e st e e s s s s esese e s s ss s esese s et ese s se s s esesesens oeseseneseananaes 18,517,240

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeececteteeeeeescaete et esesssaesetes et essssesesesesessssesesesesessssssesasesensssesesesasnssestesassssnssansasans seesasssaceesees 718,718,617
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 .............ccuiiiiuieiiteeitet ettt st ete et ete et et et et et et e s et ese et ese st ese st ese st ese st ese s ebess et essesensssensetesesseseasebessese s eseasassenesensesennne 65,029,891
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 1,104,657

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2. Part 2, SECtion 1, COIUMN 15 ..ottt

LT o= g 2 Y=ot 1[0 1720 0o 1¥ ]2 Yo Wt < TSN

4.4, Part 4, COIUMN T ot b bbbt b b e bbb e bR E R b e bbbt bR

Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 ..........ouiuiiiieiieecectete et eececte et eeeeeeetete s e s ee s seaeteseseessasaesesesessssssesesesessssssesesesesessesetesesssnsssesesasasnsssnsesasanas fesesesesasacsesesaes (960,561)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocueuiiuiuieieeeeeee ettt te et e et ettt es et e s es e s et ess et ess s essaseeseseeeeaeeneaen 45,659,596
DedUCt AMOTHZAtION OF PIEMIUM .........viieceeeeeeiecceceeee et ceeaeaete s s s saeseteses s asassese s s s ssssseses s s asssseses s ssssssseses s ssassssesas s assssesesasassssssesess s s seseses s s ansnsnsnsasas +eatsesesetesensacaes 455,526

Total foreign exchange change in book/adjusted carrying value:

I ==V B TR 7o [¥T o o e PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ..ot b b h b bbb e b e oo b e e bbb b b e E e b £ e 4o b e e e e b e e b e e bt bea e e RS A RS ES R SRR b et b et e s eabeseteseeesee et
Deduct current year’s other than temporary impairment recognized:

LT I = B R o] [T T T OO T OTT TP TO PP PP PETOTEPOPRPPTRRION

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

9.4, Part 4, COIUMN 13 ...oetieiiiiiee ettt ettt ettt ettt et et et e s et et e aeae s e st e s e b e b esesese s es e s et et et et e aese s es et et et et e s essse s es et et e b et et esnas s es s sesesebee et e neneeneberetis 516,612 ..o 516,612
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccoviiiiiiniiiniiinenise s e 8,421
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccceverereeruereeeeeeeeceetetesesesseseseteseseesseesesesesesssaesesesesessssesesasenas seesesssscaesees 737,269,292
(DTt [N Tet i o)l gTeT g F=Te o Ty (=T o JR= T 4o USSR

Statement value at end of current period (LINE 11 MINUS LINE 12) .........occueueiieeeececteteeeeeeeceete et eeeescaete e esessseetetesesenssesaesesesensssssesesesensssstesasssensssssesesasanas feseseseseninas 737,269,292
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccoovvevvevicriviiee e 17,939,718 | 17,552,980 |....ccoeee. 17,924,638 |................. 17,939,815
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 17,939,718 17,552,980 17,924,638 17,939,815
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 5,056,580 5,103,016 5,105,710 4,650,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 11,190,656 9,941,750 11,101,450 12,500,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 168,656,388 150,489,589 168,919,864 169,431,749
Industrial and Miscellaneous, SVO 8. United States .....cooooovieeeeeeeeeeeeeeeeee oo 433,156,770 |............... 402,100,102 |................ 432,413,006 |............... 434,391,405
Identified FU”S’S' Unaffilia}ted Bank 9. Canada ...oooiee e 16,615,445 |................ 16,048,829 |................ 16,581,056 |................. 16,500,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 81,575,938 78,078,793 81,666,800 80,709,470
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 531,348,153 496,227,724 530,660,862 531,600,875
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 734,191,495 679,315,059 733,712,524 736,122,439
PREFERRED STOCKS 14.  United States .......ccocoeeveevnrneviiennnene oo 1,000,000 |.ocveeeniinne 982,000 |....ccevveeee 1,000,000
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 1,000,000 982,000 1,000,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 1,000,000 982,000 1,000,000
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ..2,077,800 |.. ..2,077,800 |.. ..2,077,800
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 2,077,800 2,077,800 2,077,800
Parent, Subsidiaries and Affiliates 24. Totals 4,559
25.  Total Common Stocks 2,077,800 2,077,800 2,082,359
26. Total Stocks 3,077,800 3,059,800 3,082,359
27. Total Bonds and Stocks 737,269,295 682,374,859 736,794,883
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 2,257,687 |............. 14,929,781 [ 712,617 17,939,718 ..o 2.4 15,119,337 | 2.1

1.2NAIC2 ..
T3NAIC 3 e
TANAIC A .ot e [ [ [ e [ XK [ [ [ [ [ [
TBNAIC S ..o [ [ [ e [ XK [ [ [ e [ [
TBNAIC G ..o

1.7 Totals 2,257,687 14,929,781 712,617 39,633

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed
3.1 NAIC 1 .. ,661 | 305,339 ... 2,069,180 ..o 2,625,395 . ST AU 5,056,580 . A 5,056,580
3.2NAIC 2 .. .. R . e [ ..
3.3 NAIC 3 ..
3.4 NAIC 4 . e |- .
BENAIC S et nees e [eeereereeeeeee s [eereesre e seeseeneeneees [oeeeneeseeseeseesesneens [oreseeeres XX e [
3.6 NAIC 6

3.7 Totals 2,069, 185 2,625,395 5,056,580 0.7 2,732,489 0.4 5,056,580

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e | [ 2,269,767 |............... 4,030,438 |............... 3,039,377 |........... D, 0. ¢ SN U 9,339,582 .o 1.3 | 9,290,483 |.coovoeviee 1.3 | 9,339,582
42NAIC 2 .. ...1,406,897 |.. 444 177 |... 1,851,074 |.. .0.3].. .1,864,633 |.... ...1,851,074 |..
A3NAIC 3 ..o eee e [ [ [eeereeieeese s [eerresreseeseeseeseenees foeeeeeenns XK oo
BAANAIC A .o s [ [ e [eereereeneeneeneeneenees foreeeeens XK e [ i e e [ e
AENAICS ..o s [ [ e [eereereereeneeneeneenees foreeeeens XK [ i e [ [ e
ABNAIC B ..o

4.7 Totals 2,269,767 5,437,335 3,483,554 XXX 11,190,656 1.5 11,155,116 1.6 11,190,656

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 1,082,560 |............... 8,464,389 |............ 12,775,980 |............. 70,089,836 |............. 74,493,623 |............ XXX [ 166,906,388 |.......cocveereenne 22.7 [ 159,497,257 ..o 22.3 [ 162,546,917 |..coovceeeee 4,359,471
52NAIC2.. ... 146,355 |.... 1,011,529 [ 291,536 |... 1,750,000 |- 0.2 [ 2,726,589 |....
5.3 NAIC 3 .. i e e e [ e XK [ o oo
54 NAIC4 .. i e
55 NAICS Lo e
5.6 NAIC 6

5.7 Totals 1,082,560 8,610,744 13,076,560 71,101,365 74,785,159 XXX 168,656,388 23.0 162,223,846 22.7 164,296,917 4,359,471
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 8,652,132 |...ccoveevee 82,814,487 |............. 41,339,808 |............. 57,432,411 |........... 108,686,872 |........... D.9,¢ SN NER 298,925,710 | 407 o 273,036,496 |........ccoceeeer 38.2 | 171,198,651 ..o 127,727,059
6.2NAIC 2 .. ..3,085,723 |... , ..14,052,050 .72,619,109 |.. ...97,256,350 |... . " ...214,716,987 |.. .231,838,392 |.... .. ...41,277,974
B.3NAIC 3 ..o 233,258 |.cceeeiene 797,623 oo 2,733,270 |..ccveennee. 1,871,428 | 3,041,871 |........... D.9,0, CHIIN NS 8,677,445 | 1.2 [ 11,388,761 oo 1.6 o 4,428,948 | 4,248,497
6.ANAICA e e 1,009,620 s 302,092 | D.9,0, CHIIN NS 1,371,712 | 0.2 [ 1,011,649 [ 001 el 1871712 [
B.5NAICS Lo 883,007 | e e [ D.0,0 G RN 483,651 |- 00 | o [ [ 483,651
6.6 NAIC 6 XXX
6.7 Totals 11,921,113 112,859, 136 58,125,128 132,285,035 208,985,093 XXX 524,175,505 71.4 517,275,298 72.3 350,438,324 173,737,181
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..

7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BBNAICE ..o

8.7 Totals

9. SVO Identified Funds

9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans

10.1 NAIC 1

10.2NAIC 2 ...
10.3 NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...

10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certifi
11.1 NAIC 1

cates of Deposit

11.2NAIC 2 ...
11.3NAIC3 ...
11.4 NAIC 4 ...
11.5NAICS ...

11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ... 12,049,040 |........... 106,513,996 |............. 59,167,357 |.......... 134,217,713 |........... 186,219,872 498,167,978 366,081,448 |........... 132,086,530
122 NAIC 2 ... ) e 4,035,723 |... . .. 14,352,630 ....15,037,535 |.. 104,164,718 |... ...225,490,716 |.. . . . . .. ...41,277,974
123 NAIC 3 e [(c) Jpe— 233,258 |...cocveeen 797,623 |..cococen. 2,733,270 |............... 1,871,423 |............... 3,041,871 | [ 8,677,445 2 e e XX e o XK e [ 4,428,948 |............... 4,248,497
124 NAIC 4 o] (D) e i 1,009,620 ..o [ 362,092 [.ovovceeieeeeeeeee [ e 1,371,712 2 e XX o XK e [ 1,371,712 |
125NAICS ... (d) e 483,651 [ [ e [ [(c) R 483,651 e XK e XK e [, 483,651
126 NAIC6 ... . (c)
12.7 TOtalS .o 16,318,021 |.......... 136,705,000 |............. 76,253,257 |........... 211,488,763 |........... 293,426,461 |....cooveeiee (b) ....734,191,502 556,094,850 |........... 178,096,652
12.8 Line 12.7 as a % of Col. 7 2.2 18.6 10.4 28.8 40.0 100.0 75.7 24.3
13. Total Bonds Prior Year
13ANAIC T e 13,975,815 |............ 83,536,528 |............. 52,648,466 |........... 122,771,660 |........... 186,743,593 |...oveceieeeeeeeeee oot XX e et XXX i o 459,676,062 |........ccvveneee 64.2 |.......... 335,321,150 |........... 124,354,912
13 2NAIC 2 et 2,863,696 |............. 26,182,724 |............. 19,514,373 |............. 70,920,020 |........... 124,090,730 e XXX i [ 243,571,543 |.....oooe 34.0 | 194,535,335 |............. 49,036,208
13.3NAIC3 ... ..81,732 |... 4,756,326 |..................808,319 |..... .2,202,132 | 3,540,252 |... ..11,388,761 |.... ..3,620,459

134 NAIC 4 oo s e 101,649 [ e e e XK e XK [ 1,011,649 [ 001 o 1,011,649 [

13.5NAICS5 ... i e e e i e [ KK e e XXXl [ ()

13.6 NAIC6 ... (

137 TotalS ..o e 16,921,243 |........... 114,475,578 |............. 73,982,807 |........... 195,893,812 |........... 314,374,575 |....covcicvicnicnis [ D,9,0, CHUINTE RPN XXX v (b) ....715,648,015 |.......occovinnne 100.0 |..coonee. 538,636,436 |........... 177,011,579

13.8 Line 13.7 as a % of Col. 9 2.4 16.0 10.3 27.4 43.9 XXX XXX 100.0 XXX 75.3 24.7
14. Total Publicly Traded Bonds

T4 ANAIC T e 5,611,613 34,818,423 |........... 109,145,439 |........... 171,463,293 |....ooeccees [ 366,081,447 |....coooeveveee49.9 e 335,321,150 [ooveviiiicicinne 46.9 |.......... 366,081,447

14.2NAIC 2 ... 3,434,243 |... . ..10,802,037 |..... ....65,352,231 |.. ...87,976,665 |... ... 184,212,743 |.. . 194,535,335 |.... ... 184,212,743 |..

TA3NAIC 3 et reees | [ e 1,387,077 | 3,041,871 |... L 4,428,948 | 006 [ 7,768,302 |.... .. 4,428,948 |..
144 NAIC4 ... . , IRV 1.362,092 | 1,371,712 1,011,649 |.... 1,371,712 .
TAB5NAIC S ot e [ [erieernerneneenens | e [ [t [ et nnee oottt oo
14.6 NAIC 6
14.7 TOtalS .o e 9,045,856 |............. 62,699,866 |............. 45,620,460 |........... 176,246,839 |........... 262,481,829 | [ 556,094,850 |......cccoeveveninnnnn 5.7 | 538,636,436 |........cocovnee. 75.3 | 556,094,850
14.8 Line 14.7asa % of COL 7 ...ocvveueurereeee forreccccc 1.6 [ 118 o 8.2 | K DA 7.2 | o 100.0 |........... D 00 SR NS D0, &. SO DL R U 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.2 8.5 6.2 24.0 35.8 75.7 XXX XXX XXX 75.7 XXX
15. Total Privately Placed Bonds
151 NAIC T e 6,437,427 |............. 61,471,317 |.ccooeee. 24,348,934 |............. 25,072,274 |............. 14,756,579 ..o e 132,086,531 | 18.0 |.......... 124,354,912 | 17.4 ... D90, OV 132,086,531
15.2NAIC 2 ... ..11,252,543 |.... ...9,685,304 |.. ...16,188,053 |... 41,277,973 |. .6 .. ...49,036,208 |.... ..6.9 | ...41,277,973
15.3NAIC 3 e 208,208 | 797,623 | 2,733,270 | 484,346 | [ e 4,248,497 | [V 3,620,459 |...ooiine 0.5 | D9, ORI 4,248,497
154 NAIC 4 e

15.5NAIC S ...
15.6 NAIC 6 ...
15.7 Totals ..cceeveeeeiieienee

15.8 Line 15.7 as a % of Col. 7

15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 1.0 10.1 4.2 4.8 4.2 24.3 XXX XXX XXX XXX 24.3

(@) Includes $ e 166,073,461 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ oo current year of bonds with Z designations and $ ........cccceeveinccnncnnee prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c)Includes $ oo currentyear, $ ..o prior year of bonds with 5GI designations and $ ..........cccccoeiiiciins currentyear, $ oo prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§ ......cccccviiiinne i NAIC2 § e i NAIC3 $iiiee i NAICA $oie i NAICS5 $iiiie T NAICE $ e




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
. U.S. Governments
1.01 Issuer Obligations ............ccceveeereeincinciincnnes forvieieeine, 1,809,900 |....ccoenee 13,381,157 [ oo e o XXX e 15,191,060 |.ooovvveieicicene 2.1 J 15,119,337 oo 2.1 J 15,191,060
1.02 Residential Mortgage-Backed Securities ... ..447.778 |. .. 1,548,630 |.. ..2,748,658 |. JRUP 2,748,658 |.

1.03 Commercial Mortgage-Backed Securities .......... [o..cccooiviiiiiiiicies i
1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals

N

. All Other Governments
2.01 Issuer Obligations ..........ccccceeeuenee
2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ... XXX

2.05 Totals XXX

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ...........cccccooeioeiiiiininiiciieieie e, 56,661 .o 305,339 | 2,069,185 |.....ceee 2,625,395 [.o.ooiiiiieieies [, D,0. ¢ SRR RN 5,056,580 |.coovveveieiiiienns 0.7 [ooeerne 2,732,489 .o 0.4 [ 5,056,580 |.cveveriieiiieiiieiene
3.02 Residential Mortgage-Backed Securities . v | .
3.03 Commercial Mortgage-Backed Securities .......... [o..oooiiioieiiiiiiies oo e
3.04 Other Loan-Backed and Structured Securities ...

3.05 Totals 56,661 305,339 2,069, 185 2,625,395 XXX 5,056,580 0.7 2,732,489 0.4 5,056,580

80I1S

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.01 Issuer Obligations .............ccccoeiieiiniinciieiis e [ e 2,269,767 |..occcvenee 5,437,335 [.occueeeee 3,483,554 . B | 11,190,656
4.02 Residential Mortgage-Backed Securities ... .. .. v |- RO

4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 2,269,767 5,437,335 3,483,554 XXX 11,190,656 1.5 11,155, 116 1.6 11,190,656

. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. B 263,992 |.coiinene 4,577,819 .o 9,386,310 |............. 70,416,953

5.02 Residential Mortgage-Backed Securities ... 818,568 |. .. 4,032,925 |. .. 3,690,250 |.. 684,412 |...

5.03 Commercial Mortgage-Backed Securities .......... [o..ocoiiiiiiiiiis oo e el

5.04 Other Loan-Backed and Structured Securities ...

............ XXXovoveveenn forvennn 159,390,812 [ 2107 | 196,727,259 | 21,9 . 166,864,307 ... 2,526,505
.. 9,265,576 |.. 1. .5,496,587 |... 0.8 | 7,432,610 |. .. 1,832,966

5.05 Totals 1,082,560 8,610,744 13,076,560 71,101,365 74,785,159 XXX 168,656,388 23.0 162,223,846 2.7 164,296,917 4,359,471

o

. Industrial and Miscellaneous
6.01 Issuer Obligations ..........ccccceevieiiniinienieneneene | 4,257,011 |............. 34,449,641 |............. 33,522,606 |........... 123,767,630 |........... 207,201,932 |............ D, SRR 403,198,820 |..coveververiieiiins 54.9 [ 399,312,062 |....cvevveeiieiins 55.8 | 324,757,788 |............. 78,441,032
6.02 Residential Mortgage-Backed Securities ... el 2,260,653 |.............. 6,507,762 |............. 7,455,779 | 6,851,757 [ocovveiiennne 776,618 |............ D, 0.0 G 23,852,569 |.cooeiieiiiienne 3.2 | 26,602,286 |.....ccocvevirenenee 3.7 | 12,590,985 |............. 11,261,584
6.03 Commercial Mortgage-Backed Securities .......... |.............. 3,154,467 |............. 39,885,587 |...c.c..... 8,087,568 |......cccoenenne. 499,025 |..ovvviennene 993,451 |............ D, 0.0 G 52,620,098 |....cooirieiiieienne 7.2 | 50,269,467 |..cooveerieiiienne 7.0 [, 7,337,073 oo 45,283,025
6.04 Other Loan-Backed and Structured Securities ... 2,248,982 32,016,146 9,059,175 1,166,623 13,092 XXX 44,504,018 6.1 41,091,483 5.7 5,752,478 38,751,540

6.05 Totals 11,921,113 112,859, 136 58,125,128 132,285,035 208,985,093 XXX 524,175,505 71.4 517,275,298 72.3 350,438,324 173,737,181

~

. Hybrid Securities
7.01 Issuer Obligations ...........cccccooeioeiiiiiiiiicicceeceees e, 1,000,000 [...voveeeeeiiriieiieeee e e [ 6,172,655 |............ D.9,0 TN R 7,172,655 | 1.0 | 7,141,929 | 1.0 Jve 7,172,655
7.02 Residential Mortgage-Backed Securities ... v | RO
7.03 Commercial Mortgage-Backed Securities .. .
7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals

oo

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ..........cccocviieiiiiienienieseee
8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued ............ccccceeeeneene
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ..........ccccoevieiieeerieieeeeeees e 7,387,573 oo 52,713,950 |.veovervinnne 47,247,868 |............. 202,247,313 ...601,200,583 |...cveviiiiien 819 | D.9.0. NI RUR D.9.0 NI RUNR 520,233,046 |............. 80,967,537
12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 3,526,999 |..ccvveuennne 12,089,317 | 11,858,646 |................ 7,575,802 |[..eoveeereeenne 816,039 |............ XXX 35,866,803 |.....ccooevreereennnd 9 | D.9,0 SN XXX ovvvieiee [ 22,772,253 |...ooveuenne 13,094,550
12.03 Commercial Mortgage-Backed Securities ........ | 3,154,467 .... 39,885,587 ....8,087,568 52,620,098 ....cooveeeiiiiinenn 722 e XXX e XXX o 7,337,073 [ 45,283,025
12.04 Other Loan-Backed and Structured Securities . |- . 32,016,146 .9,059,175 .. 44,504,018 |. 5,752,478 |.coeeenee 38,751,540
12.05 SVO Identified Funds voe e [ XX o XXX [
12.06 Affiliated Bank LOANS .........ccceevveeieeiinienieiiens foeeneiiiiiiiiiiis e e e [eerreeieseseeneeneenes oeereennes XX e o e XX e XXX o [
12.07 Unaffiliated Bank LOANS ..........ccccovveeieeneenieenins foovviniiiiiis s e e feeveeieeicnieneeneenes oeeeeeeneees XXt s o e XX e XXX i o [
12.08 Unaffiliated Certificates of Deposit
12.09 TOtalS ..o e 16,318,021 |......ceeee 136,705,000 |.....cveneee 76,253,257 |..coeneee. 211,488,763 |............. 293,426,461 |..oooiiiieeeiens e 734,191,502 |...oveviiiiiens 100.0 [ooeeneee. D.9.0. NI RUN D.9.0 NI RUR 556,094,850 |............. 178,096,652
12.10 Line 12.09 as a % of Col. 7 2.2 18.6 10.4 28.8 40.0 100.0 XXX XXX XXX 75.7 24.3
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccevvieriinininiininiiens foeeecieeene 11,204,154 |.............. 38,994,756 |....cocvuene 41,854,643 |............. 186,720,523 |............. 313,414,116 ...592,188,192 |.oooeiiiiieen. 82.7 | 510,234,637 | 81,953,555
13.02 Residential Mortgage-Backed Securities .......... .2,260,494 |... . 12,277,805 |.. 9,095,393 ....960,459 . 32,098,873 |. .. 11,946,050
13.03 Commercial Mortgage-Backed Securities ........ . .1,343,564 |... . 37,281,878 |.. 10,808, 069 . 50,269,467 |. 45,488,770
13.04 Other Loan-Backed and Structured Securities . |. 2,113,081 . 25,921,139 12,224,702 . 41,001,483 |. 37,623,204
13.05 SVO Identified Funds XXX poe e XXX e XXX e o O XK e XXX e

13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LOANS ...........ccceeveeiienienienien e e oo e [eeveesieseseeneenieenes oeereeseees XX i oo XX o d XXX e o [ e [eerieeieee s

13.08 Unaffiliated Certificates of Deposi .

13.09 Totals B F 16,921,243 |.......c.... 114,475,578 |.............. 73,982,807 |...coveuenene 195,893,812 |............. 314,374,575 715,648,015 ..o 100.0 |orveenneee. 538,636,436 |............. 177,011,579

13.10 Line 13.09 as a % of Col. 9 2.4 16.0 10.3 27.4 43.9 100.0 XXX 75.3 24.7
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevrienennccnccines oo 6,721,972 |.......c... 42,439,712 |.cooenee 37,984,043 |............. 171,388,152 ... 261,699, 167 ... 520,233,046 ...510,234,637 520,233,046

14.02 Residential Mortgage-Backed Securities .2,220,132 |... ...8,815,940 |.. .6,004,832 4,858,687 |.. ... 182,662 . . .. 22,772,283 |. ..20,152,823 |. . 22,772,253 |..

14.03 Commercial Mortgage-Backed Securities ........ [occoooiiiiniininiinss i 5,795,488 |...cccvvnennnn 1,541,585 [onniiiiiiiiiiiiiie e [ D,0, % SRR TR 7,337,073 |oeeeeiieieeieeen 10 [ 4,780,697 |.ovvvviiiiiinnn 0.7 s 7,337,073

14.04 Other Loan-Backed and Structured Securities . |................... 108,752 [ooeciinee 5,648,726 coee e [ [ D.9.0 TN FUN 5,752,478 |..oeiiiiice 008 o 3,468,279 |...ocoiiiieeen 0.5 | 5,752,478

14.05 SVO Identified Funds XXX e |

14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

................ 9,045,856

14.09 TOtalS ....oveiiiiieiciecreeeeeeeeeeeseeseeseee [eereneienenen 9,045,856 [oeiininnined 62,699,866 |............... 45,620,460

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 1.6 [ 1.3 [ 8.2

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 1.2 8.5 6.2 24.0 35.8 75.7 XXX XXX XXX 75.7 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........ccccevririniiiininiiiiins foeeeeiciceeens 665,601 |.............. 10,274,238 |....coveeeneee. 9,263,825 |........c..... 30,859, 161 80,967,537 81,953,555 |....coeveveveenn 115 [, XXX ovveiriee [ 80,967,537
15.02 Residential Mortgage-Backed Securities .......... [..cccoenene 1,306,867 |................ 3,273,377 |oceceiicis 5,763,814 |.......c.c..e. 2,717,115 13,004,550 11,946,050 |...oooveevvieiieenn 17 e XXX oo 13,094,550
15.03 Commercial Mortgage-Backed Securities ........ |..cccccceee. 3,154,467 ... 34,090,009 . 45,283,025 45,488,770 |84 | XXX i oo 45,283,025

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

. 26,367,420

.. 38,751,540 |.

. 37,623,204 |.

38,751,540

................ 7,272,165

......................... 4.1

1.0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 26,421,706 |...ooveecereeeencecernenes [ereeieieirinens 26,421,706 |...ooveececeeeeeeeeccveen
2. Cost of cash equivalents ACQUIFEM .............cccooeueueueveecceeeeeeeeeeceeeeeeeseseseeaeas [ 390,548,825 |.....oviveiieierienienes [ 390,548,825 |.....ccvovvririiiereie
FC I YTt U= o] e [T TH T O S OO KPP R N R R ROTN
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (108S) ON ISPOSAIS ........c.cueveviiriecieieieiieeieieseisssseese et sesnas [eeseceeeseseasisicaenns (11,134) [ e (11,134) [
6. Deduct consideration received on diSPOSAIS .............ccccoveveveverereeieeeeieeieieieiens |oerereseieneens 378,975,876 |....coevoeeiieerciencenes [ 378,975,876 |..cvvieieieieeieieiae
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiis e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) ot [reee s 37,983,521 | [ 37,983,521 |eeieee e
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 37,983,521 37,983,521

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
0399999. Total Property occupied by the reporting entity
Home Office Property .......oovvevunnnns | ........... |Phi|ade|phia ................. |PA ........................ L 07/01/1994 .. L 12/01/2023 .. |...vvveeeees 15,017,858 [...vvvvveveniniiiiiiiinns foeeeiiiiins 4,590,287 |............ 14,000,000 |...ooeeeeennnn 368,383 |..uvvvreiriiiiiiiiiiiiins fooniiiiiiiiiii | (368,383)].cvvvvrrrrrrrrrnniniiiins fooeiiiiiinns 2,569,062 |............. 1,375,628
15,017,858 4,590,287 14,000,000 368,383 (368,383) 2,559,062 1,375,628

0599999. Properties held for sale

0699999 - To

tals

15,017,858

4,590,287

14,000,000

368,383

(368,383)

2,559,062

1,375,628
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Showing All Real Estate ACQUIRED and Additions Made During the Year

SCHEDULE A - PART 2

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

0399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Home Office Property .....c...ccuun.. Philadelphia ..ooevvvevnnnes forvinniinnnns PAcoeiiinns ...09/28/2023 .. [Retirement .....ccovievuiiiiniiiiniiinnne foriinnnns 21,169 [ooeeeieiiniinns forviiniiiiniiiins o o e i e e L e L [ L [
0199999. Property Disposed 21,169

0399999 - Totals

21,169
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
LT N [N NC.... .. 1271172007 L feeeee 6.200 ...336,034 |.. .. R 1,079,152 |... 12/31/2023 ...
1561 ... [T O s ....09/28/2007 ...|iiiieiniiiiiiinnnns 5.850 ....97,4% |.. .. v e 1,229,583 |... 12/31/2023 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 433,530 2,308,735 XXX
0899999. Total Mortgages in good standing 433,530 2,308,735 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX

3399999 - Totals 433,530 2,308,736 XXX
General Interrogatory:

1. Mortgages in good standing $ unpaid taxes $ interest due and unpaid.

2. Restructured mortgages $ - unpaid taxes § - interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure $ B P PP unpaid taxes $ e interest due and unpaid.

4. Mortgages in process of foreclosure $ oo unpaid taxes $ interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year

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

3399999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 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

12/11/2007
09/28/2007

0599999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Centerfield Capital Partners I, LP ............ Indianapolis .....cccoeeeiiiiiiiiins fouvnnnne N Centerfield Capital Partners I, LLC ... .|-...01/01/2007 ...|...... R R 11,566 [...vvvennnnneee 204 o AL P 85 [ foeeeiii e e fo 12,229 |...... 0.188
000000-00-0 . [Mezzanine Partners |1, LP ......cccooeinnnnnnnnns coeeeeeee [New York oo o ) S HPS Mezzanine Partners 11 GP, LP ........ ...03/11/2013 ... |...... P IO 34,626 |............ 2,974 ..o 2,974 |........... (9,597)].eeveveeeieeenens fovnnnnniniinninnn fooniiiiiiiii e feveeeiiiiiiiiiins foinn, 62,349 |...... 0.09%
1999999. Joint Venture Interests - Common Stock - Unaffiliated 46,191 23,268 23,268 (9,512) 74,578 | XXX
000000-00-0 . |JDM Partners Tempe Arizona Core Fund IV LLC . | .......... |Phoenix ....................................... AZ......... JOM Partners MM IV, LLC ..ooovvivvinnnnnns foveeeenns ceiiiinnns . 12/01/2017 Lo feeeeeen e 1,079,408 |........ 1,143,098 |........ 1,143,098 |.......... (89,443)]. .o |evveiiiiiiiiiiies foviviiiiiiiiiins fooriiiiiiiiiiiin o 92,812 [ o 0.275
2199999. Joint Venture Interests - Real Estate - Unaffiliated 1,079,408 1,143,098 1,143,098 (89,443) 92,812 XXX
309580-AA-9 .. [Farmers Exchange Capital 11 ..ooovevuvevnnvenns [evniennns NEWArk .ovevevevineenineevineeiineens foeeens DE......... Farmers Exchange Capital 11 .....cccies |ouans 2.AFE ......f... 11070172014 L[ e e 1,000,000 |.......... 840,000 |....... 1,000,000 [.uevevnvennnrennne fovermmvennvenns fooeniis fo e e 54,540 |ouuiinniiinnnen Jovnns 0.200
The Guardian Life Insurance Company of America The Guardian Life Insurance Company of
401378-AB-0 .. [ ceeeeereeeeeeeiee e [ New York .... America .... A R 1.DFE .. LL04/1772019 L e 1,067,640 |.......... 892,065 |....... 1,065,280 |.. P B 0.222
The Guardian Life Insurance Company of America The Guardian Life Insurance Company of
401378-AC-8 .. [ ceeeeerieeeeeie e [ New YOrk ..oooevvveviiiiinnnnnnnnns LT N L. 12/05/2007 e e 5,540,490 |........ 3,831,907 |........ 5,518,796 |.ooeeeeeeeeeeeeeens [ (B,219))eeeen e [ | 218,200 [vvvvvrrernnninns fornne 0.777
575767-AK-4 .. [Massachusetts Mutual Life Insurance Company . Springfield ... MassMutual Financial Group ............... ....04/10/2015 ... |. ... 232,550 |... .300,000 |.. ... 13,500 |.... N TP 0.116
628312-AD-2 .. [Mutual of Omaha Insurance Company ... Omaha ..... . [Mutual of Omaha Insurance Company .03/01/2019 .. 982,290 . 993,374 0.333
636792-AB-9 .. [National Life Insurance Company .. Montpelier . .[NLV Financial Corporation .... .07/09/2019 .. 891,219 . 1,079,916 . 0.200
64952G-A0-1 .. [New York Life Insurance Company New York .... New York Life Insurance Company .. ...04/01/2019 ... ]eeeeee e el 002,356,782 .. 2,008,215 |........2,356,651 |.. P AP 0.235
Nor thwestern Mutual Life Insurance
668138-AE-0 . [Northwestern Mutual Life Insurance Company ... [.......... Milwaukee ... Company .... ..03/15/2021 Lo |eeeeee e | 996,520 |.......... 746,178 |[... . 996,680 |.. P AP 0.111
The Savings Bank Mutual Life Insurance Company The Savings Banl a
80529E-AA-1 .. [of Massachusetts .......cccceevviieiviinniiiinvinnnns [eviiennns Woburn wevveveveviieiisiciieceiees [ MA......... Company of Massachusetts .........c....c... |..... 2B FE ....ie L...07/2172017 e e e 1,000,000 |.......... 950,000 |....... 1,000,000 [.uevevnvennnrennne fovermmvennvenns fooeniis fo e e 65,000 |oevuienniiiinnen Joennns 1.745
Teachers Insurance & Annuity Association of Teachers Insurance & Annuity
878091-BG-1 . [AmErica ......ceeeeeeeeeeeiiiiiieiieieieeieeeee [ New YOrk ...eeveeenenmnnnnnninnninnns fonnnnnns Yo Association of America ..........ccccevvenns founs 1.D FE ...... ....05/04/2020 ... [.cccooieninis o 1,997,340 |....... 1,474,681 |........ 1,997,553 [ | S/ PO IO RROPRPR R R 66,000 |.....coeeeeennen feenns 0.160
Western & Southern Life Insurance
95765P-AA-7 .. [Western & Southern Life Insurance Company ... [.......... Cincinnati vovoveevveininiininninnns foevnnnnd OH.oovenees COMPANY +uevevneieenereenerrenserensereneerennes Jounns 1.F FE ...... L...02/27/2019 Lo | | 1,046,840 |.......... 929,928 |........ 1,042,918 [ fooniiinnnnns (896)[-.oevvvvennnnne foovviiiiiiiin foiiiii [ 51,500 [ooveveiininiinnn foans 0.200
2799999. Surplus Debentures, etc - Unaffiliated 17,385,432 13,779,032 17,351,168 (9,217)) 734,702 XXX
6099999. Total - Unaffiliated 18,511,031 14,945,399 18,517,534 (98,956) (9,217)] 827,513 74,518 XXX

Affiliated

6199999. Total -

6299999 -

Totals

18,511,031

14,945,399

18,517,534

(98,955)

(9.217))

827,513

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1B ..
2B ..
3B ..
4B .
5B ..

1,000,000 2C..
3C ..

4C

1Cc..

5C ..

.............. 3,353,331 1D..$

.............. 2,073,289




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912828-6R-6 ..... US TREASLRY N/B A 1,004,609 |...99.0000 |.................990,000 |.............. 1,000,000 [..eeveevennnnn B[O 720 RN AR (* ;X ) RO R RN 2.250 |...... 2.150 ...05/15/2019 ...|....04/30/2024 ...
912828-YE-4 ..... US TREASURY N/B A .. 142,527 |...97.5500 |... ..145,500 |.. 145,088 e o812 | e s 1.250 |...... 1.680 ....09/17/2019 ...|....08/31/2024 ...
912828-YM-6 ..... US TREASLRY N/B A ...97.2890 |... . 665,000 |.. 664,499 | o895 | e e 1.500 |...... 1.590 ....11/26/2019 ...|....10/31/2024 ...
912828-77-8 ..... US TREASURY N/B A ...92.8240 |... i 2,640,616 [oeeeeeeiiieeee e 10,729 | e e 1.500 |...... 1.930 ...02/15/2022 ...|....01/31/2027 ...
912820-CZ-2 ... US TREASLRY N/B A . ...91.8470 |... . e 997,085 [ [ 1,042 | [ 0.875 |...... 0.980 ....10/06/2021 ...|....09/30/2026 ...
91282C-EC-1 ..... US TREASURY N/B A .. 185,715 |...93.7420 |... 185,000 [oeevvvnneeeeennn 185,462 |oeeniiiiiiiiees e () | o e 1.875 |...... 1.790 . ....03/08/2022 ...|....02/28/2027 ...
912820-EF-4 ..... US TREASLRY N/B A ... 78,644 1...95.5740 |.......coveeeennn 76,459 [oiniiiiiinnnn 80,000 [oiiiiiiiiiinnnnn 79,085 [ouiiniiiiiiins i s 268 | [ e 2.500 |...... 2.870 ...2,000 |....04/28/2022 ...|....03/31/2027 ...
91282C-FN-8 ..... US TREASURY N/B .. SD.. A . 100.6320 |... eeeenenneeeeennn 39,000 [ouniiiii 84,812 | e B | [ s 4125 |...... 4.280 ...1,444 |....10/14/2022 ...|....09/30/2027 ...
91282C-FU-0 . US TREASLRY N/B .. .. SD. LA . 100.6280 |. ..1,106,918 |. 1,109,986 |.. (2,361) |. .4.125 |......3.860 . 45,378 |....11/16/2022 .. 10/31/2027 ...
912820-GT-2 ..... US TREASURY N/B .. .. ]--SD.. e [ 1AL ...98.9100 [....counennnns 8,209,543 |.... .8,300,000 |. .... 8,334,106 . (5,449) [ e [ 3625 [ 3.510 ... 76,452 |... .. 150,438 |....04/03/2023 ... |....03/31/2028 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 15,175,987 | XXX 14,781,997 15, 185,500 15,191,061 4,375 XXX 111,419 285,898 XXX XXX
3838311-P3-4 ... GNR 2023-47 A ... N LA ...1,331,003 |...99.8640 |.............. 1,330,863 |.... ....1,331,003 e 199 [ s [ 5.250 |...... 5.190 . 52,474 |....02/21/2023 ...|....06/20/2042 ...
38383X-AC-8 ..... GNR 2023-43 AB ... . 4. LA .. 1,417,648 |. 101.2990 |.............. 1,440,120 |.... ... 1,417,654 220 e o e 5.500 |...... 5.490 . 58,643 |....02/24/2023 ... |....04/20/2048 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 2,748,651 | XXX 2,770,983 2,754,315 2,748,657 420 XXX XXX 12,346 11,117 XXX XXX
0109999999. Total - U.S. Government Bonds 17,924,638 | XXX 17,552,980 17,939,815 17,939,718 4,795 XXX XXX 123,765 397,015 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX XXX XXX
13063B-JC-7 ..... CALIFORNIA ST .. .. 1.CFE ..|... ... 1,377,240 |. 127.3240 |.ceeeennnneeen 1,464,226 |.... ....1,375,273 e (1,967) |oeeeeieeeeeens e el 7.600 ... 5.760 |IN ...... ... 14,567 |... . 43,700 |....09/26/2023 ...|....11/01/2040 ...
419792-1L4-6 ..... HAWALL ST .. 1.CFE ..|... .. 1,016,130 |. 107.7050 |......ovvneeee 1,077,050 |.... .... 1,014,627 PR 1) R AR RN . (1 VI RN 5.980 (A0 ...... ... 15,500 |... . 56,661 |....10/20/2022 ...|....10/01/2041 ...
452151-LF-8 ..... ILLINOIS ST . B - 1.GFE ... .. 961,960 |...98.9440 |... e 1278 s e 12222252100 . 5.880 | D cevevnn Joenneeeeennnans 4,250 |... . 25,500 |....09/20/2023 ...|....06/01/2033 ...
57582P-UE-8 ..... MASSACHUSETTS ST . ... CF.. N .. 1.BFE ..|.. 1,750,380 |. 104.8200 |... ... 1,703,447 L (13,135) | e |l 5,456 Ll 4.010 |JdJ ....... .. 40,920 |... . 81,840 |....03/18/2020 ...|[....12/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 5,105,710 | XXX 5,103,016 4,650,000 5,056,580 (15,109) XXX XXX 75,237 207,701 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 5,105,710 [ XXX 5,103,016 4,650,000 5,056,580 (15, 109) XXX XXX 75,237 207,701 XXX XXX
167486-SD-2 ..... CHICAGD ILL .evvvveiieiiiiiieee v eeecevvieeeeees foee ven | s T L 2AFE L 1,900,140 |...97.7580 [...oeveennnn 1,466,370 [..oeeeeennnnn 1,500,000 [...oeeeennnnn 1,851,075 |ooevvniiiiiiiinn [ (13,558) |.eeeeeeeeeeeieeees e |8.314 [, 4.360 [JJ cooeens i 47,305 |oveeiiiiiinns 94,710 |....02/20/2020 ...|....01/01/2044 ...
235308-RA-3 ... DALLAS TX INDEP SCH DIST .. .. 1.AFE ..|... ...2,029,600 |. 100.7600 |.............. 2,015,200 |.... ....2,000,402 e (1) e s [o6.450 o 6.280 ... 48,733 |... ....11/16/2010 ...|....02/15/2035 ...
262633-PG-9 . DU PAGE CNTY IL ..... 1AFE .. 1,000,000 . 106.1700 |. ..1,061,700 |. .1,000,000 |.. .5.850 . 29,260 ....10/26/2010 .. 01/01/2035
262633-PG-9 . DU PAGE CNTY IL ..... 1AFE .. 1,000,000 |. 106.1700 |. ..1,061,700 |. .1,000,000 |.. .5.850 ...10/26/2010 .. 01/01/2035
587635-JK-0 ..... MERCED CA UNION HIGH SCH DIST . .1.DFE .. 1,171,710 |...31.2530 |. .1,339,179 |.. ......3.770 ....06/22/2020 .. 08/01/2045 ...
649660-L6-5 ..... NEW YORK NY .. 1.CFE ..|... .. 1,000,000 |. 104.9300 |... e 1,000,000 [.eeeeeeenniiieee Jeeeemmiieeeeeenee e e [0002.5.263 |l 5.260 ...10/05/2022 ...|....10/01/2052 ...
79623P-JH-9 ..... SAN ANTONIO TX .. 1.AFE ..|... .. 1,000,000 |...74.2110 |... e 1,000,000 [oenniiiiiiiinees oevviiiiiiiiien e i [00000.2.933 | 2.930 ....06/24/2021 ...|....02/01/2046 ...
797646-5R-3 ..... SAN FRANCISCO CITY & CNTY CA 2 ... .. 1.AFE ..|... .. 1,000,000 |...85.8470 |... .. e 1,000,000 [.eneeeenniiieee foeeeenieeeeeene e e e 42321 | 4.320 ....02/15/2019 ...|....06/15/2058 ...
798189-SK-3 ..... SAN JOSE CA EVERGREEN OMNTY CL ........ccevveevivvinnnnsfone venfvnnnnns 2 iiiiinnns LABFE e 1,000,000 |...74.9310 [.....cceunnnnnnns 749,310 |.............. 1,000,000 |.............. 1,000,000 J..eeenivveiinnnns foovviiiiiiiis Jovviiinniniiiiins oo [00.3.088 |l 3.030 ...10/23/2020 ... |....09/01/2043 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 11,101,450 | XXX 9,041,750 12,500,000 11,190,656 XXX XXX 192,034 493,815 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 11,101,450 | XXX 9,941,750 12,500,000 11,190,656 XXX XXX 192,034 493,815 XXX XXX
052476-XE-3 ..... AUSTIN TX WTR & WSTWTR SYS REV .eveveeeeeeeveeeene [ OF e T L ACFE e 2,000,000 |. 110.4250 |.............. 2,208,500 [euueeeennnnn 2,000,000 |eeveunnannn 2,000,000 |-eeeeueeeeeennins fereeeeeemiiiieee e e |ee...6.018 |l 6.010 [MN oot e 15,379 [oeeeeeeennes 120,360 |....11/18/2010 ...|....11/15/2040 ...
070102-AA-6 ..... BASIN ELEC PWR ND COOPERATIVE ... | LR FE L .. 958,630 |. 106.1190 |... .1,000,000 |.. 971,491 [ v 13429 [ e [0 6127 | 6.460 | D ....... .61,270 |....05/05/2011 ...|....06/01/2041 ...
119174-AR-1 ... BUENA PK CALIF PENSION OBLIG |- 1.BFE ... 1,000,000 |...72.6900 |... .1,000,000 |.. e 1,000,000 [.eeeeeeenniiieee Jeeeemnieeeeeenee e e 12222230000 ... 3.000 |J ....... .30,000 |....08/18/2021 ...|....07/01/2043 ...
130179-KK-9 ..... CALIFORNIA ST EDUCTNL FACS AUT ... .. 1.DFE ..|... ...81.5390 |... 1,000,000 |oevenniiennnnn. 940,863 [ooiiiiiiiiiiiis feiinnnnni2,082 [ e 00022030836 | 4.300 (A0 ...... . 38,360 |....01/11/2019 ...|....04/01/2047 ...
130320-D9-6 ..... CALIFORNIA ST HLTH FACS FING A ... .. 1.DFE ..|... ...90.6050 |.................906,050 |.............. 1,000,000 |.............. 1,000,000 |-eeeeneeeemmmnnnns fooereemmniiiiiees oo oo e 4353 | 4.350 (D ....... . 43,530 |....08/30/2022 ...|....06/01/2041 ...
130330-3Y-7 ..... CALIFORNIA ST INFRASTRUCTURE & ... .. 1.DFE ..|... . . 112.3520 |.............. 1,123,520 |.............. 1,000,000 |.........oe.. 1,179,484 |ooeennnviiinnnnns foovininnnn (8,254) |vvvnininiiiiis oo ...6.486 ... 4770 |IN ...... . 64,860 |....12/20/2016 ...|....05/15/2049 ...
130770-NL-2 ..... CALIFORNIA ST UNIV REVENUE .. 1.DFE ..|... .. 1,000,000 |...70.9430 |... 1eee 1,000,000 [.eeeeeeenniineee Joeeeemieeeeeene e e 003267 | 3.260 [MN ...... . 82,670 |....08/27/2020 ...|....11/01/2060 ...
155498-MR-6 ..... CENTRL TX REGL MOBILITY AUTHR ... .. 1.G FE ..|... ...1,555,280 |...72.6270 |... L 1571,999 [ | 12,408 [ s 0000030267 | 4.970 (W ....... . 65,340 |....08/22/2022 ...|....01/01/2045 ...
160853-VC-8 ..... CHARLOTTE-MECKLENBURG NC HOSP ... .. 1.DFE ..|.. .. 1,000,000 )...75.1090 |... .1,000,000 J...ooeiiiiniiieee Jorernnnnnnieennes fonnereeeeenniinnes foreerenianeeeeeee ennn3.204 ooiiis 3.200 [JJ ....... . 32,040 |....05/21/2021 ...|....01/15/2051 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

L'oL3

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
167593-H7-0 ..... CHICAGO IL O'HARE INTERNATIONA L1EFE e 1,000,000 |...95.5730 |....ccevunnnnnnnn 955,730 [..cccvvvnnnnns 1,000,000 [..eeveevennnnn 1,000,000 |oveeneerevnnnnns foorvvmmniiiiiiis Joiiiiiiins [ e 4.572 |...... 4.570 ....12/06/2018 ...|....01/01/2054 ...
191872-BG4 ..... COCONINO CNTY AZ PLEDGED REVEN ... .. 1.CFE ..|... .. 998,210 |. 101.0770 |....cevvennnnn 1,010,770 |.... 1,000,000 |-eeeenieeeennnnn998,400 [ooeeeeniiiiiiins e 187 e s et 5.5% |...... 5.600 ....09/20/2022 ...|....07/01/2043 ...
196335-AB-9 ..... COLORADO ST BRIDGE ENTERPRISE ... .. 1.CFE ..|... 3,000,000 |. 108.3530 |...euunnnnnnns 3,250,590 |.... .3,000,000 |..eveniienennn3,000,000 [oiiiininniniinn Jovvvniniiiiiinins oo e e 6.078 |...... 6.070 ....12/02/2010 ...|....12/01/2040 ...
19648F-NI-0 ..... COLORADO ST HLTH FACS AUTH REV ... .. 1.EFE ..|... .. 1,038,460 |...77.1740 |... 1,000,000 |-eveeneeeeenn 1,084,936 [oeeeeeeiiiiiie e (908) [ s et 3.846 |...... 3.620 ....11/26/2019 ...|....11/01/2049 ...
19954K-A0-4 ..... COLUMBUS OH REGL ARPT AUTH CUS ... .. 1.G FE ..|... .. 1,500,000 |...87.7970 |... . 1,500,000 |..eveniieeennn 1,500,000 [oiiiiiiniiiins Jovvininiiiiinins oo e e 4.089 |...... 4.050 ....04/18/2019 ...|....12/15/2039 ...
235036-6Z-8 ..... DALLAS-FORT WORTH TX INTERNATI .. 1.EFE ..|... .. 1,500,000 |...80.1520 |... 1,202,280 |.... .1,500,000 |.. e 1,500,000 [.eeneeeeniiieeee feeeeereieeeeene e e e 3.089 |...... 3.080 ...07/31/2020 ...|....11/01/2040 ...
25483V-XN-9 ... DIST OF COLUMBIA REVENUE AT 1FFE ... ...2,049,101 |...75.4300 |... 1,659,460 |.... .2,200,000 |.. 02,054,404 | e 30828 e e e 3.532 |...... 3.970 ....08/09/2022 ...|....04/01/2047 ...
283299-AS-4 ... EL MONTE CA .... L2 .. .. 1.G FE ..|... 3,028,490 |...78.2450 |... 2,347,350 |.... .3,000,000 |.. 3,019,813 [ e (2,618) [ e e 3.766 |...... 3.650 ....06/24/2020 ...|....08/01/2045 ...
283299-AT-2 . EL MONTE CA .... 2 .1.GFE .. 3,025,670 |...77.4740 |. .. 2,324,220 |. .3,000,000 .3,017,8%8 |.. .3.916 |......3.810 ....06/11/2020 .. 08/01/2050
28337L-DT-2 ..... [EL PASO CNTY CO REVENUE ... 1 .1.DFE .. 3,156,025 |...92.7960 |. ..2,923,074 |. .3,150,000 .3,154,848 |.. 4.671 |......4.650 ....10/16/2015 .. 10/01/2045
295542-SI1-5 ..|ERIE PA WTR AUTH WTR REVENUE 1. .1.CFE .. 1,500,000 |...70.6310 |. 1,059,465 |. .1,500,000 .1,500,000 |.. .3.456 |......3.450 ....00/29/2020 .. 06/01/2060 ...
34061U-EQ-7 ..... FLORIDA ST DEV FIN CORP EDUCTN ... 1 .. 1.G FE ..|... .. 2,000,000 |...81.9250 |... 1,638,500 |.... .2,000,000 |.. 022,000,000 [...eeeeenniiiees feeeerreneeeeene e e e 4.109 |...... 4.100 ...06/17/2020 ...|....04/01/2050 ...
345105-JG-6 ..... FOOTHILL ESTRN TRANSPRTN CORRI ... 12 1.EFE ..|... 1,661,760 |...79.9300 |... 1,598,600 |.... .2,000,000 |.. e 1,669,230 [oeniiiiiiiiiinins oeviinnnnn 5,466 [ e e 3.924 |...... 5.040 ....08/17/2022 ...|....01/15/2053 ...
36005F-JS-5 ... FULTON CNTY GA DEV AUTH REVENU ... 12 1.F FE ..|... ,190,625 |.. 76.6060 |... 1,149,090 |.... .1,500,000 |.. e 1,205,158 [ e 10,739 [ e e 3.471 |...... 5.240 ....08/18/2022 ...|....10/01/2042 ...
362835-CH-1 ... GAINESVILLE FL SPL OBLG 12 1.DFE ..|... .. 1,500,000 |...72.5360 |... ,088,040 |.... .1,500,000 |.. e 1,500,000 [oeeniiiiiiinnes v e o e 3.097 |...... 3.090 ....09/11/2020 ...|....10/01/2042 ...
366133-SK-3 ..... GARLAND TX ELEC UTILITY SYS RE 12 1.EFE ..|... ..1,000,000 |...71.6990 |... 716,990 |.... .1,000,000 |.. e 1,000,000 [.eeneeeeniiiiiees foeeeeriiieeeeene e e e 3.200 |...... 3.200 ....08/11/2021 ...|....03/01/2051 ...
37828A-AP-4 ..... GLENDALE AZ COPS 12 .. 1.DFE ..|... .. 1,000,000 |...79.8930 |... 798,930 |.... .1,000,000 |.. ....1,000,000 I AR R 2.942 |...... 2.940 ....06/24/2021 ...|....07/01/2037 ...
386166-HD-7 ..... GRAND PRAIRIE TX SALES TAX REV ... . .. 1.DFE ..|... .. 1,019,380 |...99.9860 |... 999,860 |.... .1,000,000 |.. ....1,002,572 e (2,483) | e s 5.082 |...... 4.760 ...11/24/2015 ...|....01/01/2040 ...
386166-HD-7 ..... GRAND PRAIRIE TX SALES TAX REV ... 2. .. 1.DFE ..|... .. 2,038,760 |...99.9860 |... ,999,720 |.... .2,000,000 |.. ....2,005,143 o (4,907) [ e e 5.032 |...... 4.760 ....11/24/2015 ... |....01/01/2040 ...
39081H-CII-0 ..... GREAT LAKES MI WTR AUTH SEWAGE 2. .1.DFE .. 1,500,000 |...81.3870 |. .. 1,220,805 |. .1,500,000 .1,500,000 |.. . ......3.500 ....06/05/2020 .. 07/01/2044
39081J-DZ-8 ..... GREAT LAKES MI WTR AUTH WTR SP 1, .1.DFE .. 1,000,000 |...85.1790 |. ..851,790 |. .1,000,000 ,000,000 .. .3.473 |......3.470 ....06/01/2020 .. 07/01/2041
407835-AR-8 ..... HAMILTON OH NONTAX REVENUE .. 2. .1.CFE .. ..500,000 |...76.2050 |. ..381,025 | . 500,000 ... 500,000 |.. .3.331 [......3.330 ....09/03/2020 .. 01/01/2045
407835-AS-6 ..... HAMILTON OH NONTAX REVENUE .. -2 .1.CFE .. ,000,000 |...74.3330 |. 743,330 .1,000,000 .1,000,000 |.. .3.481 |......3.480 ....09/03/2020 .. 01/01/2080 ...
414009-QM-5 ..... [HARRIS CNTY TX CULTURAL EDU FA 2 ... . 1EFE .. ,000,000 |...75.3420 |. .. 753,420 .1,000,000 .1,000,000 |.. .3.636 |......3.630 ...12/10/2020 .. 05/15/2050 ...
419794-F4-9 ..... HAWATT ST ARPTS SYS REVENLE .... 1 .. 1.EFE ..|... . 1,000,000 |...75.7730 |... 757,730 |.... .1,000,000 |.. B V[V[VJ[V[V I R AP R R R 3.484 |...... 3.480 ...10/08/2020 ...|....07/01/2050 ...
45129Y-4D-5 ... IDAHO ST HSG & FIN ASSN SF MTG ... 2 ... .. 1.BFE ..|... . 1,000,000 |. 103.6500 |... ,036,500 |.... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Joemeeeeeeeenees o e [ 6.160 |...... 6.160 ....11/30/2023 ...|....01/01/2054 ...
45203M-NY-3 ... ILLINOIS ST HSG DEV AUTH REVEN ... 2. .. 1.AFE ..|... .. 1,000,000 |...98.1370 |... 981,370 |.... .1,000,000 |.. B V[V[VJ[V[V I R AP R R R 5.297 |...... 5.290 ...05/10/2023 ...|....04/01/2038 ...
45505T-D7-3 ... INDIANA ST HSG & CMNTY DEV AUT ... 2 ... .. 1.BFE ..|... .. 976,230 |...96.9000 |... 969,000 |.... .1,000,000 |.. 976,855 |[ceeeeeeriiieeee eeermnnnneeeen 625 [ e e 5.377 |...... 5.580 ....05/23/2023 ...|....07/01/2043 ...
45656R-CX-8 ..... INDUSTRY CA SALES TAX REVENUE .... 2. .. 1.EFE ..|... 1,956,880 |...98.3250 |... .. 1,966,500 |.... .2,000,000 |.. ,963,983 |oviiviiiiiiiiinn e 1,032 [ i e 5125 |...... 5.270 ....11/19/2015 ...|....01/01/2051 ...
457074-BP-6 ..... INGLEWOOD CA ... 2 ... .. 1.CFE ..|... ...1,5612,5% |...76.7720 |... 1,151,580 |.... .1,500,000 |.. ,508,708 e (188) e e oo 3.771 |...... 3.670 ...06/17/2020 ...|....09/01/2045 ...
457074-B0-4 ..... INGLEWOOD CA ... 2 .1.CFE .. 1,017,740 |...75.7210 |. .1,000,000 .1,012,204 |.. (1,598) |. .3.921 |......3.710 ...06/15/2020 .. 09/01/2080 ...
457102-AB-7 ..... INGLEWOOD CA PENSN OBLIG ..... 2 .1.CFE .. 1,000,000 |. 104.7420 |. .1,000,000 .1,000,000 |.. ) .6.402 |......6.400 ....00/27/2023 .. 09/01/2053
491034-A0-7 . KENTON CNTY KY ARPT BRD SENIOR 2. .1.GFE .. 1,556,340 |...89.6310 |. .1,500,000 ,531,652 |.. (5,576) |. .4.689 |......4.210 ....03/21/2019 .. 01/01/2049
491397-BE-4 ..... [KENTUCKY PUB TRANSPRTN INFRAST 1, . 1EFE .. 1,000,000 |.. 66.0160 |. .1,000,000 000,000 .3.121 |......3.120 ....09/17/2021 .. 07/01/2049
491397-BF-1 ..... [KENTUCKY PUB TRANSPRTN INFRAST 1, .1EFE .. ,000,000 |...64.3920 |. .1,000,000 000,000 |.. .3.221 |......3.220 . ....09/17/2021 .. 07/01/2053 ...
491552-UZ-6 ..... KENTUCKY ST TURNPIKE AUTH ECON ... .. CF.. N .. 1.DFE ..|... .. 2,000,000 |. 103.7100 |... .2,000,000 |.. 10002,000,000 |...eeeeenniiiees feeeerrenieeeeene e e e 5.722 |...... 5.720 (W ....... .. 114,440 |....06/17/2010 ...|....07/01/2030 ...
499815-KD-9 ... KNOXVILLE TN WSTWTR SYS REVENU ... .. CF.. 2. .. 1.CFE ..|... .. 2,500,000 |. 100.0720 |... .2,500,000 |.. 002,500,000 [oeeniiiiiiiiines v e foii e 6.100 |...... 6.100 | AO ...... .. 152,500 |....11/30/2010 ...|....04/01/2040 ...
524803-8B-8 ..... LEHIGH CNTY AUTH WTR & SWR REV ... 2 ... .. 1.CFE ..|... .. 1,000,000 |...72.3280 |... .1,000,000 |.. e 1,000,000 [.eeneeeenniiiieee foeeeeriiieeeeenee e e e 3.482 |...... 3.480 (D ....... ... 34,820 |....09/03/2020 ...|....12/01/2055 ...
524803-BC-6 ..... LEHIGH CNTY AUTH WTR & SWR REV ... 2. .. 1.CFE ..|... ..500,000 |...73.1710 |... ... 500,000 |..eveniiieennnn 500,000 [oiiiiiiiiiiiins Jovvniiniiiiiiies o e e 3.632 |...... 3.630 (D ....... . 18,160 |....09/03/2020 ...|....12/01/2059 ...
544712-2H-4 ... LOS ANGELES CNTY CA MET TRANSP ... N L .. 1.BFE ..|... 1,000,000 . 105.4470 |... 1,000,000 |-evveneeeeennn 1,000,000 [oeeeeeiiiiieins Joereeeeeeeeeees oo e s 5.735 |...... 5.730 (D ....... . 57,350 |....11/05/2010 ...|....06/01/2039 ...
544712-20-4 ... LOS ANGELES CNTY CA MET TRANSP ... B L .. 1.B FE ..|... ...2,002,840 |. 105.4470 |... .2,000,000 |eeveniieennnn2,001,610 [ooeeiiinninniniin Jovvnneeen (133) [ s s 5.73 |...... 5.720 (D ....... .. 114,700 |....11/05/2010 ...|....06/01/2039 ...
546589-QY-1 ..... LOUISVILLE & JEFFERSON CNTY KY ... 1. .. 1.DFE ..|... .. 2,000,000 |. 113.9660 |.............. 2,279,320 |.... .2,000,000 |.. 022,000,000 ..eeeeeenniiieee Jeeeerrniieeeeene o e e 6.250 |...... 6.250 [MN ...... ..125,000 |....11/17/2010 ...|....05/15/2043 ...
57419T-W6-4 ..... MARYLAND ST CMNTY DEV ADMIN DE ... 2. .. 1.B FE ..|... ...97.5190 |... 975,190 |.... .1,000,000 |.. 971073 s el B03 e e e 5.306 |...... 5.560 . 16,213 |....06/22/2023 ... |....09/01/2044 ...
ST419T-ZH-7 ..... MARYLAND ST CMNTY DEV ADMIN DE 2 .1.BFE .. ...95.5%0 |. ..477,980 |. . 500,000 .500,643 |.. 4,991 |......4.970 . 23,985 |....09/08/2022 .. 09/01/2042 ...
57419T-24-3 ..... MARYLAND ST CMNTY DEV ADMIN DE ... 2. .. 1.BFE ..|.. ...95.9350 [.....ooeennnns 2,350,408 |.... . 2,450,000 |. 2,454,586 ..o e (491) | i e 5.091 [...... 5.060 |MS ...... .. 119,879 |....09/09/2022 ...|....09/01/2046 ...
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57587G-TM-7 ..... MASSACHUSETTS ST HSG FIN AGY H ..eevvivviininniviiinnns o ven | s 2 i 1B FE | 3,058,410 |. 102.6330 |.............. 3,078,990 [ouuriiiinnnnn 3,000,000 |.eevvunnienns 3,053,323 |.oovvviiiiiiiiinn e (4,950) | e e 5.916 |...... 5.640 [ .oooees [ooviiiiinnnnns 14,790 [oooiiieennnnns 167,620 |....12/13/2022 ...|....12/01/2047 ...
575898-CT-6 ..... MASSACHUSETTS ST PORT AUTH SPL ... N L .. 1.F FE ..|... .. 1,500,000 |. 110.5990 |...eeennnneees 1,658,985 |.... .1,500,000 |.. e 1,500,000 [.eeneeeeniiieeee feeeeeriieeeeene e e e 6.352 |...... 6.350 . 95,280 |....06/09/2011 ...|....07/01/2037 ...
58612H-AS-9 ..... MEMPHIS-SHELBY CNTY TN INDL DE ... 2. .. 1.DFE ..|... .. 1,510,380 |...66.8430 |.............. 1,002,645 |.... .1,500,000 |.. 1,507,548 o e (1,148) [ e e 3.127 |...... 3.030 . 46,905 |....06/22/2021 ...|....12/01/2051 ...
592090-GQ-1 ..... MET GOVT NASHVILLE & DAVIDSONC ... 2 ... .. 1.DFE ..|... ...75.2510 |... .1,000,000 |.. e 1,000,000 [.eeneeeenniiiees foreeeriieeeeene e e e 3.169 |...... 3.160 . 31,690 |....12/09/2020 ...|[....08/01/2051 ...
59261A-G7-6 ..... MET TRANSPRTN AUTH NY REVENLE .... B L .. 1.G FE ..|... ...97.4%0 |... .1,000,000 |.. e 1,809,878 e e (7,907) [ e e 5.175 |...... 3.330 . 51,750 |....02/02/2021 ...|....11/15/2049 ...
59333A-MC-2 ..... MIAMI-DADE CNTY FL EDUCTNL FAC ... N L .. 1.G FE ..|... ...98.8050 |... 988,050 |.... ,000,000 .. e 1,000,000 [.enneeeeniiiiees foreerriiieeeeenee e e e 5.073 |...... 5.070 . 50,730 |....10/01/2015 ...|....04/01/2050 ...
59334P-DA-2 ...... MIAMI-DADE CNTY FL TRANSIT SAL ... .. 1.CFE ..|... . 104.5040 |... 454,592 |.... 430,473 |eeveiiiiiiiins foeiiin 193 | e e 5.624 |...... 5.730 . 24,464 |....09/09/2010 ...|....07/01/2040 ...
59334P-DA-2 ...... MIAMI-DADE CNTY FL TRANSIT SAL .. 1.CFE ..|... . 104.5040 |... .. 1,567,560 |.... e 1,496,447 o e 188 [ e e 5.624 |...... 5.640 . 84,360 |....09/09/2010 ...|....07/01/2040 ...
593490-ME-2 ..... [MIAMI FL SPL OBLG TXBL-REF-STREET & SID .1EFE .. ...95.7600 |. ..957,600 |. .1,000,000 |.. .4.808 |......4.800 . 48,080 |....11/05/2018 .. 01/01/2039
594654-QC-2 ......[MICHIGAN ST HSG DEV AUTH SF MT .1.CFE .. ...87.3910 |. ..799,628 |. .915,000 |.. .2.8% |......2.890 ...07/30/2021 .. 06/01/2052
60416T-L9-7 ..... [MINNESOTA ST HSG FIN AGY ..... .1.BFE. . 101.1630 |. ..1,011,630 |. .1,000,000 |.. 5,593 [......5.590 | JJ eies [ 33,558 | ....04/20/2023 .. 07/01/2053 ...
60636A-SU-8 ..... MISSOURI ST HLTH & EDUCTNL FAC .. 1.EFE .. ...85.7710 |... 857,710 |.... e 1,000,000 [.eeneeeeniiiiieee foreeeriieeeeene e e e 4.200 |...... 4.200 ...02/15/2019 ...|....10/01/2049 ...
607120-EZ-1 ..... MOBILE AL ARPT AUTH ARPT REVENUE ... I 1.F ... ...94.6840 |... 525,514 |.... 555,015 |vvveeirviiiiins [ e e e 3.810 |...... 3.810 ....07/19/2013 ...|....11/09/2032 ...
612285-AP-1 ..... MONTEBELLO CA PENSN OBLIG 2 ... 1.CFE . ...82.3740 |... .. 3,706,830 |.... 4,640,928 oo e (19,133) [ e e 4.256 |...... 3.700 ....06/15/2020 ...|....06/01/2045 ...
612550-AR-7 ..... MONTEREY PK CA PENSN OBLIG B | 2 1.CFE. ... 73.3440 |.................366,720 |................ 500,000 |....cevnnnennnnn 500,000 |eeeniviiinnnnnns fovvviinniiiiiiins Joiiniiiiiiiins foeriiiii e 3.021 |...... 3.020 ....02/03/2021 ...|....06/01/2043 ...
646066-7G-9 ..... NEW JERSEY ST EDUCTNL FACS AUT ... 12 . 1.EFE ...81.8340 |... . eeeereneeeee 1,000,000 [oeeneiiiiiiiees oeeeeeniieeeeein e e e 3.908 |...... 3.900 ....06/05/2020 ...|....07/01/2040 ...
646066-7L-8 ..... NEW JERSEY ST EDUCTNL FACS AUT 12 .. 1.F FE ..|... .. 1,500,000 |...74.6940 |... 1,120,410 |.... 1,500,000 |..eveniieeennn 1,500,000 [oiiiiiininiins Jovvininiiiiiniins fooriiiiiis e e 3.613 |...... 3.610 ....06/18/2020 ...|....07/01/2050 ...
64990C-7K-1 ..... NEW YORK ST DORM AUTH REVENUES NON ST S ... .. CF.. .. 1.DFE ..|... .. 2,118,510 |...95.6510 |... 1,913,020 |.... .2,000,000 |.. 002,059,057 [oeeeeeeeiiiieeee feeeeeeen (I, 715) [ oo e 4.850 |...... 4.120 ...06/01/2018 ...|....07/01/2048 ...
678908-4E-1 ..... OKLAHOMA ST DEV FIN AUTH .. .. 1.AFE ..|... .. 1,500,000 |...98.1840 |... 1,472,760 |.... .1,500,000 |.. e 1,500,000 [oeeniiiiiiieees v e o e 4.714 |...... 4.710 ....08/19/2022 ...}|....05/01/2052 ...
678908-4H-4 ..... OKLAHOMA ST DEV FIN AUTH . .. 1.LAFE .. . 102.7870 |. . 1,478,242 1,478,242 |.. .5.269 |......5.260 ....10/13/2022 .. 10/01/2042
68304F-AP-1 ..... ONTARIO CA PENSN OBLIG .. 1. .1.DFE .. ...79.8970 |. .1,000,000 .1,000,000 |.. .3.829 |......3.820 ....06/13/2020 .. 06/01/2045
68608l-AL-6 ..... OREGON ST UNIV GEN REVENUE 1, .1.DFE .. .. 76.1010 |. .1,000,000 .1,000,000 |.. .3.424 |......3.420 ....10/09/2020 .. 03/01/2060
70227R-BE-9 ..... PASADENA CA PENSION OBLIG . 2. 1AFE .. ...73.1620 |. .2,000,000 1,915,599 |.. .3.237 |......3.540 ....06/07/2020 .. 05/01/2045 ...
717893-L3-3 ..... PHILADELPHIA PA WTR & WSTWTR R .. CF.. .2 . 1EFE .. ...92.4340 |. .1,000,000 .1,000,000 |.. .4.289 |......4.280 ...02/14/2019 .. 10/01/2040 ...
T2205R-GE-6 ..... PINAL CNTY AZ REVENUE OBLGS .... 2. .. 1.CFE ..|... .100.8810 |... .2,500,000 |.. 2,510,385 |oeenviviiinnnnnes forveeennnn (3,040) |venniniiiiiinns oo e 5.738 |...... 5.560 [FA ...... .. 114,043 |....04/19/2023 ...|....08/01/2052 ...
73358M1-JA-3 ..... PORT AUTH OF NEW YORK & NEW JE ... N L .. 1.DFE ..|... ...91.2460 |... .1,000,000 |.. 1,045,959 [oeieeiieiiieeee oeeeeeneeee e (599) | oo e 4.458 |...... 4.200 (A0 ...... . 44,580 |....01/24/2019 ...|....10/01/2062 ...
73358X-CN-0 ... PORT AUTH OF NEW YORK & NEW JE ... 2. .. 1.DFE ..|... . ...70.1620 |... .2,000,000 |.. 2,009,218 [.oeevevviiiiiiinn Jovvneeen (1,073) [ s s 3.175 |...... 3.100 |JJ ....... . 63,500 |....02/03/2021 ...|....07/15/2060 ...
735240-88-7 ..... PORT OF PORTLAND OR ARPT REVEN ... 1 .. 1.G FE ..|... .. 1,000,000 |...83.3040 |... .1,000,000 |.. 1,000,000 [-eeeneeeeemmnnnee foereemmmmiieeeeens o oo e 4.237 |...... 4.230 (W ....... ... 42,370 |....04/04/2019 ...|....07/01/2049 ...
765418-FY-9 ..... RICHMOND VA MET AUTH EXPRESSHA ... mi .. 1.EFE ..|... .. 3,000,000 |...98.8510 |... . .3,000,000 |.. 003,000,000 [eeniiiiiiiniees v e foii e 5.322 |...... 5.320 (W ....... .. 159,660 |....11/04/2011 ...|....07/15/2041 ...
769036-BT-0 ..... RIVERSIDE CA PENSN OBLG 2 ... .. 1.DFE ..|... .. 1,500,000 |...85.3270 |... 1,279,905 |.... .1,500,000 |.. 1,500,000 |-eeeneeeeemmnnnee foereemmmiieeeees o oo e 3.857 |...... 3.850 . 57,855 |....06/05/2020 ...|....06/01/2045 ...
76913C-BF-5 ..... RIVERSIDE CNTY CA PENSN OBLG 1 .1.CFE .. ...91.1480 |. .. 1,822,960 |. .2,000,000 .2,027,076 |.. .3.818 |......3.630 . 76,360 |....04/30/2020 .. 02/15/2038 ...
769318-EZ-5 ..... RIVERSOUTH OH AUTH REVENUE 2. .1.CFE .. . 102.6050 |. ..1,026,050 |. .1,000,000 .1,000,000 |.. .5.715 |......5.710 . 24,130 |....06/14/2023 .. 12/01/2049
783186-TP-4 ..... RUTGERS NJ ST UNIV ............. 1, .1EFE .. ...73.9880 |. .. 1,479,760 |. .2,000,000 . 1,958,460 |.. .3.915 |......4.000 . 78,300 |....11/05/2019 .. 05/01/2119
79467B-CN-3 . SALES TAX SECURITIZATION CORPI 1. .1.BFE .. ...94.6590 |. ..946,590 |. .1,000,000 1,018,061 |.. 4.787 |......4.650 ....02/27/2019 .. 01/01/2048
796242-\VD-4 ..... [SAN ANTONIO TX ARPT SYS REVENU ... 2 1FFE .. ...85.6790 |. ..2,570,370 |. .3,000,000 .3,004,750 |.. .3.707 |......3.670 ....12/02/2019 .. 07/01/2040 ...
797299-MG-6 ..... SAN DIEGO CA PUBLIC FACS FINGAUTH LEASE 2 ... .. 1.DFE ..|... .. 1,000,000 |...91.9860 |... 919,860 |.... .1,000,000 |.. e 1,000,000 [.enneeeeniiiiieee foeeeeriiieeeeenee e e e 4.232 |...... 4.230 ...06/04/2018 ...|....10/15/2038 ...
79742G-AF-8 ..... SAN DIEGO CNTY CA REGL ARPT AU ... 1 .. 1.G FE ..|... .. 958,702 |...98.8330 |... 938,914 |.... LSS TO T R R (11 T AU AR RN 5.5% |...... 5.470 ....02/06/2014 ...|....07/01/2043 ...
T9772E-DN-6 ..... SAN FRANCISCO CITY & CNTY CA C ... .. 1.BFE ..|... ...74.6720 |... .. 1,493,440 |.... 10002,000,000 |...eeeeenniiiees feeeerrenieeeeene e e e 3.572 |...... 3.570 ....05/08/2020 ...|....09/01/2050 ...
798736-AR-5 ..... SAN LUIS UNIT/WESTLANDS WTR DI .. 1.EFE ..|... ...76.1740 |... 1,142,610 |.... e 1,500,000 [oeeniiiiiiinnes v e o e 3.737 |...... 3.730 ....06/05/2020 ...|....09/01/2050 ...
804833-FF-3 ..... SAVANNAH GA HOSP AUTH ....eeeeeeeeieeeeeeeeeeeeeeeens [ O [T | 1.F FE ..|... ...85.6430 |... 1,284,645 |.... ....1,535,910 e (2,287) | e s 3.989 |...... 3.740 ....12/17/2019 ...|....07/01/2038 ...
837123-LD-8 ..... SOUTH CAROLINA ST PORTS AUTH P |- TEFE L . .. 78.8180 |... .. 1,613,306 |.... . .. ... 1,037,438 (2,81 [ e e 3.875 |...... 3.690 ....12/02/2019 ...|....07/01/2055 ...
86768M-AR-3 ..... SUNRISE FL SPL ASSNNT |--2.BFE ... .. 1,000,000 |...89.2460 |... 892,460 |.... .1,000,000 |.. e 1,000,000 [.enneeeeniiieees foeeeereieeeeene o e e 5.500 |...... 5.500 ...02/26/2015 ...|....05/01/2045 ...
86768M-AS-1 ..... SUNRISE FL SPL ASSNNT .. 2.BFE ..|... .. 750,000 |...94.8620 |... 711,465 |.... ... 750,000 |.. 750,000 |oeeeevenirreiinnn foeveniniiiniiins v e e 5.300 |...... 5.300 ....02/26/2015 ...|....05/01/2037 ...
874476-HD-9 ..... TALLAHASSEE FL ENERGY SYS REVE .1.CFE .. 1,500,000 |. 108.4410 |. ..1,626,615 |. .1,500,000 .1,500,000 |.. .5.969 |......5.960 ....10/27/2010 .. 10/01/2040 ...
890099-GB-4 ..... TOMPKINS CNTY NY INDL DEV AGY ....ccevvvnniiiiiinnnnnnns . 1.FFE ..|.. .. 718,370 |...64.3550 |........cooeeens 643,550 |.... .1,000,000 |. 121,278 e e 6,681 | e 3.500 |...... 5.770 ...08/25/2022 ... |....10/01/2046 ...
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899154-8G-2 ..... TULARE CNTY CA PENSN OBLG .......cevvumnverrennnnnnnnenns foon ven | s 2 i CADFE e 1,000,000 |...91.6890 |.......eeuvvnnnnn 916,890 |....eunnnnnnns 1,000,000 [..eeveevennnnn 1,000,000 |veennevrievnnnns foovrriinniiiis s oo 40445 4.440 ....06/01/2018 ...|....06/01/2037 ...
914119-3P-5 ... UNIV OF CINCINNATI OH RECPTS ... .. 1.DFE ..|... .. 1,000,000 |...73.0660 |... .1,000,000 |.. e 1,000,000 [.eneeeeenniiieee Jeeeeeniieeeeeene e e 00230190 | 3.190 ....05/20/2021 ...|....06/01/2051 ...
914126-C8-6 ..... UNIV OF CALIFORNIA CA REVENUES .. 1.CFE ..|... ...92.3840 |... .1,000,000 |.. R T 01 11 O R N R R S (<Y AN 4.710 ....04/02/2015 ...|....05/15/2115 ...
914302-LF-9 ..... UNIV OF HOUSTON TX UNIV REVENU .. 1.CFE ..|... . ...96.3890 |... e 1,975,929 [ e 819 [ e [ 4913 5.000 ....00/12/2022 ...|....02/15/2052 ...
92812V-F8-4 ..... VIRGINIA ST HSG DEV AUTH .. 1.B FE ..|... .. 1,000,000 |...72.6880 |... e 1,000,000 [enneiiiiiiniees oeviiiiiiiiiie feeeiiii s 00000 3.432 | 3.430 ....07/09/2020 ...|....07/01/2055 ...
92812V-K8-8 ..... VIRGINIA ST HSG DEV AUTH .. .. 1.BFE ..|... .. 2,000,000 |...70.7380 |... 102,000,000 ..eeeeeenniiieee Jeeeeennieeeeeenee e e [02022.3.306 |- 3.300 ...09/25/2020 ...|....09/01/2055 ...
9281211-BK-9 ..... VIRGINIA ST HSG DEV AUTH .. .. 1.B FE ..|... .. 1,000,000 |...68.9240 |... e 1,000,000 [oenneiiiiiiinnens oeviiiiiiiien e s 0032217 | 3.210 ....10/22/2021 ...|....11/01/2056 ...
93730P-AJ-5 ... WASHINGTON ST BIOMEDICAL RESEA ... .. 1.BFE ..|... .. 940,000 |. 105.6290 |....cevuneeeennn992,913 |oennnieennnnn 940,000 |ooeeennnnneeeenn 840,000 [oennneiinniiiees oeveennniieeeeinen feeeeeeeeeiieeee foeeeeeeiieeeeeenn [eennn 6416 |l 6.410 ....12/01/2010 ...|....07/01/2030 ...
93730P-AJ-5 . WASHINGTON ST BIOMEDICAL RESEA .1.BFE .. 1,880,000 |. 105.6290 |. . .6.410 ....12/01/2010 .. 07/01/2030
946303-E5-9 . WAYNE MI ST UNIV REVENUES ... . 1EFE .. 1,500,000 |...75.0020 |. .. 1,125,030 |. .3.490 ....07/17/2020 .. 11/15/2050
95236P-GL-8 . W COVINA CA PUBLIC FING AUTH L .1EFE .. 1,500,000 |...85.6210 |. 1,284,315 |. ......3.740 ....07/24/2020 .. 08/01/2038 ...
955525-CS-7 ...... WEST RANKIN MS UTIL AUTH REVEN ... 2 e | 1.CFE L .. 1,000,000 |...70.2190 |... 702,190 |.... . . e 1,000,000 [.eeeeeenniiiieee Jeeeeemiieeeeeenee e e 002916 | 2.910 ...08/04/2021 ...|....01/01/2048 ...
963210-AN-9 ... WHEELING WV MUNI BLDG COMMN PE .........cooevvvnininneiafons ven]nnnnns 2 iiiiinnns LAFFE i 500,000 |...95.7850 |........coeennens 478,925 |...oovvunnnnnnns 500,000 |..eeevenninnens 500,000 J.oeeevenniiiiiinns foveennniiiininnns fovviiiinins Jeveeienninieinnnns [o006.000 | 6.000 ...07/29/2022 ... |....08/01/2050 ...
0819999999. Subtotal - Bonds - U.S. Special Revenue 159,656,428 | XXX 141,067,145 160, 123,257 159,390,812 XXX XXX XXX
207932-AA-2 ..... CAS 2023-R01 1M1 . LA 924,962 |. 101.5880 |... L924.519 [ e (1,080) o e [ 7787 7.230 [MON ..... . 17,943 |....00/21/2023 ... |....12/25/2042 ...
31287U-C6-7 ..... FG C68193 LA . 103.4780 |.oeeeveeeeeeenn 1,169 [ 1,180 e 1119 s o2 s e 422226000 ... 6.300 ...05/06/2002 ... |....06/01/2032 ...
312026-K4-7 ..... FG C00315 .... LA L 102.5840 |..oevvvniiiiiiiin 146 | M3 [ 182 e T e e 00062500 . 6.650 ....12/31/1997 ...|....04/01/2024 ...
31292H-03-1 ... FG C01374 ... LA . 103.6490 |..eeevvnnieeeennnn 7,867 e 7,590 [t 7,856 | e (7)o e 1122226000 ... 5.510 ....05/08/2002 ...|....06/01/2032 ...
31203T-GN-1 ... FG €29205 LA L 102.7400 [.oevvvenieennnnn 22,557 o 21,066 [ 21,825 | e 87 e e 00226000 . 6.180 ....09/09/1999 ...|....07/01/2029 ...
3136BP-LH-2 ..... FNR 2022-76 D .. LA . 101.5360 |...coevnnneeeenn 894,228 |ouiinniiennnn. 880,693 [ooiiiiiiie 870,194 | e 10888 | e 1222250500 . 5.690 ....10/21/2022 ...|....08/25/2045 ...
3136BP-PF-2 ..... FNR 2022-87 BD ... LA ...99.9600 |... e 1,326,352 [ 1,324,694 | e 193 [ e [2005.000 o 4.950 ....11/15/2022 ... |....11/25/2048 ...
3136BP-0D-6 ..... FNR 2022-82 KA ... LA . 100.3580 |....ccevnnnnns 1,369,937 |.... 1en1,360,989 [ooiiiiiiiiieiee e 369 [ e [-222225.000 ... 4.990 ...11/18/2022 ...|....03/25/2046 ...
3136B0-0A-0 ..... FNR 2023-51 L LA 1,970,000 |. 103.4520 |... ..2,069,042 |.... 1,970,428 [ e 428 e s 0022262500 .l 6.680 ....10/18/2023 ...|....11/25/2053 ...
313760-0G-7 ..... STACR 2017-H0A2 M2B 1.A .. .. 511,250 |. 102.6430 |. 511,250 |.. .6.610 ....08/26/2021 .. 12/25/2029 ...
3137HO-F6-1 ..... FHR 5274 JA . 1.4 .. 1,320,087 |. 100.5760 |. . 1,329,644 .1,320,430 |.. .5.570 ...10/19/2022 .. 08/25/2045
31398K-VF-4 ..... FHR 3600 BJ .... 1.A .. . 43,740 |...96.0880 |. ...45,327 ..43,889 |.. .4.740 ....11/25/2009 .. 11/15/2039
35564K-DB-2 . STACR 2021-DNA2 M2 . 1.4 .. 221,244 . 100.9390 |. ..220,212 221,443 |.. .7.500 ...02/07/2023 .. 08/25/2033 ...
35564K-FV-6 ..... [STACR 2021-H0A2 M2 . 1.A .. 292,688 |...98.4870 |. . 300,000 .293,237 |.. ......8.200 ....08/23/2023 .. 12/25/2033 ...
35564K-NK-1 ... STACR 2021-HQA4 M1 ... , 1B ... .. 393,425 |...98.7530 |... . 401,070 |.. 393,766 e foeennnnnn 791 | e 00 6.287 |l 7.080 ...08/08/2023 ...|....12/25/2041 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 9,263,436 | XXX 9,422,444 9,308,492 9,265,576 4,331 XXX XXX 35,888 377,061 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 168,919,864 | XXX 150,489,589 169,431,749 168,656, 388 (37,074) XXX XXX 2,236,630 7,133,251 XXX XXX
001055-AD-4 ..... AFLAC INC ..vviiiiiiiiiiiiie e eeeeennes o een | s 1. .. 1.G FE ..|... .. 1,030,870 |. 112.7190 |...evvnnnnnnns 1,127,192 |.... .1,000,000 |. ....1,023,470 |..... 1 (807) fereniiiiiiiiiiiis e [0000226.900 .ol 6.650 .69,000 |....07/06/2010 ...|....12/17/2039 ...
00206R-DE-9 ..... ATET INC e e e [ e N .2.BFE .. 1,606,875 |. 103.2780 |. 1,549,175 |. .1,500,000 1,579,347 |.. (2,879) | ......5.840 . 95,250 |....07/30/2010 .. 03/15/2040 ...
00206R-FS-6 ..... AT&T INC N |- 2.BFE ... .. 950,930 |...92.2950 |... 1,000,000 |oeevenireennnnn983,026 [oiiiiiniiinis v 437 e e 00022252300 |l 5.600 . 53,000 |....08/16/2018 ...|....08/15/2058 ...
00206R-JE-3 ..... AT&T INC N A |--2.BFE ... .. 563,230 |. 101.1180 |... 500,000 |eeeerrunneeeennn 547,148 [ e (757 [ e -ee2226.100 | 5.240 . 30,500 |....10/04/2011 ...|....07/15/2040 ...
00287Y-AS-8 ..... ABBVIE INC ... N | 1.GFE L. ,499,280 |...95.1580 |... 1,500,000 |oevvenneeennnn 1,499,397 [ v 16 e e [ 42700 | 4.700 . 70,500 |....05/05/2015 ...|....05/14/2045 ...
00339T-AA-6 ..... ABILENE CHRISTIAN UVSTY ... L2 .. |- 1.GFE L. ...98.0430 |... 1,000,000 |-evvueneeeeennn. 968,078 [ooeeeiiiiiiiiis e i 966 [ e [eennn 40554 | 4.800 . 45,540 |....04/06/2017 ...|....04/01/2046 ...
00817Y-AF-5 ..... AETNA INC N |- 2.BFE ... . 111.9550 |... ... 500,000 |.. 899,371 s e 82 e e 60625 6.640 . 33,125 |....06/06/2006 ...|....06/15/2036 ...
00817Y-AG-3 ..... AETNA INC N A |--2.BFE ... . 112.1800 |... 560,902 |.... . 500,000 |.. 1 0890,589 e [l 889 | e [l 6.750 | 6.960 . 33,750 |....12/07/2007 ...|....12/15/2037 ...
01166V-AA-7 ..... ALASKA AIRLINES 2020 TR . .. 1.G FE .. ...96.8300 |. ..740,590 |. 764,835 T64,835 | e . .4.800 . 36,712 |....06/23/2020 .. 08/15/2027 ...
012725-AD-9 . ALBEMARLE CORP ... 1 .2.BFE .. ...93.0920 |. .. 1,163,657 |. 250,000 1,315,842 |.. (1,959) | .5.010 . 68,125 |....11/29/2017 .. 12/01/2044
013817-AW-1 ..... HOWMET AEROSPACE INC . 1 .2.CFE .. ...99.5020 |. ..290,547 |. ..292,000 .290,646 |.. L1722 | .5.760 . 14,965 |....04/14/2016 .. 10/01/2024
020002-AT-8 ..... ALLSTATE CORP .. 1 L2.AFE .. . 106.6250 |. ..186,594 |. . 175,000 174,985 |.. R ......5.950 . 10,413 |....03/21/2006 .. 04/01/2036 ...
023551-AN-6 ..... HESS CORP 1. ... 2.CFE ..|... . 115.5800 |... 577,902 |.... . 500,000 |.. ....530,128 L (2,360) [oonniiiiiiiiiiiis e e 7125 6.250 . 35,625 |....02/23/2007 ... |....03/15/2033 ...
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025932-AL-8 ..... AMERICAN FINANCIAL GROUP INC. ....vvvvvvvnnnivrrrvnnnns foen ven | nnnnns 1,2 e L 2AFE L 1,414,710 |...83.6140 [........cceee 1,254,210 |oeveennnnnnns 1,500,000 [...oeeeennnnn 1,422,300 [ovivvienninnnns ovveennnns 1,745 | i e 4.500 |...... 38 7(VN [ ) R A 3,000 ....04/17/2019 ...|....06/15/2047 ...
026874-DB-0 ..... AMERICAN INTL GROUP oo |--2.BFE ... .. 887,200 |...79.6890 |... .1,000,000 |.. 894,192 | e 10889 | e e 4.375 |...... 5.050 [JJ ....... . 20,174 |... ....05/30/2018 ...|....01/15/2055 ...
02766P-AJ-3 ..... AMRCN MUSEUM NAT HSTRY .. cevveeees | 1D FE Lol .. 990,210 |...69.6400 |... .1,000,000 |.. 990,778 v oo 282 i e e 3.121 ... 3A70 | ....... .. 14,391 | ....06/11/2021 ...|....07/15/2052 ...
029163-AD-4 ..... MUNICH RE AMERICA CORP .......eeeeeeneeeeeemnieeeeees foo wee [ e [T s .. 1.F FE ..|... . 107.5590 |... ... 500,000 |.. 11833 s o (8,520) e e e 7.450 |...... 6.550 (D ....... e 1,656 |... ....11/04/2005 ...|....12/15/2026 ...
03027X-BW-9 ..... AMERICAN TOWER CORP ... 2 s .. 2.CFE ..|... ...93.6260 |... .1,000,000 |.. 970,352 e foeeni2,930 | e e 4.050 |...... 4.480 MS ...... L 11,025 | ....04/14/2022 ...|....03/15/2032 ...
03030#-AB-0 ..... AMERICAN TRANS CO LLC ... o e TF ] . 105.4920 |... . 500,000 |.. 10500,000 |eeeenneeeeennin feereeeees e e e 5.910 |...... 5.910 [FA ...... L 12,313 | ...02/06/2007 ...|....08/01/2037 ...
031162-CD-0 ..... AMGEN INC A1 [ 2AFE L ...90.2660 |... 846,665 |ooiiiiiiiiiiis e (38) e e e 4.563 |...... 4540 (D ....... e 1,308 |... ....06/14/2016 ...|....06/15/2048 ...
031162-CF-5 ..... AMGEN INC N A |- 2.AFE L. ...90.8940 |... reeeenenneeeenn 500,000 [eeniiiinninn 507,760 oeeeniiieiiiiiis [ (288) [ e e 4.663 |...... 4.530 (D ....... e 1,036 |... ....04/16/2019 ...|....06/15/2051 ...
035240-AE-0 ..... ANHEUSER-BUSCH INBEV 1OR 1. .1.GFE .. . 113.0600 |. ..2,826,509 |. ..(10,890) |. .6.625 |......5.830 . 62,569 ....11/29/2010 .. 08/15/2033
03761U-AH-9 ..... MIDCAP FINANCIAL INVEST 1, .2.CFE .. ...92.9390 |. ..929,390 |. L2249 |. .4.500 |......4.520 ....07/09/2021 .. 07/16/2026
039483-AT-9 ..... [ ARCHER-DANIELS-MIDLAND C .. 1. 1FFE .. . 113.5250 |. ..567,627 |. . 500,000 .504,341 |.. (372) |. .5.936 |......5.800 ....10/25/2007 .. 10/01/2032 ...
040555-CX-0 ..... ARIZONA PUBLIC SERVICE COMPANY 12 .. 1.G FE ..|... ...79.9410 |... 799,413 |.... .1,000,000 |.. ....989,853 o280 e e e 4.200 |...... 4.260 ...01/24/2019 ...|....08/15/2048 ...
04621X-AJ-7 ..... ASSURANT INC ... A1 [ 2B FE L ...98.8750 |... 988,753 |.... .1,000,000 |.. 998,147 s 3B L e 4.900 |...... 4.940 ....03/22/2018 ...|....03/27/2028 ...
053807-AS-2 ..... AVNET INC N A |- 2.CFE ..|... ...98.3780 |... 491,892 |.... ... 500,000 |.. 499,839 | e 85 e e e 4.625 |...... 4.640 ....03/24/2016 ...|....04/15/2026 ...
05463H-AC-5 ... AXIS SPECIALTY FINANCE .... 1 ...83.1120 |... 831,126 |.... .1,000,000 |.. ,000,000 I MR RN 4.900 |...... 4.900 ....12/03/2019 ...|....01/15/2040 ...
05544T-AC-2 ... BHI ARMY GUESTHOUSES LLC .. ...98.1490 |... 634,152 |.... ... 646,107 |.. 670,762 e (4,807) |oeeeeeeeeeens e s 7.650 |...... 6.680 ....09/12/2013 ...}|....12/31/2030 ...
05723K-AF-7 ..... BAKER HUGHES LLC/CO-OBL ... ...84.5840 |... ,268,774 |.... .1,500,000 |.. 1 P R R P17 PO N RN 4.080 |...... 4.590 ....04/23/2019 ...|....12/15/2047 ...
059165-EM-8 ..... BALTIMORE GAS & ELECTRIC .. ...67.9140 |... 679,149 |.... .1,000,000 |.. 930,949 e 1816 oo e s 2.900 |...... 3.290 ...03/15/2021 ...|....06/15/2050 ...
06051G-HA-O ..... BANK OF AMERICA CORP .... ...84.0450 |... 840,459 |.... .1,000,000 |.. ....936,465 PP 570 0 AR AR RN 3.946 |...... 4.360 ....01/24/2019 ...|....01/23/2049 ...
06051G-HS-1 ..... BANK OF AMERICA CORP . .. 88.0170 |. ..264,053 |. . 300,000 .299,862 |.. .4.330 |......4.330 ....03/13/2019 .. 03/15/2050
06051G-JN-0 ..... BANK OF AMERICA CORP . ...76.9210 |. ..384,609 |. . 500,000 .522,669 |.. .3.483 |......3.230 ....06/26/2021 .. 03/13/2052
066836-AC-1 ..... BAPTIST HLTH SFL OBL GR . ...59.6570 |. ..894,868 |. .1,500,000 .1,500,000 |.. . ......3.110 ....08/04/2021 .. 11/15/2071
066840-AB-8 ..... BAPTIST HEALTHCARE ......cevvnniiiiiinniniiniiniinnenenns foen o ...73.7810 |. .737,817 .1,000,000 1,002,713 |.. .3.540 |......3.520 ....10/20/2020 .. 08/15/2080 ...
070101-AH-3 ..... BASIN ELECTRIC PWR COOP .....eeeeeeeeeeeeeeeeneieeees fen o ...87.3420 |. ..436,710 . 500,000 .509,393 |.. 4.750 |......4.610 ...05/17/2018 .. 04/26/2047 ...
070101-D*-8 ..... BASIN ELEC PWR COOPERATIVE .. . 117.2150 |... 388,112 |.... 331,111 .. LB | e i e 8.200 |...... 8.200 ....11/25/2008 ...|....12/17/2038 ...
07177M-AN-3 ..... BAXALTA INC ...99.6140 |... 742,128 |.... ..745,000 |.. 788,559 [ceeeeeeniiieeee eeeemenee (1,183) [ oo e 5.250 |...... 4.800 ....12/06/2016 ...|....06/23/2045 ...
075887-BX-6 ..... BECTON DICKINSON & CO ...93.3780 |... 933,786 |.... .1,000,000 |.. B [0[VJ[V[V N R A R R R 4.669 |...... 4.660 ....06/22/2017 ...|....06/06/2047 ...
084659-AR-2 ..... BERKSHIRE HATHAWAY ENERG .. ...87.5760 |... 875,770 |.... .1,000,000 |.. 1,003,122 |oeeeieieeeiiiees [ (69) | oo e 4.450 |...... 4.420 ....01/03/2019 ...|....01/15/2049 ...
084664-CR-0 ..... BERKSHIRE HATHAWAY FIN .... . ...93.1830 |... 931,831 |.... .1,000,000 |.. o1 VB T R R0 < I AR RN AR 4.250 |...... 4.310 ....01/03/2019 ...|....01/15/2049 ...
09062X-AD-5 ..... BIOGEN INC ..eeeeeeeeeeeeeeee e e e e eeeene e ees foen e .. 992,940 |...98.1930 |... 981,932 |.... .1,000,000 |.. 10:993,956 |oeeeeiieeeeiis e T e e s 5.200 |...... 5.240 ...09/10/2015 ...|....09/15/2045 ...
097023-CW-3 . BOEING CO .... 606,415 |. 103.5550 |. . 500,000 599,934 |.. .5.805 |[......4.490 ....08/05/2020 .. 05/01/2080 ...
099724-AH-9 ..... [BORGWARNER INC ...82.2440 |. .1,800,000 . 1,648,455 |.. .4.375 |......5.020 ....01/14/2016 .. 03/15/2045
099724-AN-8 ..... BORGWARNER INC ... ...99.3180 |. . 200,000 .201,126 |.. .5.000 |......4.660 ... 11/29/2017 .. 10/01/2025
10115C-AA-2 ... BOSTON UNIVERSITY . 101.4760 |. .1,000,000 .996,317 |.. .5.200 |......5.220 ....08/17/2011 .. 10/01/2045
102291-AA-9 ..... BOWDOIN COLLEGE ..... ...82.8840 |. . 500,000 478,686 |.. .4.693 |......4.900 ....06/13/2017 .. 07/01/72112 ...
106230-AC-9 ..... BRAZOS SECURITIZATN LLC . 103.2710 |... .2,750,000 |.. 2,745,088 |...eeieiiiiieees e 486 | e e 5.413 |...... 5.420 ... 12/12/2022 ...|....09/01/2050 ...
10922N-AF-0 ..... BRIGHTHOUSE FINANCIAL IN ...oeiiiiiiiiiiiiiiiieeeees foen e ...79.4800 |... .1,000,000 |.. 982,409 |.eeveniiiiiiiins foeiiiinn 397 | e e 4.700 |...... 4.820 ....08/23/2017 ...|....06/22/2047 ...
110122-CR-7 ..... BRISTOL-MYERS SQUIBB CO ... .. 86.7760 |... .1,000,000 |.. ....1,156,173 e (8,879) | e s 4.250 |...... 3.330 ....03/09/2021 ...|....10/26/2049 ...
11041R-AL-2 ..... BAE SYSTEMS FINANCE INC ... . 107.8780 |... .1,500,000 |.. ... 1,561,207 L (15,245) [ | e 7.500 |...... 6.180 ....01/29/2008 ...|....07/01/2027 ...
12189L-AE-1 ... BURLINGTN NORTH SANTA FE .. . 104.7110 |... ... 500,000 |.. e (B,01) oo e s 5.400 |...... 4.150 ....08/21/2019 ...|....06/01/2041 ...
124857-AJ-2 ..... PARAMOUNT GLOBAL ...80.2270 |... reeevneennennn 3,500,000 [o.nniiinnnnnn 3,578,949 s e (2,758) [ e e 4.850 |...... 4.660 ....12/07/2012 ...|....07/01/2042 ...
125054-AA-9 ..... CCHM PROPERTY HOLDINGS LP . . 102.5770 |... 687,813 |.... 670,530 [cooeeeeeeniiieeee eeeemnnieeeeenne e e e 6.340 |...... 6.340 ...03/31/2011 ...|....12/31/2031 ...
125523-BF-6 ..... CIGNA GROUP/THE ..... . 101.0380 |... ..2,020,772 |.... . 01,988,589 [ vl 374 e e e 5.875 |...... 5.920 ....03/02/2011 ...|....03/15/2041 ...
125523-CD-0 CIGNA GROUP/THE ..... . 109.6320 |. ..548,160 |. . 500,000 .552,046 |.. (1,729) | .6.125 |......5.220 ....03/24/2016 .. 11/15/2041 ...
12636Y-AB-8 ..... CRH AMERICA FINANCE INC ....oiivivvvnniiiiiiiiiniiniinnnns 1.. .. 994,220 |...89.4550 |... 894,553 |.... .1,000,000 |. ....994,937 Ln 122 [ e e 4.400 |...... 4.430 ...05/02/2017 ... |....05/09/2047 ...
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126408-HK-2 ..... L0 R R RN 1,2 e L AGFE e 870,370 |...89.0320 ,000,000 f..oevvvvennnnnnns 871,512 [coveiiiiiiiiiiies v 1,142 | [ e 4.300 |...... 5.240 ....07/27/2023 ...|....03/01/2048 ...
126408-HL-0 ..... CSX CORP |- 2.AFE L. .. 989,050 |...91.7320 |... .1,000,000 |.. 989,442 oo e T s e e 4.650 |...... 4.700 ....02/21/2018 ...|....03/01/2068 ...
13034V-AA-2 ..... CALIFORNIA INSTITUTE OF ... |- 1.DFE ... ..619,015 |...88.5850 |... ... 500,000 |.. 818,391 | e (189) | e e 4.700 |...... 3.770 ....12/18/2019 ...|....11/01/2111 ...
13034V-AC-8 ..... CALIFORNIA INSTITUTE OF ... |- 1.DFE ... ,471,590 |...80.4270 |... .1,500,000 |.. e 1471865 [ e 18 e e e 4.283 |...... 4.360 ....03/05/2018 ...|....09/01/2116 ...
14040H-CT-0 ..... CAPITAL ONE FINANCIAL CO .. |- 2.AFE L ..500,000 |...98.1230 |... 490,617 |.... ... 500,000 |.eveniiieennnnn 500,000 [oiiiiiiiiiiiii Jovvniiiniiiiiis o e e 5.268 |...... 5.260 ....06/056/2022 ...|....05/10/2033 ...
141781-BR-4 ..... CARGILL INC .. 1.F FE ..|... .. 494,325 |...73.1780 |... 365,893 |.... ... 500,000 |.. 494,633 |.eevneeeeeinies oo 121 | e s 3125 |...... 3.180 ...05/21/2021 ...|....05/25/2051 ...
14310F-AA-O ..... CARLYLE HOLDINGS 11 FIN .. 1.G FE ..|... ,168,210 |...97.4250 |... 974,258 |.... .1,000,000 |.. e 1,142,436 [ e (A7) s e e 5.625 |...... 4.510 ....08/23/2017 ...|....03/30/2043 ...
149123-CE-9 ..... CATERPILLAR INC .. 1.F FE ..|... ..519,215|...96.6710 |... 483,358 |.... ... 500,000 |.. e B18518 e [ (188) e e s 4.750 |...... 4.540 ....01/24/2019 ...|....05/15/2064 ...
14916R-AD-6 ..... COMMONSPIRIT HEALTH .1.GFE .. 952,350 |...86.2490 |. ..862,495 |. .1,000,000 .960,470 |.. .4.350 |......4.680 ....08/23/2017 .. 11/01/2042
14918A-AD-1 ..... CATHOLIC HEALTH SERVICES .. . 1.GFE .. ,000,000 |...71.0750 |. ..710,758 |. .1,000,000 .1,000,000 |.. .3.368 |......3.360 ....08/26/2020 .. 07/01/2050
15189Y-AD-8 ..... CENTERPOINT ENERGY RESOU L2.AFE .. ,469,888 |. 106.3400 |. ,329,254 | . 1,250,000 1,398,723 |.. .6.250 |[......5.000 ....06/05/2012 .. 02/01/2037 ...
166756-AT-3 ..... CHEVRON USA INC .. 1.DFE ..|... .. 993,360 |. 114.0670 |... ,140,672 |.... .1,000,000 |.. 994,893 |.eeveiiieeeeeiies e 186 e e e 6.000 |...... 6.040 ...02/15/2011 ...|....03/01/2041 ...
166756-AV-8 ..... CHEVRON USA INC .. 1.DFE ..|... ..510,060 |...97.2310 |... . 500,000 |.. 508,366 |......ccvvniiiiee evrnnnnnnnnn (238) o o e 5.050 |...... 4.910 ....06/05/2015 ...|....11/15/2044 ...
166756-Al-6 ..... CHEVRON USA INC .. 1.DFE ..|... ,043,500 |...99.5540 |... .1,000,000 |.. n1,088,684 |...ooiiiiiiiiies e (914) [ e e 4.950 |...... 4.670 ....11/29/2017 ...|....08/15/2047 ...
171232-A0-4 ... CHUBB CORP .. 1.F FE ..|... .. 499,790 |. 110.5560 |... . 500,000 |.. 899,862 | el T e e 6.000 |...... 6.000 ....05/08/2007 ...|....05/11/2037 ...
172062-AF-8 ..... CINCINNATI FINL CORP . B .. 1.G FE ..|... ..988,100 |. 107.2190 |... .1,000,000 |.. 996,112 | el 736 e [ e 6.920 |...... 7.020 ....05/09/2005 ...|....05/15/2028 ...
172520-AG-5 ..... CINTAS CORPORATION NO. 2 .. N .. 1.G FE . ,069,870 . 108.9990 |... .1,000,000 |.. 1,067,904 [ e (1,966) [ o e 6.150 |...... 5.400 ...06/08/2023 ...|....08/15/2036 ...
17327C-AB-9 ..... CITIGROUP INC L2 .. .. 1.GFE . ,500,000 |...82.7500 |... ,241,250 |.... .1,500,000 |.. 1,789,642 o et 70,669 [ [ e 0.000 |...... 4.060 ....08/06/2019 ...|....08/13/2049 ...
18600T-AA-O ..... CLEVELAND CLINIC FOUND N .1 ,263,020 |...93.8970 |... 938,974 |.... .1,000,000 |.. 1,261,765 [ o (883) [ e e 4.858 |...... 3.820 ....12/18/2019 ...|....01/01/2114 ...
191216-DL-1 ..... COCA-COLA CO/THE ... 1 1. ...75.5180 |. . 1,182,772 | .1,500,000 . 1,437,634 |.. .3.000 |......3.230 ....05/12/2021 .. 03/05/2051
195869-AL-6 ..... COLONIAL PIPELINE CO . 1. 1. . 104.6160 |. .. 3,138,487 |. .3,000,000 . 3,063,303 |.. .6.375 |......6.140 ....01/23/2008 .. 08/01/2037
20268J-AD-5 . COMMONSPIRIT HEALTH ... 1, 1. ...79.1590 |. ..791,594 |. .1,000,000 968,718 |.. .3.817 |......4.010 ....11/08/2019 .. 10/01/2049
202795-JY-7 ..... [ COMMONWEALTH EDISON CO 1 1. . 101.5370 |. 015,371 .1,000,000 .997,647 |.. .5.300 |......5.310 ....01/03/2023 .. 02/01/2083 ...
20369E-AB-8 ..... COMMUNITY HOSPITALS OF | N A 1. ...96.8920 |. ..608,482 . 628,000 628,000 |.. .5.433 |......5.430 ...06/04/2015 .. 05/01/2045 ...
20369E-AE-2 ..... COMMUNITY HEALTH NETWORK .. 12 1.F FE . ,000,000 |...67.1360 |... 671,366 |.... .1,000,000 |.. e 1,000,000 [oeeniiiiiiiinnes v o o e 3.099 |...... 3.090 ...08/18/2020 ...|....05/01/2050 ...
2044%E-EE-2 ..... PNC BANK NA 1.G FE . .. 118,607 |...98.7340 |... 117,498 |.... . 119,000 |.. 18,93 e e B e e e 5.900 |...... 5.920 ....03/14/2006 ...|....04/01/2026 ...
205887-AF-9 ..... CONAGRA BRANDS INC .... 2.CFE .. 305,718 |. 105.5150 |... 289,112 |.... ..274,000 |.. ....280,939 e (2,283) | e e 71425 |...... 6.110 ....11/15/2006 ...|....10/01/2026 ...
205887-AR-3 ..... CONAGRA BRANDS INC .... . 107.7430 |... 808,079 |.... ... 750,000 |.. ....760,053 e (L) s o oo 7.000 |...... 6.660 ....08/07/2007 ...|....10/01/2028 ...
205887-CE-0 ..... CONAGRA BRANDS INC .... ...96.8360 |... 968,363 |.... .1,000,000 |.. 000995,400 |oevviiiiiiiiis o 86 e e e 5.400 |...... 5.430 ....10/15/2018 ...|....11/01/2048 ...
207597-EP-6 ..... CONNECTICUT LIGHT & PUR . 102.0530 |... .1,530,806 |.... .1,500,000 |.. e 1,496,893 [oeeniiiiiiiiiiees e B8 [ e e 5.250 |...... 5.260 ...01/03/2023 ...|....01/15/2053 ...
209111-FK-4 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ...83.0700 |. ..830,707 |. .1,000,000 994,243 |.. .4.300 |......4.330 ....07/19/2018 .. 12/01/2056 ...
209111-FN-8 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ...82.6580 |. ..826,580 |. .1,000,000 .950,856 |.. .4.000 |......4.270 ....05/31/2018 .. 11/15/2057
21036P-AT-5 ..... CONSTELLATION BRANDS INC .. ...89.1110 |. ..891,110 |. .1,000,000 .996,130 |.. 92| .4.500 |......4.520 ....06/02/2017 .. 05/09/2047
219023-AC-2 ..... | INGREDION INC .. ,054,950 |. 109.0680 |. ..1,090,680 |. .1,000,000 1,038,091 |.. (1,804) | .6.625 |......6.200 ....09/14/2010 .. 04/15/2037
219350-AV-7 ..... [CORNING INC .... ,993,920 |. 102.4670 |. .. 2,049,358 |. .2,000,000 . 1,995,549 |.. .5.750 |......5.770 ....02/25/2011 .. 08/15/2040 ...
224044-BY-2 ... COX COMMUNICATIONS INC .. .. 499,905 |...86.5970 |... 432,988 |.... ... 500,000 |.. 499,936 |-evvnneeeeeiiies fereeieeiie 2 s e e 4.700 |...... 4.700 ...11/26/2012 ...|....12/15/2042 ...
22822V-AF-8 ..... CROWN CASTLE INC . .. 992,070 |...86.6220 |... 866,228 |.... .1,000,000 |.. 993,025 |.oeveeniiiiiiiins foeniiiinnn s 199 | e e 4.750 |...... 4.800 ....04/26/2017 ...|....05/15/2047 ...
231021-Ad-5 ... CUMMINS INC ,186,660 |. 108.7380 |... .2,000,000 |.. e 2,064,635 |oeeeeeiniiieeee feeeeeeen (13,210) [ o e 71425 |...... 6.230 ....12/09/2010 ...|....03/01/2028 ...
23311R-AA-4 ... DCP MIDSTREAM OPERATING ... ...1,090,230 |. 109.8990 |... .1,000,000 |.. e 1,083,525 [ e (2,907) v o e 6.750 |...... 6.060 ....03/24/2011 ...|....09/15/2037 ...
24703T-AK-2 ..... DELL INT LLC / EMC CORP ... .. 1,488,680 |. 131.3260 |... .1,000,000 |.. e 1,456,802 e e (11,282) [ o e 8.350 |...... 4.920 ....12/02/2020 ...|....07/15/2046 ...
24715@-AB-0 ..... DELOITTE LLP SER B .. 454,091 |. 109.8480 |... 854,369 i e (138) e e e 7.320 |...... 7.320 ....07/18/2008 ...|....08/20/2033 ...
254687-CT-1 ..... WALT DISNEY COMPANY/THE .. 271,688 |. 100.0690 |... 250,174 |.... 250,102 |eeeeeeeeeiis feee (1,894) | e s 7.750 |...... 6.940 ...02/21/2008 ...|....01/20/2024 ...
25470D-AJ-8 ..... DISCOVERY COMMUNICATIONS ,063,430 |...83.3800 |... 833,802 |.... . DR TN 051G R RN (- (- AU R N 4.875 |...... 4.430 ....11/13/2019 ...|....04/01/2043 ...
25470D-BG-3 . DISCOVERY COMMUNICATIONS 993,920 |...85.8560 |. ..858,566 |. .1,000,000 994,344 |.. .5.300 |[......5.340 ....05/16/2019 .. 05/15/2049 ...
26078J-AF-7 ..... DUPONT DE NEMOURS INC ... .. 1,111,570 ). 103.9260 |.............. 1,039,266 |.... .1,000,000 |. 01,108,673 | i (2,288) | o e 5.419 |...... 4.700 ...03/12/2020 ... |....11/15/2048 ...
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26186R-AA-9 ..... DREXEL UNTVERSITY ..ovivviiiiiiiiiiiieeeceiiieeeeeenns foee ven | s T L1EFE e 1,500,000 |...73.0540 [....oevvennnn 1,095,814 ,500,000 f...cccvvnnnnns 1,500,000 |oveenevrivvnnnes foorvvmmniiiiiins e o e 3.215 |...... 3210 [MN coeees v 8,038 ....07/15/2020 ...|....05/01/2050 ...
26441C-AY-1 ..... DUKE ENERGY CORP |--2.BFE ... .. 900,630 |...79.4910 |... .. 794,912 |.... 1,000,000 |-eveenieeeennnn 911,128 [ 2,059 [ e [t 3.950 |...... 4.560 [FA ...... e 14,922 | ....05/17/2018 ...|....08/15/2047 ...
266228-C@-2 ..... DUQUESNE LIGHT COMPANY 1,000,000 |...82.2670 |... 822,673 |.... 1,000,000 |..evenreeeenna 1,000,000 [oiiiininiiiins Jovvnniniiiiiiins oo e e 4.760 |...... 4.760 |FA ...... .... 19,833 |[... ....02/01/2012 ...|....02/03/2042 ...
26882P-AR-3 ..... ERAC USA FINANCE LLC . 1,079,820 |. 112.9090 |... ,129,098 |.... 1,000,000 |-eeeeneeeeenn. 1,048,822 [oooeiieiiiiiiii e (3,281) [ e [ 6.700 |...... [SHVCIVN [0 R AR 5,583 |... ....08/17/2010 ...|....06/01/2034 ...
26884A-BH-5 ..... ERP OPERATING LP .. 994,580 |...79.0760 |... 790,762 |.... 1,000,000 |.eevenniieennnnnn995,159 [ o 121 [ e e 4.000 |...... 4.030 [FA ...... .. 16,667 |... ....03/26/2019 ...|....08/01/2047 ...
28932M-AD-7 ... ELM RD GENERATING STAT .... ...1,098,930 |...99.7100 |... 997,102 |.... .1,000,000 |.. 083,141 |eeeeeeeiiieee [ (3,825) | oo e 6.090 |...... 5.350 ...07/13/2011 ... |....02/11/2040 ...
28932M-Ad-4 ... ELM RD GENERATING STAT .... .. 1,500,000 |...92.0920 |... ,381,380 |.... .1,500,000 |.. BR[O [V[V N R R R R R 5.848 |...... 5.840 ....01/12/2011 ...|....01/19/2041 ...
202480-AJ-9 ... ENERGY TRANSFER LP .... ...87.7140 |... 877,149 |.... .1,000,000 |.. 1 0907,826 e feeeni2,830 | e e 5.000 |...... 5.770 ....05/07/2015 ...|....05/15/2044 ...
29273R-AP-4 ..... [ENERGY TRANSFER LP . . 100.5840 |. ..452,631 |. ..450,000 449,135 |.. .6.050 |......6.060 ....06/09/2011 .. 06/01/2041
29364G-AK-9 . ENTERGY CORP ... ...75.4150 |. .. 754,154 |. .1,000,000 1,092,754 |.. .3.750 |......3.220 ....01/11/2021 .. 06/15/2050
29365T-AD-6 ..... [ENTERGY TEXAS INC .. ...93.2930 |. ..606,408 |. . 650,000 .648,996 |.. .5.150 |......5.160 ....06/18/2015 .. 06/01/2045 ...
293791-AT-6 ..... ENTERPRISE PRODUCTS OPER .. . 104.4100 |... 522,052 |.... . 500,000 |.. 82,085 oo feeeeeee s 1,087 e [ e 5.750 |...... 6.200 ...12/12/2006 ...|....03/01/2035 ...
20379V-BJ-1 ... ENTERPRISE PRODUCTS OPER .. ...95.3930 |... 953,930 |.... .1,000,000 |.. ORI X 20 O RPN (c(+) ) AR AP RN 4.900 |...... 4.620 ....11/29/2017 ...|....05/15/2046 ...
20717P-AS-6 ..... ESSEX PORTFOLI0 LP ...85.6170 |... 856,173 |.... .1,000,000 |.. 980,913 [oeeeeiiiiiieee eeeemreeeee 21 e e e 4.500 |...... 4.630 ....04/30/2018 ...|....03/15/2048 ...
31428X-BD-7 ..... FEDEX CORP ...81.4240 |... ,221,360 |.... .1,500,000 |.. 461,062 |eveeiiiiiiines o 279 e [ e 4.500 |...... 4.630 ....04/03/2018 ...|....02/01/2065 ...
31620M-AU-0 ..... FIDELITY NATL INFO SERV ... ...84.5140 |... 422,572 |.... ... 500,000 |.. 493,224 |.ooeeeiiiiiieee e 168 [ e [t 4.500 |...... 4.590 ....08/11/2016 ...|....08/15/2046 ...
31620M-AZ-9 ..... FIDELITY NATIONAL INFORM .. ...85.9930 |... 859,930 |.... .1,000,000 |.. 981,583 | o387 e e e 4.750 |...... 4.880 ....05/14/2018 ...|....05/15/2048 ...
345397-C2-7 ... FORD MOTOR CREDIT CO LLC .. ...97.5540 |... 487,774 |.... ... 500,000 |.. 0500,000 |-eeenneeeeennis feeeeeeeis e e e 4.950 |...... 4.950 ...08/23/2022 ... |....05/28/2027 ...
349631-AG-6 ..... BEAM SUNTORY INC . 105.3550 |... ,053,558 |.... .1,000,000 |.. 994874 s o936 | [ 6.625 |...... 6.750 ....11/13/2001 ...|....07/15/2028 ...
34964C-AH-9 ..... [FORTUNE BRANDS INNOVATIO . 104.4750 |. .. 1,044,750 |. .1,000,000 .998,430 |.. .5.875 |......5.890 ....06/06/2023 .. 06/01/2033
35137L-AK-1 ..... FOX CORP .. ...96.4390 |. .. 1,928,783 |. .2,000,000 .2,237,012 |.. .5.576 |......4.750 ....04/16/2019 .. 01/25/2049
358885-AA-9 ..... FROEDTERT & CMNTY HLTH .. ...91.4840 |. 1,829,680 |. .2,000,000 .2,000,000 |.. .4.686 |......4.680 ....03/11/2015 .. 04/01/2045
361448-AU-7 ..... GATX CORP e e [ e ...93.6620 |. 936,626 .1,000,000 .1,052,833 |.. .5.200 |......4.780 ....09/21/2016 .. 03/15/2044 ...
361448-AX-1 ..... GATX CORP .. e e e e e e e e e e e e e eeen fren e ...82.0730 |. ..820,738 .1,000,000 .997,826 |.. .4.500 |......4.510 ...02/03/2015 .. 03/30/2045 ...
369604-BF-9 ..... GENERAL ELECTRIC CO ...83.9910 |... 839,917 |.... .1,000,000 |.. 925,740 e el 2815 L [ 4125 |...... 4.720 ....03/12/2020 ...}|....10/09/2042 ...
37045V-AZ-3 ..... GENERAL MOTORS CO s . 102.2450 |... 511,227 |.... . 500,000 |.. 476,173 [ooeeeeeeeiiieeee Joeeenneees 1,693 [ oo e 5.600 |...... 6.310 ....02/28/2023 ...|....10/15/2032 ...
37310P-AC-5 ..... GEORGETOWN UNIVERSITY ... 1,010,800 |...88.1330 |... 881,333 |.... .1,000,000 |.. ,009,744 |oeeeniiiiiiiiinns o (219) | [ e 4.315 |...... 4.250 ....01/14/2019 ...|....04/01/2049 ...
375558-AS-2 ... GILEAD SCIENCES INC . 106.7440 |... ,067,449 |.... .1,000,000 |.. 998,214 |eeeeeeeeeeiies oo B8 e e s 5.650 |...... 5.660 ....12/06/2011 ...|....12/01/2041 ...
38141G-VS-0 ..... GOLDMAN SACHS GROUP INC . ...94.7510 |... 947,514 |.... .1,000,000 |.. ORI R AP (- 272) I RO R RN 4.750 |...... 4.660 ....01/24/2019 ...|....10/21/2045 ...
38141G-XA-7 ..... GOLDMAN SACHS GROUP INC ... .. 486,015 |...90.4240 |... 452,124 |.... ... 500,000 |.. 488,591 [ eeeenneeeeen 508 [ e e 4.411 ... 4.620 ...04/30/2018 ...|....04/23/2039 ...
38148L-AF-3 ..... GOLDMAN SACHS GROUP INC . 1,050,370 |...96.6710 |. ..966,716 |. .1,000,000 .1,043,340 |.. .5.150 |......4.820 ....11/17/2016 .. 05/22/2045 ...
39121J-AE-0 ..... GREAT RIVER ENERGY .... 884,454 . 104.2530 |. ..922,072 |. ..884,454 .884,454 |.. .6.254 |......6.250 ....06/21/2007 .. 07/01/2038
391382-AB-4 . GREAT-WEST LIFECO FINANCE (DELAWARE) LP 499,155 |...84.2470 |. ..421,239 | . 500,000 .499,255 |.. .4.150 |......4.160 ....04/17/2019 .. 06/03/2047
391380-AC-9 ..... [GREAT-WEST LIFECO FIN 18 . 1,000,000 |...89.4260 |. ..894,262 |. .1,000,000 .1,000,000 |.. .4.581 |......4.580 ....05/14/2018 .. 05/17/2048
402740-AB-0 ..... GULFSTREAM NATURAL GAS . 2,002,190 |. 100.5500 |. ..2,011,011 |. .2,000,000 ,000,787 |.. .6.190 |......6.160 ....06/28/2010 .. 11/01/2025 ...
404119-BS-7 ..... HCA INC . 100.8500 |... ... 500,000 |.. 502,983 |eeeeeeeeeennies feeeeeee s (1,885) | e s 5.875 |...... 5.490 ...03/09/2016 ...|....02/15/2026 ...
404119-CB-3 ..... HCA INC ...70.4170 |... .1,000,000 |.. 995,268 |oeeeiiiiiiiins e 1000 | e e 3.500 |...... 3.520 ....06/21/2021 ...|....07/15/2051 ...
412822-AE-8 ..... HARLEY-DAVIDSON INC ... ...80.2220 |... .1,000,000 |.. 969,848 oo el T8 e e e 4.625 |...... 4.850 ....05/17/2018 ...|....07/28/2045 ...
413875-AN-5 ... L3HARRIS TECH INC . 108.3900 |... ..450,000 |oeevvvenninnnnnn 466,558 [ouniiiiiiiiiiinns i (8562) [ e e 6.150 |...... 5.800 ....01/24/2011 ...|....12/15/2040 ...
41652P-AB-5 ..... HARTFORD HEALTHCARE CORP .. ...99.8650 |... 22,500,000 |-eeeunieeeennn 2,594,313 [ e (2,845) [ e [t 5.746 |...... 5.420 ....12/15/2016 ...|....04/01/2044 ...
42217K-BB-1 ... WELLTOWER OP LLC ...92.6080 |... .1,000,000 |.. . n 213 [ e [ 5125 |...... 5.180 ....11/27/2012 ...|....03/15/2043 ...
423074-AF-0 ..... KRAFT HEINZ FOODS CO .... . 106.8390 |... 534,198 |.... ... 500,000 |.. ....495,246 872 e e et 6.375 |...... 6.620 ...07/17/2009 ...|....07/15/2028 ...
42307T-AG-3 ..... KRAFT HEINZ FOODS CO . . 112.5810 |... 562,910 |.... ... 500,000 |.. 534,362 2 (3,207) [euniiis e e 6.750 |...... 5.690 ....09/15/2005 ...|....03/15/2032 ...
42824C-AY-5 ... HP ENTERPRISE CO . . 107.8780 |. .. 2,157,574 |. .2,000,000 .2,085,905 |.. (1,961) | .6.350 |[......5.990 ... 12/05/2017 .. 10/15/2045 ...
431116-AC-6 ..... HIGHVARK INC ...oiiiiviiiiiiiiiiiiii i cceaiias ...97.5900 [.....coeennnns 2,927,703 |.... .3,000,000 |. ....3,076,638 2 (2,526) [ i o, 6.125 |...... 5.880 .. 183,750 |....01/20/2012 ...]....05/15/2041 ...
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437076-AV-4 ..... HOME DEPOT INC ..eevveeeeiiiieieccniiineeeceviieeeeennns foee ven | s 1,2 e L AFFE e 1,039,520 |. 111.8050 |........eenn.. 1,118,055 | 1,000,000 [..eeveevennnnn 1,039,159 [ooiiiiiiiiiinnns Jovvvennene e (361) e o e 5.950 |...... 5.580 ....00/26/2023 ...|....04/01/2041 ...
444859-AZ-5 ... HUMANA  INC |--2.BFE ... ..561,780 |. 122.1930 |... . 500,000 |oeeerrnnneeeeenn545,926 [oueeiiiiiiiiiiees oo (L 774) | oo e 8.150 |...... 7.120 ....08/18/2010 ...|....06/15/2038 ...
454889-AN-8 ..... INDIANA MICHIGAN PONER .. | 1.GFE L. 1,663,120 |. 106.6340 |... 01,750,000 |ovevennennnnnn 1,691,621 [ e 2741 [ e e 6.050 |...... 6.420 ....02/11/2008 ...|....03/15/2037 ...
455434-BL-3 ..... INDIANAPOLIS PR & LIGHT ..oeeeeenneeeeceeieeeeeeenn [ vee [ [T e .. 1.G FE ..|... ,499,865 |. 107.9810 |... .1,500,000 |.. ceeD e e 6.600 |...... 6.600 ....06/12/2007 ...|....06/01/2037 ...
455434-BU-3 ...... INDIANAPOLIS PR & LIGHT .. 2 s .. 1.F FE ..|... .. 999,390 |...88.7270 |... .1,000,000 |.. 999,425 12 e [ e 4.875 |...... 4.870 ....11/06/2018 ...|....11/01/2048 ...
45685E-AJ-5 ... VOYA FINANCIAL INC |--2.BFE ... 1,113,030 |...97.7830 |... .1,000,000 |.. ,095,745 e (2,863) |oeeeeneeeeeens e s 5.700 |...... 4.930 ...01/13/2017 ...|....07/15/2043 ...
456866-AL-6 ..... TRANE TECHNOLOGIES CO LL .. B |- 2.AFE L. .. 118,425 |. 102.3700 |... ... 103,000 |.. 104,029 e (2,274) [ | e 7.200 |...... 5.150 ....09/28/2005 ...|....06/01/2025 ...
458140-BM-1 ..... INTEL CORP 1 .. 1.F FE ..|... ,254,280 |...94.4780 |... .1,000,000 |.. ,238,580 e (5,783) oo e e 4.750 |...... 3.350 ....08/08/2021 ...|....08/25/2050 ...
458340-AB-5 . INTEGRIS BAPTIST MEDICAL 1, 1FFE .. ...74.9320 |. .1,000,000 .1,000,000 |.. .3.675 |......3.670 ....10/08/2020 .. 08/15/2050
459506-AL-5 . INTL FLAVOR & FRAGRANCES 1 .2.CFE .. ...84.8740 |. .1,000,000 997,322 |.. .5.000 |......5.010 ....10/11/2018 .. 09/26/2048
465685-AH-8 ..... [ ITC HOLDINGS CORP ..... 1 .2.BFE .. 1, ...96.5690 |. . .1,500,000 1,496,747 |.. .5.300 |......5.310 ....06/26/2013 .. 07/01/2043 ...
46625H-HV-5 ... JPMORGAN CHASE & CO ... .. 1.F FE ..|... 1, . 103.9050 |... 1,558,583 |.... .1,500,000 |.. 498,533 |.eeieiiieeein e 52 e e [t 5.500 |...... 5.500 ...06/21/2011 ...|....10/15/2040 ...
46625H-JM-3 ... JPMORGAN CHASE & CO ... .. 1.G FE ..|... .. 1,716,958 |. 104.7740 |... 1,571,618 |.... .1,500,000 |.. ,687,827 e (B,772) [ | e 5.625 |...... 4.640 ....02/27/2019 ...|....08/16/2043 ...
48203R-AD-6 ..... JUNIPER NETWORKS INC . |--2.BFE ... .. 1,088,490 |. 102.5450 |... 1,025,453 |.... .1,000,000 |.. ,073,480 e (2,568) |oeeeeneeeeeeis e s 5.950 |...... 5.290 ....08/21/2017 ...|....08/15/2041 ...
48250A-AA-1 ... KKR GROUP FINANCE CO T11 .eveeviiiiiiinniiiiininnennens foeevee [ e [T .. 1.F FE ..|... 1,031,880 |...91.4260 |... .1,000,000 |.. ,027,763 U C:0/:) ) O R RN 5125 |...... 4.900 ....03/07/2018 ...|....06/01/2044 ...
483050-AG-8 ..... KAISER FOUNDATION HOSPIT 2 s .. 1.DFE ..|... ...1,508,505 |...71.2220 |... .1,500,000 |.. ,508,016 e (192) [eeeeeiiis e fes 3.002 |...... 2.970 ....06/14/2021 ...|....06/01/2051 ...
49177J-AR-3 ..... KENVUE INC ..eoiiiiiiieiecieii e [een e 2 s .. 1.F FE ..|... 1,010,510 |. 104.5310 |... .1,000,000 |.. ,010,486 [...ooevvveiiiiinn Jovvniiieen (24) [ i e 5.200 |...... 5.130 ....07/27/2023 ...|....03/22/2063 ...
49327M-3E-2 ... KEY BANK NA e eeee e eeeemns o vee [ [T .. 2.AFE ..|... .. 939,360 |...96.9370 |... 969,376 |.... ,000,000 .. 957,724 18,364 e e s 4.150 |...... 6.980 ...08/29/2023 ... |....08/08/2025 ...
50075N-AC-8 ..... MONDELEZ INTERNATIONAL .. .. 2.AFE ..|... . 110.8860 |... 217,215 |.... s 261,162 2 (1,000) [ e e 6.500 |...... 5.780 ....12/18/2006 ...|....11/01/2031 ...
50075N-AT-1 ..... MONDELEZ INTERNAT |ONAL .. 2.AFE .. . 114.7320 |. .. 3,155,130 |. 750,000 .2,851,268 |.. (4,425) |. .6.875 |......6.460 ....08/20/2009 .. 02/01/2038
501044-CN-9 ..... [KROGER CO/THE .. L2.AFE .. ...97.6200 |. .. 2,440,505 |. 500,000 .2,391,691 |.. .5.400 |......5.800 ....02/16/2011 .. 07/15/2040
50203U-AA-1 ..... [LBJ INFRASTRUCTURE GROUP .2.BFE .. ...68.8890 |. ..688,890 |. .1,000,000 1,000,000 |-evveeeeeeeeiies foeeeeeeeiis .3.797 |......3.790 ....12/08/2021 .. 12/31/2057
50540R-AS-1 . LABORATORY CORP OF AMER .2.BFE .. ...92.1530 |. 843,075 .2,000,000 . 1,994,404 |.. .4.700 |......4.710 ....09/02/2015 .. 02/01/2045 ...
512807-AX-6 ..... LAM RESEARCH CORP .. . 1.GFE .. ...69.0250 |. .690,254 ,000,000 976,971 |.. .3.125 |......3.230 ...03/11/2021 .. 06/15/2060 ...
521865-AZ-8 ..... LEAR CORPORATION ... .. 2.BFE ..|... ,559,906 |...92.2250 |... 1,383,387 .1,500,000 |.. .... 1,555,879 e (L) L o s 5.250 |...... 4.980 ....12/17/2019 ...|....05/15/2049 ...
524901-AR-6 ..... LEGG MASON INC |- LFFE L .. 554,795 |. 102.4030 |... . 500,000 |.. ....547,419 e (1,872) e e oo 5.625 |...... 4.870 ....11/29/2017 ...|....01/15/2044 ...
53154*-AP-8 ..... LIBERTY UTILITIES FINANCE GP1 . .. 2.AFE ..|... .. 999,000 |...86.3170 |... .1,000,000 |.. 2000999,000 |eevveiiiiiiiiiins [ i e e 4.890 |...... 4.880 ....01/27/2017 ...|....04/30/2047 ...
532457-BU-1 ... ELI LILLY & CO .. 1.EFE ..|... .. 993,780 |...91.7740 |... .1,000,000 |.. r994,135 | e T2 e e s 4.150 |...... 4.180 ....02/20/2019 ...|....03/15/2059 ...
534187-AR-0 ..... LINCOLN NATIONAL CORP ... .. 2.BFE ..|... .. 532,340 |. 103.0520 |... 515,265 |.... ... 500,000 |.. 519,973 s e (L10T) e e e 6.150 |...... 5.690 ....12/12/2006 ...|....04/07/2036 ...
534187-BL-2 ..... LINCOLN NATIONAL CORP ... .. 2.BFE ..|... 1,498,680 |...78.7460 |... 01,181,198 |.... .1,500,000 |.. 498,827 |eeieeeeeiiees o e 28 | e e 4.375 |...... 4.380 ...05/08/2020 ...|....06/15/2050 ...
539830-BN-8 . LOCKHEED MARTIN CORP . .1.GFE .. ...88.8370 |. ..888,379 |. .1,000,000 .989,658 |.. .4.090 |......4.150 ....02/14/2019 .. 09/15/2052 ...
539830-BY-4 . LOCKHEED MARTIN CORP . 1.G FE .. . 116.7680 |. ..583,843 |. . 500,000 .566,699 |.. .5.900 |......5.110 ....07/27/2023 .. 11/15/2063
55336V-AP-5 . MPLX LP v .2.BFE .. ...84.8060 |. ..848,064 |. .1,000,000 993,419 |.. .4.900 |......4.940 ....02/05/2018 .. 04/15/2058
559080-AC-0 ..... MAGELLAN MIDSTREAM PARTN .2.BFE .. . 104.3410 |. ..260,854 |. ..250,000 247,728 |.. .6.400 |......6.500 ...06/01/2007 .. 05/01/2037
559080-AJ-5 ..... MAGELLAN MIDSTREAM PARTN .2.BFE .. ...75.8200 |. ..170,597 |. ..225,000 206,011 |.. .4.200 |......4.840 ....06/21/2018 .. 03/15/2045 ...
568039-AA-9 ..... MARIN GENERAL HOSPITAL .... .. 2.BFE ..|... 1,000,000 . 113.9650 |... .. 1,139,650 |.... .1,000,000 |.. ,000,000 [oeeeeeniieiiees Jeemeeeeeeeenees oo e et 7.242 |...... 7.240 ...05/09/2023 ...|....08/01/2045 ...
570535-AP-9 ... MARKEL GROUP INC . |- 2.BFE ... ..490,070 |...89.7140 |... . 500,000 |.. Lite7 (VI R R << - N AR RN RN 5.000 |...... 5.130 ....03/08/2013 ...|....03/30/2043 ...
570535-AQ-7 ..... MARKEL GROUP INC . .. 2.BFE ..|... 1,021,750 |...90.6740 |... .1,000,000 |.. 019,738 |oeeeeeeeeiiieee o (484) | e e 5.000 |...... 4.850 ....05/09/2019 ...|....04/05/2046 ...
571676-AG-0 ..... MARS INC .. 1.EFE ..|... .. 504,785 |...85.0210 |... ... 500,000 |.. 504,459 i e (76) e e s 4125 |...... 4.070 ....04/09/2019 ...|....04/01/2054 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIAL ...oveeeeeeeeeeeeeneeeeeeeees oo vee | [T s .. 2.BFE ..|... .. 947,170 |...87.6720 |... .1,000,000 |.. 100952,855 o feeeeee et 1,066 e [ e 4.250 |...... 4.570 ....02/06/2018 ...|....12/15/2047 ...
581550-AE-3 ..... MCKESSON CORP .. |- 2.AFE L .. 1,003,750 |. 103.2530 |... ,082,535 |.... .1,000,000 |.. ,002,847 oveeiiiiiiiiinns o (98) | oo e 6.000 |...... 5.970 ....02/23/2011 ...|....03/01/2041 ...
59156R-AY-4 ..... METLIFE INC .... |- 1.GFE L. ...1,653,044 |. 108.7770 |... ,794,829 |.... .1,650,000 |.. 1,652,339 |oeeeiiiiieeeein e (88) oo e et 5.875 |...... 5.860 ...03/21/2011 ...|....02/06/2041 ...
594918-CK-8 ..... MICROSOFT CORP ...... .. 1.AFE ..|... .. 984,540 |...97.8510 |... 978,513 |.... .1,000,000 |.. 987,295 |ovvveeiiiiiiiiins foeiinnd 1,202 | e e 4.500 |...... 4.580 ....06/23/2017 ...|....06/15/2047 ...
597861-AA-1 ..... MYMICHIGAN HEALTH .. . 1EFE .. ,000,000 |...72.1260 |. ..721,260 |. .1,000,000 .1,000,000 |.. .3.409 |...... 3.400 ....10/22/2020 .. 06/01/2050 ...
60040#-AB-8 ..... MILLENNIUM PIPELINE COMPANY, LLC ....ccvvvunniiinnnnnn L 1.GPL ... .. 300,452 |. 103.3050 |... 310,383 |.... ..300,452 |. ...800,452 |.iiviiiiiiiiiins feeenniiiiiis i o e 6.000 |...... 6.000 ...08/26/2010 ... |....06/30/2032 ...
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60871R-AD-2 ..... MOLSON COORS BEVERAGE ......ceevevvvennvrerinnnnnierrennns foee vee | eeeeen [T L2BFE L 908,170 |...96.2780 |......eeunnennnns 962,786 |...ouunnnnnnnn 1,000,000 |.eveunnirrennnnd 912,217 [ooeiiiiiiiiiiiis i Xt I R N RN 5.000 |...... 5.780 |MN ot Jovveniiiiiinnnns 8,333 ....06/16/2022 ...|....05/01/2042 ...
62854A-AP-9 ..... UTAH ACQUISITION SUB . .. 2.CFE ..|... 2,272,340 |...83.2710 |... .2,000,000 |.. 2,288,668 |...ooeeeeeiiiiieee feeeeeennn (6,650) [eee s [ e 5.250 |...... 4.360 [JD .oooeen oeeeenieeeeees 4,667 |... ....03/11/2020 ...|....06/15/2046 ...
628778-AB-8 ..... NBT BANCORP INC. ...... .. 2.BFE ..|... ..500,000 |...94.8450 |... +..500,000 |..evuniiieennnnn 500,000 [oiiiiiiiiiiiiis fovvniiniiiiiniis o e e 5.000 |...... 5.000 |JJ ....... ... 12,500 |... ....06/16/2020 ...|....07/01/2030 ...
62925M-AB-9 ..... THE NHP FOUNDATION s .. 1.DFE ..|... 1,000,000 |. 102.8070 |... 1,000,000 |-eveeneeeeenn 1,000,000 [oeeeeniiniieien Jereiieeeeeeenes oo e e 6.000 |...... 6.000 | D weveven Joemneeeeeennnnns 5,000 ... ....08/10/2023 ...|....12/01/2033 ...
62954R-AA-4 ... NYU LANGONE HOSPITALS ... 2 s .. 1.F FE ..|... .. 981,210 |...72.2300 |... 1,000,000 |eeveniiieennnnnn982,082 [ooniiiiiiiiiniis Jovveiennd 310 [ e e 3.380 |...... 3.470 ...03/16/2021 ...|....07/01/2055 ...
63615#-AD-3 ..... THE NATL FOOTBALL LEAGUE .. .. 1.EFE ..|... ... 25,916 |...99.7040 |... 25,916 e ein 25,916 [ e e e e 5.600 |...... 5.600 ....02/25/2008 ...|....03/31/2024 ...
637432-NK-7 ... NATIONAL RURAL UTIL COOP .. |- 2.AFE L 1,500,000 |...95.6700 |... ,435,055 |.... .1,500,000 |.. .... 1,500,000 I AR R 5.250 |...... 5.250 ....04/13/2016 ...|....04/20/2046 ...
638612-AL-5 ..... NATIONWIDE FINANCIAL SER .. .. 2.AFE ..|... .. 545,335 ]...90.8320 |... 454,164 |.... ... 500,000 |.. ....537,620 e (1,089) | e s 5.300 |...... 4.720 ....01/29/2015 ...|....11/18/2044 ...
64128X-AE-0 ..... NEUBERGER BERMAN GRP/FIN .. .2.BFE .. 868,010 |...82.5400 |. ..825,401 |. .1,000,000 .883,725 |.. . 2,705 |. .4.875 |......5.830 ....03/09/2017 .. 04/15/2045
643180-AA-9 ..... NEW CARDINALS STADIUM LLC . ..2.BPL .. 269,559 |...99.2030 |. ..267,412 |. ..269,559 .269,559 |.. .6.180 |......6.180 ....06/14/2007 .. 06/30/2032
649322-AE-4 . NY & PRESBYTERIAN HOSPIT .1.CFE .. ,542,750 |...87.9140 |. ..1,318,717 |. .1,500,000 1,542,611 |.. .4.763 |......4.620 ....12/18/2019 .. 08/01/2116 ...
651229-AX-4 ..... NEWELL BRANDS INC ..3.CFE ..|... ,393,750 |...91.5010 |... 1,162,064 |.... .1,270,000 |.. e 1,387,077 [ e 10,025 [ o e 6.375 |...... 5.210 ...02/19/2020 ... |....04/01/2036 ...
6533%K-AV-2 ..... NEXTERA ENERGY CAPITAL |- 2.BFE ... 1,000,000 |...86.7090 |... .1,000,000 |.. e 1,000,000 [oenniiiiiiinnnes v e o e 4.800 |...... 4.800 ....10/30/2017 ...|....12/01/2077 ...
6533%K-BK-5 ..... NEXTERA ENERGY CAPITAL HLDGS INC ... |--2.BFE ... .. 556,875 |...93.8350 |... 1. 500,000 |-eenenieeeennnnnn535,050 [ooiiiiiiiiiiiiiis e (5757 [ e [t 5.650 |...... 4.170 ....12/16/2019 ...|....05/01/2079 ...
654730-8B-8 ..... NISOURCE INC ... |- 2.BFE ... ...97.1190 |... .2,000,000 |.eveniieennnn 1,998,088 [.eiiieiiniiiins Jovvviiinennn 57 o i e 5.250 |...... 5.250 ....06/11/2012 ...|....02/15/2043 ...
655664-AR-1 ..... NORDSTROM INC .. .. 3.AFE ..|... s .. 71.0700 |... 1. 500,000 |-eveenieeeeennnnd91,001 i e 252 [ e [t 5.000 |...... 5.140 ....08/16/2017 ...|....01/15/2044 ...
665228-B@-0 ..... NORTHERN ILL GAS CO 1.0 .. 1,000,000 . 107.0240 |... 1,000,000 |..eeenieeeenna 1,000,000 [oniiiiiiniiiins Jovvniniiiiinins oo s e 6.250 |...... 6.250 ....03/07/2008 ...|....08/15/2038 ...
667274-AC-8 ..... NORTHWELL HEALTHCARE INC .....ceeeeereeieieeimnneeeees foen oee ...84.6760 |... 846,762 |.... .1,000,000 |.. 971,970 [eeeeeeeeiiiieeee oeeemnneeee e 851 [ e e 4.260 |...... 4.450 ...07/17/2018 ...|....11/01/2047 ...
667748-AF-4 ..... NORTHWEST PIPELINE LLC .. . 102.4790 |... .. 1,280,997 |.... .1,250,000 |.. ... 1,249,280 . I MR R 71425 |...... 7.150 .... 1173071995 ...|....12/01/2025 ...
66988A-AJ-3 ..... NOVANT HEALTH INC .. .. 66.6060 |. ..999,096 |. .1,500,000 . 1,488,795 |.. 146 |. .3.318 |...... 3.350 ....05/12/2021 .. 11/01/2061
67021C-AQ-0 ..... NSTAR ELECTRIC CO .. ...70.2190 |. ..702,198 |. .1,000,000 .991,407 |.. L1956 | .3.100 |......3.140 ....06/24/2021 .. 06/01/2051
67021C-AT-4 ..... NSTAR ELECTRIC CO ...97.6980 |. ..976,980 | .1,000,000 .988,360 |.. 79 | .4.950 |......5.020 ....09/13/2022 .. 09/15/2052
670346-AN-5 ..... NUCOR CORP ... . 100.8410 |. ..2,521,034 |. .2,500,000 . 2,567,269 |.. (2,151) |. .5.200 |......4.970 ....06/15/2015 .. 08/01/2043 ...
67066G-AH-7 ..... NVIDIA CORP ... eeeeee e e e e e e [ren e ,562,025 |...83.4420 |. 1,251,633 |. .1,500,000 . 1,558,406 |.. (1,427) |- .3.500 |......3.270 ...05/12/2021 .. 04/01/2050 ...
675553-AA-9 ..... OCHSNER CLINIC FOUNDATIO .. .. 574,130 |. 101.5170 |... 507,587 |.... ... 500,000 |.. 562,933 ... (1,69) | 5.897 |...... 4.920 ....03/28/2016 ...|....05/15/2045 ...
680033-AC-1 ..... OLD NATL BANCORP . .. 983,900 |...98.8370 |... .1,000,000 |.. veen 1,501 4125 |...... 4.920 ....06/23/2022 ...|....08/15/2024 ...
68233D-AP-2 ... ONCOR ELECTRIC DELIVERY ... 1.F FE . 1,668,510 |. 116.5900 |... .1,500,000 |.. .. (6,988) |. 7.250 |...... 6.380 ....07/28/2004 ...|....01/15/2033 ...
68233D-AT-4 ..... ONCOR ELECTRIC DELIVERY ...eeeeeeeieeeeeeeneeeeeeens foo e | [T [ 1.F FE . .. 492,788 |. 114.2910 |... 1. 500,000 |-eenunieeeennnnnd96,372 [ e 310 [ e [ 7.000 |...... 7.110 ....03/05/2003 ...|....05/01/2032 ...
68233J-CH-5 ..... ONCOR ELECTRIC DELIVERY ... .. 1.F FE ..|... ,394,883 |...93.1970 |... .1,662,000 |.. 1,395,987 [ooovvviiiiiiinnns Jovvvennnenn 1,108 | o e 4.600 |...... 5.750 ....00/25/2023 ...|....06/01/2052 ...
682441-AB-6 ..... ONEAMERICA FINL PARTNERS .. .. 1.G FE ..|... .1,034,960 |...71.9300 |... 719,305 |.... .1,000,000 |.. 1,082,827 |oeeevnnieeeeennnn e (B91) | [ oo 4.250 |...... 4.040 ...09/15/2020 ...|....10/15/2050 ...
68268N-AG-8 ..... ONEOK PARTNERS LP ..... .2.BFE .. ,038,890 |. 104.4010 |. ..1,044,011 |. .1,000,000 1,029,479 |.. .6.125 |......5.840 ....05/10/2011 .. 02/01/2041 ...
686515-AA-5 ..... ORLANDO HEALTH OBL GRP 1.F FE . ,500,000 |...85.0760 |. .. 1,276,149 |. .1,500,000 .1,500,000 |.. 4.416 |......4.410 ....04/13/2016 .. 10/01/2044
693304-BE-6 ..... PECO ENERGY CO ......... 1.EFE. 995,870 |...89.9360 |. ..899,370 |. .1,000,000 995,954 |.. .4.375 |...... 4.400 ....08/16/2022 .. 08/15/2062
693475-BL-8 ..... PNC FINANCIAL SERVICES 1.G FE . 491,150 |...99.2030 |. ..496,015 |. . 500,000 492,789 |.. 4.758 |......5.270 ....08/28/2023 .. 01/26/2027
693506-BE-6 ..... PPG INDUSTRIES INC .... 2.AFE ,016,656 |...96.1260 |. 1,975,397 |. .2,055,000 .2,026,083 |.. .5.500 |......5.620 ....02/16/2011 .. 11/15/2040 ...
694308-H.-4 ..... PACIFIC GAS & ELECTRIC . 2.C FE .. 1,063,670 |...78.2480 |... 782,487 |.... .1,000,000 |.. e 1,058,378 oo e (1,808) [ oo e 4.300 |...... 3.880 ...12/02/2020 ...|....03/15/2045 ...
695114-CV-8 ..... PACIF | CORP 1.F FE . .. 995,350 |.. 80.8760 |... 808,760 |.... .1,000,000 |.. 995,731 |ovvveiiiiiiiiins foeniiiiienn 89 s e e 4.150 |...... 4170 ....02/25/2019 ...|....02/15/2050 ...
70213H-AF-5 ..... MASS GENERAL BRIGHAM INC .. 1.DFE. ,012,420 |...71.3550 |... .1,000,000 |.. e 1,011,986 [ e (172) [ o e 3.342 |...... 3.280 ....08/11/2021 ...|....07/01/2060 ...
70450Y-AM-5 ..... PAYPAL HOLDINGS INC ... ,030,380 . 100.7790 |... .1,000,000 |.. e 1,029,796 [oenniiiiiiineees v (496) [ e e 5.050 |...... 4.850 ....08/16/2022 ...|....06/01/2052 ...
70450Y-AN-3 ..... PAYPAL HOLDINGS INC ... ...99.0020 |... 1,000,000 |-eveeneeeeeennnnn996,559 [ooeiiiiiiiiiiis e 27 e e et 5.250 |...... 5.270 ....05/16/2022 ...|....06/01/2062 ...
TATA0T-AF-5 ... PG&E RECOVERY FND LLC . 103.4120 |... .2,000,000 |..eeeniienenn2,000,000 [oiiiniinniiiins Jovvnenennnnnn 198 [ s e 5.5% |...... 5.530 ....11/18/2022 ...|....07/15/2047 ...
718547-AM-4 ... PHILLIPS 66 PARTNERS LP ... ...90.4240 |... 904,247 |.... .1,000,000 |.. 980,616 |-eevvveneeeeennn feeeeeeeeenn 519 |t e e 4.680 |...... 4.820 ...08/23/2017 ...|....02/15/2045 ...
72650R-BA-9 ..... PLAINS ALL AMER PIPELINE .. ...90.4300 |... 904,307 |.... .1,000,000 |.. 20998,232 | [ 58 e e e 5.150 |...... 5.160 ....03/13/2012 ...|....06/01/2042 ...
736508-H*-6 ..... PORTLAND GENL ELEC CO ...97.7840 |. ..488,923 |. . 500,000 500,000 |.. .5.800 |......5.800 ....12/07/2006 .. 06/01/2039 ...
T4166N-AA-2 ..... ADT SEC CORP ...vevniiiiivniniiiiiiiiiiiiiieiiiiiieeeeennnns ...92.4990 |... 226,623 |.... ..245,000 |. L.250,321 v oo (499) | e s 4.875 |...... 4.560 ...05/03/2013 ... |....07/15/2032 ...
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74251V-AA-0 ..... PRINCIPAL FINANCIAL GRP .....oovvvvvennierirnninenecnnns oo ven | s T L 1GFE o 1,277,633 |. 107.2510 |....ccvvennnns 1,340,650 [.oeeeeennnnn 1,250,000 |.ooevvvnnnnnns LTS RO RPN £ (1[+) N AU AP RN 6.050 |...... 5.890 ....11/28/2006 ...|....10/15/2036 ...
744320-BF-8 ..... PRUDENTIAL FINANCIAL INC ..eeeieeeiiiieeeeeneieeeees feen e |--2.BFE ... .. 1,000,000 |...96.0010 |... .1,000,000 |.. e 1,000,000 [.eeneeeeniiiiiees foeeeeriiieeeeene e e e 5.700 |...... 5.700 ....09/13/2018 ...|....09/15/2048 ...
T44320-AH-8 ... PRUDENTIAL FINANCIAL INC ..eevviiviiiiinniiiiiniinieees foen e - 1.GFE ... .. 1,313,760 |...99.2080 |... .1,500,000 |.. 1,384,489 [ e 6,691 e e e 5.400 |...... 6.350 ....09/04/2007 ...|....06/13/2035 ...
T44320-BN-4 ... PRUDENTIAL FINANCIAL INC ..eeeieeeiiiieeeeeneieeeees feen e B | .. 1.G FE ..|... 1,108,090 |. 113.0860 |... ,000,000 .. 1,081,014 [ e (2,863) [ e e 6.625 |...... 5.850 ....11/01/2010 ...|....06/21/2040 ...
T44560-BM-7 ..... PUBLIC SERVICE ELECTRIC ... 12 .. 1.F FE ..|... .. 989,750 |...84.0370 |.................840,372 |.............. 1,000,000 |........oeeeeeenn990,973 [oeeeniiiiinninnns oovviinnnnnnn 260 |oveiniiiiiinns oo e 4.050 |...... 4.110 ....02/14/2019 ...|....05/01/2045 ...
747262-A0-3 ..... QVC INC. weeieeeeiiiies 12 ..4.BFE ..|... .. 254,310 |.. 60.6000 |... . . 253,416 | e (250) | [ e 5.450 |...... 5.270 ...02/19/2020 ...|....08/15/2034 ...
T47525-AK-9 ..... QUALCOMM  INCORPORATED ... 1 .. 1.F FE ..|... .. 544,005 |...99.1070 |... . 500,000 |.. 539,121 s e (18) e e e 4.800 |...... 4.230 ....04/18/2019 ...|....05/20/2045 ...
747525-AV-5 ..... QUALCOMM INCORPORATED ... 1 .. 1.F FE ..|... ...91.4570 |... .1,000,000 |.. 100:999,705 |eeeeiieeeenies ool T s e e 4.300 |...... 4.300 ....04/16/2019 ...|....05/20/2047 ...
748250-AA-8 ..... QUEENS HEALTH SYSTEMS 1. .1.DFE .. ...87.0520 |. . 500,000 500,000 |.. 4,464 |......4.460 ....01/22/2015 .. 07/01/2045
749685-AU-7 ..... RPM INTERNATIONAL INC ... 1 .2.CFE .. ...94.1520 |. .1,000,000 .994,908 |.. .5.250 |......5.290 ....05/26/2015 .. 06/01/2045
754730-AF-6 ..... RAYMOND JAMES FINANCIAL 1 .1.GFE .. ...93.2890 |. . .1,675,000 1,740,419 |.. .4.950 |......4.660 ....04/27/2018 .. 07/15/2046 ...
75513E-BT-7 ..... RTX CORP N A |- 2.AFE L. . 105.0200 |..........n... 1,050,201 |.... .1,000,000 |.. e 1,073,584 [ e (3874 | e e 6.800 |...... 5.950 ...01/23/2008 ...|....07/01/2036 ...
75513E-BU-4 ..... RTX CORP .. 2.AFE ..|... L 111.2580 |..ooeeenennnns 1,112,587 |.... .1,000,000 |.. 1,064,827 e o (2,783) [ o e 7.000 |...... 6.300 ....09/20/2007 ...|....04/15/2038 ...
75913M-AA-7 ..... REGIONS BANK OF ALABAMA - 2.AFE ... . 101.6330 |...ccevnnnnnns 2,032,661 |.... .2,000,000 |.. 02,895,597 o e (20,970) [ e e 6.450 |...... 4.480 ....05/31/2019 ...|....06/26/2037 ...
760759-AK-6 ..... REPUBLIC SERVICES INC .. 2.AFE ..|... . 111.7860 |... ..250,000 |.. 265,707 veveniiiiiiins oo (885) | e e 6.200 |...... 5.600 ....09/16/2010 ...|....03/01/2040 ...
76131V-AA-1 ... KITE REALTY GROUP TRUST ... .. 2.CFE ..|... ...97.4450 |... .1,000,000 |.. 991,321 s e B84 | e s 4.000 |...... 4.750 ....12/16/2016 ...|....03/15/2025 ...
78409V-AN-4 ..... S&P GLOBAL INC | 1.GFE L. . ...88.0200 |... 1,000,000 |eevenniiriinnnnn 989,483 |.oevveiiiiiiiins foeriiinnnn BT | e e 4.500 |...... 4.570 ....05/16/2018 ...|....05/15/2048 ...
78516F-AC-3 ..... SABAL TRAIL TRANS .. |- 2.AFE L. ,000,000 |...87.1970 |... 871,970 |.... .1,000,000 |.. e 1,000,000 .eeneeeenniieeee foeeeeriiieeeeene e e e 4.832 |...... 4.830 ...04/26/2018 ...|....05/01/2048 ...
797440-BL-7 ..... SAN DIEGO G & E .. 1.F FE ..|... ,066,780 |...97.8010 |... 978,013 |.... .1,000,000 |.. e 1,056,977 [ e (2,240) [ o e 5.350 |...... 4.840 ....03/01/2019 ...|....05/15/2040 ...
808513-BZ-7 ..... CHARLES SCHIAB CORP 1.FFE .. ...98.9300 |. ..494,652 |. . 500,000 .483,148 |.. .6.380 |......7.600 ....04/11/2023 .. 03/03/2027
81373P-AA-1 ..... SECURIAN FINANCIAL GROUP .. .1.GFE .. ...83.0780 |. ..830,790 |. .1,000,000 984,914 |.. .4.800 |......4.900 ....04/25/2018 .. 04/15/2048
816300-AH-0 ..... SELECTIVE INSURANCE GROU .. .2.BFE .. ...96.7430 |. .1,000,000 1,028,250 |.. .5.375 |......5.170 ....04/23/2019 .. 03/01/2049 ...
81675%-AC-8 ..... SEMINOLE ELEC INC SER B ...oevvvenniveiiiinieeeevvnnns foee e e | s .1.GFE .. . 104.0640 |. . 500,000 500,000 |.. .6.030 |......6.030 ... 12/08/2005 .. 12/28/2033 ...
824348-AX-4 . SHERWIN-WILLIAMS CO ... .. 2.BFE .. ...91.4630 |. . 500,000 .496,992 |.. .4.500 |......4.540 ...05/02/2017 .. 06/01/2047 ...
824348-BH-8 ..... SHERWIN-WILLIAMS CO ... |- 2.BFE ... ...81.6420 |... . 500,000 |.. 75,872 s o883 | e 4.400 |...... 4.760 ....04/08/2016 ...|....02/01/2045 ...
828730-AB-7 ..... SIMMONS FIRST NTL CORP .. .. 2.BFE ..|... ...94.3600 |... .1,000,000 |.. e 1,000,000 [.eeneeeeniiiieees foreeeriiieeeeene e e e 7.741 |...... 7.740 ....03/21/2018 ...|....04/01/2028 ...
828738-AA-2 ..... SIMMONS UNIVERSITY .. 1.EFE ..|... ...87.2320 |... .1,500,000 |.. e 1,430,589 [ i 1,856 [ e e 5.000 |...... 5.360 ....08/22/2022 ...|....10/01/2052 ...
83416I-AA-1 ... SOLAR STAR FUNDING LLC .. |--2.BFE ... ...99.1500 |... e TTTT et TTTET [ e oo s et 5.375 |...... 5.370 ....06/20/2013 ...|....06/30/2035 ...
835495-AJ-1 ..... SONOCO PRODUCTS CO |- 2.BFE ... . 101.7440 |... .2,500,000 |.eeveiinnnnnn 2,506,793 [ooiiiiiiiiiiiiiis v (267) o s e 5.750 |...... 5.720 ....07/29/2011 ...|....11/01/2040 ...
837004-BZ-2 ..... DOMINION ENERGY SOUTH . .. 1.F FE ..|... ...92.5520 |... 925,520 |.... .1,000,000 |.. 959,854 |.eeveieeeeeiiies feeeeeee 2,507 e e e 5.250 |...... 5.740 ...07/09/2009 ...|....03/01/2035 ...
842329-AA-2 . SOUTHERN BAPTIST HOSPITAL OF FLORIDA IN 1, .1.CFE .. ...91.1370 |. ..911,370 |. .1,000,000 1,074,730 |.. .4.857 |......4.310 ....01/10/2019 .. 07/15/2045 ...
842400-HX-4 . SOUTHERN CAL EDISON ... 1, . 1.GFE .. . 107.5080 |. ..1,075,083 |. .1,000,000 .997,897 |.. .5.875 |......5.890 ....05/17/2023 .. 12/01/2053
84314P-AA-T7 ..... SOUTHERN |L HEALTHCARE 1, .1.GFE .. ...70.6570 |. ..706,577 |. .1,000,000 .1,000,000 |.. .3.970 |......3.970 ....10/21/2020 .. 05/15/2050
845011-AB-1 ..... SOUTHWEST GAS CORP .... 1, L2.AFE .. ...78.6260 |. ..786,260 |. .1,000,000 .999,535 |.. .4.150 |......4.150 ....05/28/2019 .. 06/01/2049
845743-85-1 ..... SOUTHWESTERN PUBLIC SERVICE COMPANY 1, 1.6 FE .. ...83.9790 |. ..839,792 |. .1,000,000 .1,021,403 |.. .4.400 |......4.250 ....01/24/2019 .. 11/15/2048 ...
84756N-AG-4 ..... SPECTRA ENERGY PARTNERS ......eveveeeeenereeemmnnnneeens [ ven | e [T fen 2.AFE ..|... ...85.6690 |... .1,000,000 |.. 933,249 [.oeeiieiiiiieeen e 1786 [ e e 4.500 |...... 5.010 ...05/20/2015 ...|....08/15/2045 ...
84859D-AA-5 ... SPIRE MISSOURI INC .... 2 s .. 1.F FE ..|... ...70.5980 |... .1,500,000 |.. e 1,495,965 [onniiiiiiinins v 89 e e e 3.300 |...... 3.310 ....06/13/2021 ...|....06/01/2051 ...
85207U-AH-8 ..... SPRINT LLC +eeeeeeeeee e eeeeeeeeeeeeme e e eeemm e eeee fon wee | s [T .2.BFE ..|.. . 100.4330 |... ... 500,000 |-eeeunieeeennnnnn 499,334 [ e 1,889 [ e [t 71425 |...... 7.420 ....03/31/2015 ...|....06/15/2024 ...
854502-AA-9 ..... STANLEY BLACK & DECKER | eevvvnnvvviinnnnieiiinnnnens oo vee [ [T .. 2.AFE ..|... ...96.5110 |... .2,100,000 |.veveniieennnn 2,066,133 [ooeeiiiiiiiiniins Jovvenenn 1,281 [ s e 5.200 |...... 5.340 ....06/13/2011 ...|....09/01/2040 ...
85984X-AA-6 ..... STETSON UNIVERSITY INC 2 s .. 1.G FE ..|... ...79.2790 |... .2,000,000 |-eveunieeeennn2,000,000 [oreieenniiiiienn Jeemeieeeeeeines o e et 4.094 |...... 4.090 ....11/14/2019 ...|....12/01/2059 ...
867914-AH-6 ..... TRUIST FIN CORP .. B S| .G FE ... .. 519,960 |. 101.7010 |... +..500,000 |eeeeniiiennnnnnn803,323 [ e (1436) [ e [ 6.000 |...... 5.660 ....03/02/2006 ...|....02/15/2026 ...
86944B-AE-3 ..... SUTTER HEALTH 1T |- LEFE ... 1,004,870 |...86.3550 |... 863,555 |.... .1,000,000 |.. e 1,004,433 [ e (07) s oo e 4.091 |...... 4.060 ...03/21/2019 ...|....08/15/2048 ...
86944B-AJ-2 ..... SUTTER HEALTH 1,2 e .. 1.EFE ..|... ..500,000 |...73.9830 |... 369,915 |.... .. 500,000 |.. FST0 L0000 Y R R AR RN 3.361 |...... 3.360 ....10/22/2020 ...|....08/15/2050 ...
871829-BD-8 ..... SYSCO CORPORATION 1. .2.BFE .. 1,015,280 |...88.7280 |. ..887,286 |. .1,000,000 1,013,209 |.. .4.500 |......4.400 ....04/28/2017 .. 04/01/2046 ...
87264A-AZ-8 ..... T-MOBILE USA INC ..evvvveniiiiiiiiniiiiiiiiiiieeciiiianaes 1,2 ..2.BFE ..|.. 1,991,500 |...88.3540 |.............. 1,767,090 |.... .2,000,000 |. L 1,992,048 | e 185 o i e 4.500 |...... 4.520 ...04/02/2020 ... |....04/15/2050 ...
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873050-CB-5 ..... 1L SRR ISR Y T L AFFE e 2,490,425 |. 105.3810 [....eeeeennnn 2,634,536 |.....couunnnns 2,500,000 |.....ccvunnnns 2,492,7% |oeereeiiiiiiinns [ 280 | e | 5875 | 5.900 [JD .ooeees ooviinnnnnnnnn 12,240 |oeeeennnnnenns 146,875 |....06/27/2011 ...|....12/01/2040 ...
878055-AE-2 ..... HUNTINGTON NATIONAL BANK ...eeeeeieeieeeeeeeneeeees foen e - 2.AFE ... .. 745,313 |...97.5450 |... . 750,000 |.. e T49,342 | e B2 | e 22 40600 . 4.670 |FA ...... . 34,500 |....02/24/2015 ...|....02/27/2025 ...
889175-BD-6 ..... TOLEDO EDISON COMPANY ..eevvenniiiiinininiiiiiniineeaes foan e | 1.GFE L. .. 249,625 |. 107.8390 |... ..250,000 |.. 289,752 i e 12 e [ | 60150 6.160 |IN ...... . 15,375 |....11/13/2006 ...|....05/15/2037 ...
889184-AH-0 ..... TOLEDO HOSPITAL/THE .. 1.EFE ..|... 1,190,871 |...93.0910 |... .1,000,000 |.. ....1,171,914 e (5,140) |oeeeeieeeeeis e el 40982 | 3.800 |MN ...... . 49,820 |....02/04/2020 ...|....11/15/2045 ...
88948A-BN-6 ..... TOLL ROAD INV PART I1 ... .. 3.BFE ..|... .. 342,500 |...40.9670 |... .1,000,000 |.. 817 e e 222202000 | 6.070 ....03/13/2018 ...|....02/15/2036 ...
88948A-DL-8 ..... TOLL ROAD INV PART I ... .. 1.EFE ..|... .. 638,852 |...18.7850 |... .2,000,000 |.. ....171,936 82,515 [ e [2222220.000 ... 4.350 ....08/06/2019 ...|....02/15/2046 ...
891092-AE-8 ..... TORO CO |- 2.AFE L .. 492,565 |. 106.2920 |... ... 500,000 |.. 494,951 | e 28 | e 60625 6.740 ....04/23/2007 ...|....05/01/2037 ...
891906-AF-6 ..... GLOBAL PAYMENTS INC .. 2.CFE ..|... ...97.3400 |... 1,000,000 |-evveneeeeennnn995,928 [ e 816 [ e e 4450 | 4.550 ....05/16/2018 ...|....06/01/2028 ...
896442-AG-5 ..... TRINITY CAPITAL INC/MD . .2.BPL .. ...91.4280 |. .1,000,000 .4.370 ....08/19/2021 .. 08/24/2026
89788M-AF-9 ..... TRUIST FINANCIAL CORP ... . 1.GFE .. ...98.5060 |. ..250,000 L7.79 ....05/08/2023 .. 06/09/2025
89838L-AH-7 ..... TRUSTEES OF BOSTON COLL .1.DFE .. ,000,000 |...65.2490 |. .1,000,000 ......3.040 ....06/15/2021 .. 07/01/2057 ...
902494-AY-9 ..... TYSON FOODS INC |--2.BFE ... ,523,940 |...91.7100 |... .1,500,000 |.. e 1,520,276 e e (B19) [ e 50150 | 5.030 ...12/14/2016 ...|....08/15/2044 ...
907818-CU-0 ..... UNION PACIFIC CORP ... .. 1.G FE ..|... 1,079,010 |. 111.2140 |... .1,000,000 |.. 1,047,594 L e (8317 [ e 000006250 |l 5.630 ....01/06/2011 ...|....05/01/2034 ...
907818-FC-7 ..... UNION PACIFIC CORP .... .. 1.G FE ..|... .. 504,065 |...88.3340 |... 1. 500,000 |-eevunneeeeennnn503,720 [oiiiiiii e (84) [ e 0242300 | 4.250 ....03/21/2019 ...|....03/01/2049 ...
91324P-AX-0 ..... UNITEDHEALTH GROUP INC .. . .. 1.F FE ..|... .. 989,026 |. 117.2720 |... 1,000,000 |oeevenieeennnnnn892,576 [oeiiiiiiiiiiis 338 e e [0002226.500 |l 6.580 ....02/22/2008 ...|....06/15/2037 ...
91324P-EA-6 ..... UNITEDHEALTH GROUP INC .. 1 .. 1.F FE ..|... ...71.0540 |... 1,000,000 |-evveeneeeeennnnn936,496 [ooeeeiiniiiiis e 868 [ e 80125 3.430 ....03/08/2021 ...|....05/15/2060 ...
91913Y-AL-4 ..... VALERO ENERGY CORP N |- 2.BFE ... . 109.6150 |... .1,000,000 |.. 998,061 e oo 87 e [ 0 60625 | 6.640 ....06/05/2007 ...|....06/15/2037 ...
920253-AE-1 ..... VALMONT INDUSTRIES INC .. N A |- 2.CFE ..|... ...89.2760 |... ... 500,000 |.. 893,984 | e 7B e e 202250250 . 5.330 ...09/08/2014 ...|....10/01/2054 ...
920253-AF-8 VALMONT INDUSTRIES INC .. N .. 2.CFE ..|... ...90.2150 |... .3,000,000 |.. 003,026,326 [oeneeiiiiiininns Joevveniee (778) e o 4022225.000 ... 4.920 ....11/29/2017 ...|....10/01/2044 ...
92343V-CM-4 ..... [VERIZON COMMUNICATIONS 1 L2.AFE .. ...97.8560 |. .1,000,000 01,092,789 |.. . 4.450 ....04/16/2019 .. 08/21/2054
92343V-CZ-5 ..... [VERIZON COMMUNICATIONS 1 L2.AFE .. ...92.2200 |. ,500,000 1,452,125 |.. .4.870 ... 12/06/2017 .. 03/15/2055
92345Y-AE-6 ..... [VERISK ANALYTICS INC . 1 .2.BFE .. ...98.5100 |. . 500,000 491,045 |.. .5.640 ....07/16/2015 .. 06/15/2045
925524-AH-3 .| PARAMOUNT GLOBAL . mi .2.CFE .. . 108.3880 |. .1,000,000 1,024,913 |.. .7.390 ....07/02/2001 .. 07/30/2030 ...
92553P-AP-7 PARAMOUNT GLOBAL ....eeeveeeeeeeennneeeeeeeeneeeeeeeenn fan e N A .2.CFE .. . ...73.8800 |. . . 500,000 ... 506,176 |.. ......4.280 ...11/13/2019 .. 03/15/2043 ...
927804-GA-6 ..... VIRGINIA ELEC & POWER CO .. 1 .. 1.F FE ..|... 1,286,000 |...90.2610 |... 902,611 |.... .1,000,000 |.. ,268,013 |oeveeiieiiiiinns oo (7.817) s e 100040600 .l 3.030 ....06/23/2021 ...|....12/01/2048 ...
929089-AC4 ... VOYA FINANCIAL INC .... N A |--2.BFE ... .. 957,490 |...86.1320 |... 861,330 |.... .1,000,000 |.. 962,878 e feeeeee BT s e 22240800 . 5.070 ....11/15/2016 ...|....06/15/2046 ...
929089-AF-7 ..... VOYA FINANCIAL INC .... 2 .. |- 2.CFE ... .. 999,800 |...81.8930 |... 818,931 |.... .1,000,000 |.. 2000999,850 |evviiiiiiiiins o3 e e [ 40700 4.700 ....12/19/2019 ...|....01/23/2048 ...
929160-AV-1 ..... VULCAN MATERIALS CO ... .. 2.BFE ..|... 1,006,930 |...89.6870 |... 896,879 |.... ,000,000 .. ,006,142 |.eeeeeeeeeeiees oo c(151) s e |22 40500 . 4.450 ...10/24/2017 ...|....06/15/2047 ...
92033B-AT-1 ..... WMG ACQUISITION CORP . .. 3.BFE ..|... .. 215,625 |...90.9970 |... 227,493 |.... 221,305 |ovveeieieiiiiins oo 3,922 | e 00030750 6.080 ....07/12/2022 ...|....12/01/2029 ...
92966*-AG-4 ..... WABASH VALLEY PR ASSOC ... B L LF e .. 161,953 |. 100.8160 |... 163,276 |.... . 161,953 | e s e el 60140 | 6.140 ....06/21/2007 ...|....01/31/2028 ...
931427-AC-2 ... WALGREENS BOOTS ALL IANCE 1 .2.CFE ...83.3170 |. .1,000,000 943,821 |.. .5.240 ....08/28/2015 .. 11/18/2044 ...
94973V-AL-1 ..... ELEVANCE HEALTH INC .. 1 .2.BFE .. . 106.8030 |. .1,000,000 .966,099 |.. .6.250 ....09/18/2006 .. 01/15/2036
94974B-GU-8 . WELLS FARGO & COMPANY . ..2.BFE .. .. 88.0700 |. .1,000,000 992,272 |.. .4.800 ....09/11/2018 .. 12/07/2046
958254-AJ-3 ..... |WESTERN MIDSTREAM OPERAT 1 .2.CFE .. ...87.0220 |. . 500,000 497,234 |.. .5.340 ....03/07/2018 .. 03/01/2048
963320-AV-8 ..... [WHIRLPOOL CORP ......... 1 .2.BFE .. ...83.8800 |. . .2,000,000 ,990,497 |.. ......4.530 ....05/18/2016 .. 06/01/2046 ...
96949L-AC-9 ..... WILLIAMS COMPANIES INC .. A 2B FE L . ...94.1800 |... 470,903 |.... ... 500,000 |.. 552,769 |-evveeeeeeennins foeeeeeennn (1,494) | e 12222252100 ...l 4.330 ...12/17/2019 ...|....09/15/2045 ...
97068L-AB-4 ..... WILLIS-KNIGHTON MED CTR ... 12 .. 1.F FE ..|... 1,000,000 |...63.0100 |... 630,106 |.... .1,000,000 |.. O[OV J[V[V IR ) FPR M R R N 13 RN 3.060 ....02/03/2021 ...}|....03/01/2051 ...
97650W-AF-5 ..... WINTRUST FINANCIAL CORP ... .. 2.BFE ..|... ..500,000 |...98.9600 |... 494,800 |.... ... 500,000 |.. 500,000 |-eeeevuureeeemnnn feeeeeeeemrniiees foeeeeeiieiees Jeeeeeeeeeeeeees [o2..2.5.000 ...l 5.000 ....06/10/2014 ...|....06/13/2024 ...
98978V-AH-6 ..... Z0ETIS INC .. 2.AFE ..|... .. 472,230 |...95.6390 |... 478,199 |.... . 500,000 |.. 76,901 | ol 704 | e [ 40700 5.080 ....03/24/2016 ...|....02/01/2043 ...
11271L-AB-8 ..... BROOKFIELD FINANCE INC .. .. 1.G FE ..|... ...86.9240 |... 651,931 |.... . 750,000 |.. e TB7 476 e oo (19) e e [ 42700 4.530 ....11/29/2017 ...|....09/20/2047 ...
125491-AN-0 ..... Cl FINANCIAL CORP .. 2.BFE ..|... ...79.1550 |... .1,583,100 |.... .2,000,000 |.. 1,998,148 [ e 288 L e 00022230200 ).l 3.210 ....12/10/2020 ...|....12/17/2030 ...
13607H-R5-3 ..... CANADIAN IMPERIAL BANK . .. 1.F FE ..|... ...91.1790 |... 911,797 |.... .1,000,000 |.. 902,433 |eveeeeeeeenies feeeeeen 9,800 | e 122223600 ... 5.050 ...06/16/2022 ...|....04/07/2032 ...
136375-CV-2 ..... CANADIAN NATL RAILWAY .. 1.F FE ..|... ...92.6160 |... 926,163 |.... .1,000,000 |.. e 1,228,633 [ e (B974) [ s e 42450 .l 3.130 ....06/23/2021 ...|....01/20/2049 ...
290876-AD-3 ..... [EMERA INC .........e..... L3.AFE .. ...97.9210 |. ..489,610 | . 500,000 ... 500,000 |.. ......6.750 ....06/09/2016 .. 06/15/2076 ...
31429K-AH-6 ..... FED CAISSES DESJARDINS .. . 1.EFE ..|.. ,992,400 )...99.4090 |.......onnnnns 1,988,180 |.... .2,000,000 |. L 1,994,298 s e 1,407 o s ennnn 4550 .l 4.630 ...08/17/2022 ...|....08/23/2027 ...
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349553-A@-6 ..... FORTIS INC weeviviiiiiiiieicciiineeeccvvieeeecvvnineeeee oo oo [ s | s [ 2 o 499,750 [. 113.0850 |[.....ccvvvvnnnnns 565,428 500,000 |ooeevnnnneeeennnnd99,824 [oiiiiiiiinnns v e s 10022.6.600 |l 6.600 ....08/08/2007 ...|....09/01/2037 ...
559222-AY-0 ... MAGNA INTERNATIONAL INC ... .. 1.G FE ..|... . 105.9330 |...ccvnnnnnnns 1,059,338 |.... 1,000,000 |-evveneeeeennnn997,982 [oeeiiiis e 182 e e 2222252500 | 5.520 ....08/07/2023 ...|....03/21/2033 ...
716442-AH-1 ..... SUNCOR ENERGY INC .. 2.AFE ..|... ...96.9590 |........onnns 1,211,997 |.... 01,250,000 |oveveeneeeenn 1,174,090 [ e 5,688 [ i 000225350 |l 6.200 ....11/08/2006 ...|....07/15/2033 ...
775109-AZ-4 ..... ROGERS COMMUNICATIONS IN .. vee |--2.CFE ... ...96.9180 |..ccevnnnnnnns 1,453,775 |.... 1,500,000 |-evveneeeennn 1,529,794 [ e (B76) [ e [enn.5.450 | 5.280 ....12/18/2013 ...|....10/01/2043 ...
867229-AE-6 ..... SUNCOR ENERGY INC veo |- 2.AFE L) . 106.8580 |.............. 1,068,581 |.... 1,000,000 |oeevennenennnn 1,002,141 i i (87) e v [0022.6.500 | 6.470 ....09/19/2007 ...|....06/15/2038 ...
89115A-26-1 ..... TORONTO-DOMINION BANK ... vee |- 1LEFE ). ...97.1640 |... 971,647 |.... .1,000,000 |.. 963,866 |-eeeneieeeiies feeeeen80872 | e |l 40456 4.980 ...06/16/2022 ...|....06/08/2032 ...
89352H-AB-5 ... TRANSCANADA PIPELINES ... A1 [ 2B FE L . 102.4800 |... ..1,024,807 |.... .1,000,000 |.. 998,278 e o 94 e [ 100005850 |l 5.870 ....03/15/2006 ...|....03/15/2036 ...
98417E-AC-4 ..... GLENCORE FINANCE CANADA ... 1. |- 2.AFE L. . 110.1680 |... ..1,101,686 |.... .1,000,000 |.. veee 1,063,587 [oeeeieiiiieeee e (2,822) [ e 0222262900 ... 6.210 ....08/12/2010 ...|....11/15/2037 ...
00185A-AB-0 ..... AON GLOBAL LTD ... L2.AFE .. ...80.6490 |. ..289,530 |. ..359,000 .351,546 |.. L4.410 ....06/16/2013 .. 12/12/2042 ...
00185A-AH-7 ..... AON GLOBAL LTD ... L2.AFE .. ...91.3850 |. .. 1,462,175 |. .1,600,000 1,603,021 |.. .4.730 ....01/24/2019 .. 05/15/2045
00787C-AD-4 ..... AEROPUERTO INTL TOCUMEN N [ A .2.CFE .. ...75.0700 |. .1,000,000 .1,000,000 |.. ......4.000 ....08/05/2021 .. 08/11/2041 ...
0236411-AP-0 ..... AMERICA MOVIL SAB DE CV evveeeeeeeeneieeeeeeemneeeeee foo wen | G [T s .. 2.AFE ..|... . 108.3600 |... . .1,250,000 |.. e 1,241,088 [ 359 [ e e 60125 6.190 ...10/24/2007 ...|....11/15/2037 ...
05523R-AC-1 ..... BAE SYSTEMS PLC .. . [CRR—. T .. 2.AFE ..|... . 103.3650 |... 1,550,488 |.... .1,500,000 |.. 1,528,519 [ i (928) [ s 10022252800 . 5.620 ....06/15/2022 ...|....10/11/2041 ...
067316-AH-2 ..... BACARDI LTD . (V- 1,2 e .. 2.CFE ..|... ...95.6510 |... 1,688,256 |.... .1,765,000 |.. 102,009,908 |...ooeeeeiniiiieee feeeeennnes (5,745) [ e 2222252300 |- 4.350 ....03/12/2020 ...|....05/15/2048 ...
06738E-AJ-4 ..... BARCLAYS PLC [CRR—. |- 2.AFE L. ...97.8490 |... .1,500,000 |.. L 1519,492 [ e (483) [ e 000005250 | 5.140 ....03/24/2016 ...|....08/17/2045 ...
11778B-AB-8 ..... SKY GROUP FINANCE PLC (V- T |- .G FE ... . 112.2510 |... ... 500,000 |-eerunieeeennnn566,527 [ooeiiiiiiiiiiis e (4,061) [ e [-ee22.6.500 | 4.990 ....03/28/2016 ...|....10/15/2035 ...
12661P-AE-9 ..... CSL FINANCE PLC .. [CRR—. 1,2 e .. 1.G FE ..|... ...95.2070 |... 22,235,000 |oevvennenennn 2,168,237 [ e 1188 [ e [ 4750 | 4.970 ....08/16/2022 ...|....04/27/2052 ...
143658-AH-5 ..... CARNIVAL CORP [CFP [ ..4.CFE ..|... ...95.3210 |... 953,216 |.... .1,000,000 |.. e 1,009,620 |..eeeeeeiiiiieee feeeeennnn (2,029) [ e enn26.650 | 6.370 ...06/23/2010 ...|....01/15/2028 ...
2027A0-0N-0 ..... COMMONWEALTH BANK AUST ... .. 1.DFE ..|... ...86.4880 |... 864,887 |.... .1,000,000 |.. 960,642 [.oovvvvviiiinnes Jovvvnneen 971 e e [0002223.900 | 4.160 ....02/14/2019 ...|....07/12/2047 ...
268317-AR-5 ..... ELECTRICITE DE FRANCE SA L2.AFE .. ...86.6830 |. ..866,831 |. .1,000,000 1,114,750 |.. .4.550 ....08/24/2017 .. 10/13/2055
268317-AT-1 ..... [ELECTRICITE DE FRANCE SA L2.AFE .. ...92.1390 |. ..921,391 | .1,000,000 1,045,927 |.. .4.680 ....04/15/2019 .. 09/21/2048
29359U-AC-3 .| ENSTAR GROUP LTD .... .2.BFE .. ...81.5480 |. ..815,483 |. .1,000,000 .998,649 |.. .3.110 ....08/18/2021 .. 09/01/2031
40049J-AV-9 ..... [GRUPO TELEVISA SAB . .2.BFE .. . 100.9520 |. ..2,019,045 |. .2,000,000 1,998,694 |.. .6.680 ....02/21/2008 .. 03/18/2025 ...
404280-BT-5 ..... HSBC HOLDINGS PLC .. . 1.GFE .. ...96.9600 |. ..969,607 |. .1,000,000 .997,486 |.. ......4.630 ...01/03/2019 .. 06/19/2029 ...
404280-BII-8 ..... HSBC HOLDINGS PLC .. |- 1.GFE L . 100.9400 |... ... 500,000 |.. +0800,000 |eeeiiiiiiiiins [ i e [0 7,007 7.000 ....09/05/2018 ...|....09/12/2026 ...
448415-AC-3 ... HUTCHISON WHAM INT 03/33 .. |- 1L.EFE ... . 118.0560 |... .2,750,000 |.. 2,949,662 |....ooeeeeenniines foeeeeee s (14,080) |oeeeeeecciiies feeeeiieiiii |l 72450 . 6.440 ....01/16/2008 ...|....11/24/2033 ...
456837-BD-4 ..... ING GROEP NV |- 1.GFE L . 100.6270 |... .1,000,000 |.. 087 Y N ) R R 1 (I, 6.510 ....08/23/2022 ...|....03/28/2026 ...
478375-AJ-T7 ..... JOHNSON CONTROLS INTL PL .. |--2.BFE ... ...97.6340 |... 1. 500,000 |-eevuneeeeennn 98,147 [ it B2 [ e 222250700 | 5.730 ....03/08/2011 ...|....03/01/2041 ...
48241F-AB-0 ..... KBC GROUP NV |- 1.GFE L . 101.9990 |... .1,000,000 |.. 1,011,230 |oovvvveiniiiiiin oo (2,230) oo v [0 5,796 ot 5.480 . 28,980 |....01/25/2023 ...|....01/19/2029 ...
500472-AE-5 ..... KONINKLIJKE PHILIPS NV .. .. 2.AFE ..|... ...91.3350 |... .2,500,000 |.. 2,452,561 |oeeeeeeeeenniees foeeeeeeen 1,837 s e 1222225000 .. 5.160 ..125,000 |....01/14/2016 ...|....03/15/2042 ...
552081-AN-3 ..... LYONDELLBASELL IND NV .2.BFE .. ...86.6630 |. ..866,638 |. .1,000,000 .1,005,3% |.. .4.590 . 46,250 |....08/23/2017 .. 02/26/2055 ...
55608J-AP-3 ..... [MACQUARIE GROUP LTD ... 1.FFE .. ...98.9110 |. .. 1,483,676 |. .1,500,000 . 1,558,287 |.. .4.160 . 75,495 |....05/02/2019 .. 01/15/2030
606822-CJ-1 ..... MITSUBISHI UFJ FIN GRP .1.GFE .. . 100.3980 |. .. 1,003,984 |. .1,000,000 .1,005,2% |.. .6.050 . 64,020 |....08/23/2022 .. 07/18/2025
606822-CK-8 ..... MITSUBISHI UFJ FIN GRP . 1.GFE .. . 101.4970 |. ..1,014,980 |. .1,000,000 .1,007,638 |.. .5.020 . 51,330 |....07/12/2022 .. 07/20/2033
606822-CX-0 ..... MITSUBISHI UFJ FIN GRP .1.GFE .. . 103.3520 |. 1,033,528 |. .1,000,000 .1,000,000 |.. ......5.440 . 27,205 |....02/15/2023 .. 02/22/2034 ...
60687Y-Ba-1 ..... MIZUHO FINANCIAL GROUP .. |- 1.GFE L. .. 1,507,460 |...81.4330 |... 1,547,232 |.... .1,900,000 |.. e 1,554,756 [oeeeeeceiiiieeee oeeeennenn 32,667 [eeiciciiieees oo ennn2.172 | 4.830 . 41,268 |....07/13/2022 ...|....05/22/2032 ...
62582P-AA-8 ..... MUNICH RE [CRR—. 2 | 1R FE L .. 992,500 |. 100.0000 |... .1,000,000 |.. 992,751 | o1 e [ 5875 5.940 . 58,750 |....03/28/2023 ...|....05/23/2042 ...
67078A-AD-5 ..... NVENT FINANCE SARL . (V- 1 |- 2.CFE ..|... ...97.1420 |... .1,000,000 |.. r999,133 | e 179 e e [l 40550 | 4.570 . 45,500 |....03/12/2018 ...|....04/15/2028 ...
685218-AB-5 ..... ORANGE SA [CRR—. 1 |- 2.AFE L . 103.9550 |... 1,000,000 |eevenniiennnnnn996,867 [ooiiiiiiiiiiiis v 84 e e [002225.500 |l 5.520 ... 55,000 [....01/30/2014 ...|....02/06/2044 ...
T14264-AK-4 ..... PERNOD RICARD SA . (V- T [ 2.AFE ... . 104.1970 |... .2,025,000 |.. e (2,877) |eeeeeeeeeees e 12e2225.500 .. 5.130 . 111,375 |....12/14/2016 ... |....01/15/2042 ...
714295-AA-0 ..... PERRIGO FINANCE UNLIMITD .. R . [CRR—. 1,2 e .. 3.CFE ..|... ...78.8210 |... .2,000,000 |.. o (1,485) [ouniiiiii e [ 42900 4.700 . 98,000 |....02/19/2020 ...|....12/15/2044 ...
716973-AH-5 ..... PFIZER INVESTMENT ENTER ... .. 1.F FE ..|... . 100.9590 |...ccevnnnnnns 1,009,599 |.... .1,000,000 |.. 899,619 [.oooeeeeeiiiiieee v e 229 [ eeeeeieiieeeeeeen 02225340 | 6.000 . 26,700 |....10/02/2023 ...|....05/19/2063 ...
75968N-AE-1 ..... RENAISSANCERE HOLDINGS L .. 1.G FE ..|... . 101.4970 |... .. 1,522,455 |.... .1,500,000 |.. 1,495,795 [ v 190 [ s 000250750 |l 5.780 . 43,125 |....056/31/2023 ...|....06/05/2033 ...
80281L-AB-1 ..... SANTANDER UK GROUP HLDGS .. 2.AFE .. ...79.0220 |. ..790,220 |. .1,000,000 01,134,582 |.. ......4.630 . 56,250 |....08/22/2017 .. 09/15/2045 ...
83367T-BT-5 ..... SOCIETE GENERALE ... .. 2.CFE ..|... .. 1,818,885...87.9630 |.............. 1,319,458 |.... .1,500,000 |. 1,793,976 | e (4,268) | foiiiieniienn J10nll.5.625 ).l 4.240 . 84,375 |....03/11/2020 ...|....11/24/2045 ...
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853254-AN-0 ... STANDARD CHARTERED PLC ....cevvvnniiiiiniineeicinniaees foen e [ [T L 2BFE | 2,040,180 |...98.5850 |.............. 1,971,719 [ 2,000,000 |.eeevenninnns VTR A PR RPN ¢ 7)) AR R R 5.700 |...... 5.560 [MS ...... |...ceeee... 30,083 |ooeeennnnnnnns 114,000 |....04/24/2014 ...|....03/26/2044 ...
87089IN-AA-8 ..... SWISS RE FINANCE LUX (V- 2 oo |- 1.FFE ). 1,027,500 |...95.5000 |... .1,000,000 |.. e 1,018,075 [oeeecceiiieeee e (2,645) [ oo e 5.000 |...... 4.650 [AO ...... .50,000 |....04/16/2019 ...|....04/02/2049 ...
87938I-AU-7 ..... TELEFONICA EMISIONES SAU .. [CRR—. 1 v |- 2.CFE ... ...1,224,420 |...92.6550 |... .1,000,000 |.. e 1,204,507 [oeeniiiiiiinnens e (5371 e e e 5.213 |...... 3.860 |MS ...... . 52,130 |....01/24/2020 ...|....03/08/2047 ...
89641U-AB-7 ..... TRINITY ACQUISITION PLC (V- 1 oo |--2.BFE ... .. 559,810 |. 102.1260 |... ... 500,000 |.. 549,750 e e (1,415) e e s 6.125 |...... 5.300 [FA ...... . 30,625 |....05/01/2015 ...|....08/15/2043 ...
902613-AY-4 ..... UBS GROUP AG [CRR—. e | TG FE ... .. 996,880 |...95.1920 |... .1,000,000 |.. 997,355 i e 89 e e e 4.875 |...... 4.890 [MN ...... . 48,750 |....05/19/2015 ...|....05/15/2045 ...
92931D-AE-2 ..... NAT GRD ELCT DISTBTION .. (V- 1 oo |--2.BFE ... .. 524,005 |. 104.5440 |... ... 500,000 |.. 509,114 s e (1,495) | e s 7.375 |...... 6.930 (D ....... . 36,875 |....02/29/2008 ...|....12/15/2028 ...
98420E-AB-1 ..... [CRR—. 1 veo |- 1.F FE L), .. 997,700 |...95.7080 |... .1,000,000 |.. 998,163 | e BT e e 5.250 |...... 5.260 (D ....... . 52,500 |....11/18/2013 ...|....12/15/2043 ...
FOB09N-BB-3 ..... (V- 2 |- 1.GFE L. .. 998,750 |...97.7310 |... .1,000,000 |.. 998,924 oo e 28 | e e 5125 |...... 5130 (W ....... . 51,250 |....08/28/2018 ...|....01/17/2047 ...
07787G-AE-0 ..... QOBE INSURANCE GROUP LTD C.o... 2 iiiiinnns . .. 536,250 |...97.7390 |... .. 500,000 |.. L512,210 e foeenn (4568) | e s 5.875 [...... 4810 ....... . 29,375 |....02/02/2018 ...|....06/17/2046 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 404,204,247 | XXX 399,634,033 403,198,819 (23,389) XXX XXX XXX 5,177,105 19,693,796 XXX XXX
000750-AS-1 ..... ABFC 2006-0PT1 A3C1 .. AFM L .. 161,231 ]...99.0220 |... ....174,245 e (272) [ e e 5.770 ....05/04/2016 ...|....09/25/2036 ...
02149C-AD-3 ... CWALT 2006-41CB 1A4 AFM L . 89,164 [...52.1910 |. ..34,272 .. 2,219 |. .5.750 ....01/04/2012 .. 01/25/2037
026930-AA-5 ..... AHVA 2007-2 A1 AR L. 183,100 |...84.7220 |. L5114 . .5.5% ...11/29/2016 .. 03/25/2047
026936-AA-2 ..... AHVA 2007-5 A1 AFM L . 67,360 |.. 87.7770 |. ..2,504 |. .5.850 ...11/04/2016 .. 06/25/2047 ...
030728-0-4 ..... AMSI 2004-R11 M1 . AFM L 12,844 (...99.6420 |....coevnnnieeeen i 13,693 oo 13,742 [ 18,782 s e (4B | [ s 6.460 ....10/27/2015 ...|....11/25/2034 ...
030728-WR-2 ..... AMSI 2004-R11 M2 ... .. 967,893 |...96.7660 |.................935,723 [.cooiiiiinnnnn 966,987 |ooiiiiiiiinnnnl967,893 [ i e [ e 6.535 ....08/23/2018 ...|....11/25/2034 ...
04544Q-AD-9 ..... ABSHE 2006-HE7 A4 .. ...63.3100 |.........oeeeee.. 258,667 |oeeniieeennnnn 08,570 |ooeiiiniiee 268,517 | e 7,000 [ e e 5.750 ...03/22/2016 ...|....11/25/2036 ...
05946X-WF-6 ..... BAFC 2005-3 1A23 . L..97.9490 |..oooeiinnnnnnnn 10,497 | 10,717 10,6856 [ el 217 e [ e 5.500 ....01/14/2010 ...|....06/25/2035 ...
059490-AY-1 ..... BAFC 2006-2 2A17 . 846160 |oeeeeenneeeeenn 3114 08088 i 2516 [ e T s e | 5.750 ....10/18/2010 ...|....03/25/2036 ...
05950F-AE-5 ..... BAFC 2006-4 A5 ... 76,4760 | 92,190 | 120,546 [ 108,676 [ [ (1,888) [ e 6.000 ....08/02/2012 ...|....07/25/2036 ...
06051G-BU-2 ..... BAFC 2004-2 3A1 .. . 98,1120 |oeeeeiiiie 36,408 | 87,104 086,896 [ e e 29 [ e | 5.500 ....08/18/2004 ...|....09/20/2034 ...
12544A-AS-4 CWHL 2006-20 1A17 .. .. 113,028 |...48.4590 |.........oeeeeenn 68,904 [oenniiiinnnn 142,189 i 50,664 [unnniiiiis o (B08) | [ e 5.750 ....01/10/2012 ...|....02/25/2037 ...
12544D-AX-7 . CWHL 2007-14 A22 . 103,435 |...52.7520 |. .6.250 ....02/14/2011 .. 09/25/2037 ...
12559U-AG-8 . CIM 2020-R5 M2 ... ,464,375 |...90.2700 |. .3.375 |.. ....03/15/2022 .. 12/25/2059 ...
12594X-AM-6 ..... CSNMC 2017-HL1 A12 330,939 |...86.8720 |. .3.500 |.. ...06/26/2017 .. 06/25/2047
12667G-TS-2 ..... CWALT 2005-26CB A6 . 114,842 |...73.4460 |. . .5.500 ....10/12/2010 .. 07/25/2035 ...
16163Y-AE-4 ..... CHASE 2016-SH1 M4 301,151 |...88.6260 |. ..291,758 |. ..329,200 .3.750 ...08/02/2016 .. 04/25/2045 ...
170255-AN-3 ..... CWHL 2007-1 A4 .. 134,032 |...46.2730 |... ... 74,283 |.... 160,530 [oeeeviiiiienn 88,138 [ 2,299 [ [ e 6.000 ....06/05/2012 ...|....03/25/2037 ...
173103-AD-4 ..... CMSI 2007-6 1A4 .. . 83,745 |...88.1570 |... LA03,172 el 71,368 [ e 2,813 | o e 6.000 ....09/12/2008 ...|....07/25/2037 ...
225458-5R-5 ...... CSFB 2005-9 2A1 .. . . 27,048 |...45.4300 |... 284483 110889 [ e (B04) [ e e 5.500 ....02/15/2011 ...|....10/25/2035 ...
232434-AE-0 ... CWALT 2006-0C8 2A3 .... A FM L .. 125,443 |.. 81.7860 |... ..212,764 |.. 154183 s e 7216 e e s 5.970 ....08/02/2016 ...|....11/25/2036 ...
23243A-AB-2 ... CWALT 2006-0A12 A1B .. A FML .. 157,829 |. 100.4720 |... 180,183 | e 19,002 s e e 5.662 ....07/27/2016 ...|....09/20/2046 ...
251500-AA-5 DBALT 2006-0A1 A1 A FM L .. 358,676 |...89.8060 |... 397,672 |.... . 837,668 |eeeeeeeeeeeiin feeeeen 13,839 | [ s 5.870 ...05/31/2016 ...|....02/25/2047 ...
32027N-VE-8 ..... [FFML 2005-FFH3 M3 .. ...98.6090 |. ..136,170 |. ..138,000 .138,090 |.. .6.340 |.. ....01/04/2017 .. 09/25/2035 ...
33852H-BG-6 . FSMT 2021-8INV B3 ...78.2640 |. ..709,314 |. ..906,303 945,717 |.. .3.516 |.. ...08/19/2021 .. 09/25/2051
362334-MH-4 ..... [GSAA 2006-6 AF6 .. ...35.4940 |. ..121,612 | ..342,625 124,124 .. .6.503 |.. ....04/21/2016 .. 03/25/2036
362341-ST-7 . GSAA 2005-12 AF5 . ...67.8550 |. .. 113,524 |. ..167,304 112,954 |.. .6.158 |.. ....02/27/2013 .. 09/25/2035
36262J-BJ-3 . GSMBS 2021-GR2 B3 Fo ...79.8980 |. .. 757,179 |. .980,409 |.. .3.373 |.. ...08/17/2021 .. 02/25/2052 ...
39539L-AH-4 ... GPMF 2007-AR2 2A1 A FM L .. 164,374 ]...93.4330 |... 190,635 |.... 155,356 oo feeeeeen6,434 | e s 5.870 ....06/16/2016 ...|....05/25/2037 ...
40430H-EQ-7 ..... HASC 2006-NC1 1A .... AFML ... 41,850 |...98.7830 |... 43,289 i 83,822 [ 83,822 i [ (29) | [ e 5.890 ....05/17/2017 ...|....11/25/2035 ...
41165A-AB-8 ..... HVMLT 2007-5 A1A ... A FM L .. 285,130 |...84.5080 |..eevvuuniieeennn267,269 [oueniiiennnnn 316,263 | 278,843 s e 5776 | [ e 5.660 ....02/02/2017 ...|....09/19/2037 ...
4378%K-AB-8 ..... HOF 2022-1 A2 .. EFE. .. 439,002 1...97.9010 |..oevvunnnennnnn 443,252 [ounnniiiinnnn 452,751 i 440,054 [ e 1,289 | e e 5.082 ....08/056/2022 ...|....07/25/2067 ...
45254N-JII-8 ... IMM 2004-6 2A ..o [ e N ARM L .. 345,688 |. 104.6500 |.................380,803 |......ccevrnnn 363,882 |oeeeennnieeeennnd08,507 oeeeeiiiiiiies o 13,364 | e e 6.060 ....07/30/2013 ...|....10/25/2034 ...
45254N-KR-7 ..... IMM 2004-8 2A1 ...ovvvenniiiiiiiiiiiiiiii i Jeee e [ eeenann 4 .| TARM s 209,280 |...99.0670 |................. 291,561 |oeennnnnnnnnnn 218,550 | 213,55 i e (2068) | e o 6.170 ...03/01/2019 ...|....10/25/2034 ...
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46652F-CA-6 ..... JPMMT 2020-4 B3 .....covvvnnneiiiiinineeeceenineeeeennas [ een [ |4 [ TA s 907,987 |...85.2300 |.......eunnnnnnnn 787,818 [cooeiiiiiiinnnnns 924,344 |...oovnnnn 910,718 |oovvvniiiiiiiins foeeen 1,195 L e e 3.644 |...... 3.810 |MON ..o Jovvnniiiiinnnnns 2,807 [ooeiiiiiiinnnns 33,720 |....06/19/2020 ...|....11/25/2050 ...
525221-EE-3 ... LXS 2005-8 2A4A .. AR L) . 100.0140 |... 020,802 |oeeiiiieeeeennn 20,799 [ eeeeneeeeennee e (280) | [ s 6.190 |...... 0.000 |MON ..... ....10/12/2010 ...|....12/25/2035 ...
542514-DB-7 ..... LBMLT 2002-5 M1 .. AR L) . 100.6280 |... ..536,724 |.... 833,369 |eveiiiiiiiiis oot (270) | e e 6.715 |...... 4.320 [MON ..... ...12/02/2015 ... |....11/25/2032 ...
57643A-AA-8 ..... MASD 2006-2 A AR L) ...95.6650 |... 183,230 |.... 191,531 e e (80) e e s 5.990 |...... 3.660 | MON ..... ....01/27/2017 ...|....02/25/2036 ...
61746W-A7-5 ..... MSDWC 2003-NC2 M1 .. AR L) . 100.6970 |... 116,005 |.... 115,200 i e (BT) e e e 6.820 |...... 4.060 | MON ..... ...11/06/2015 ...|....02/25/2033 ...
61746W-YU-8 ..... MSDWC 2003-NC1 M1 .. AFRM L) ...99.9790 |... e 3,000 eeeiiiiieeeennn 3,001 [ 8,001 e [ (26) | [ s 7.045 |...... 3.760 | MON ..... ....10/01/2015 ...|....11/25/2032 ...
61748H-KA-8 ..... MSM 2005-4 3A1 AFM . ...92.9710 |... 056,282 | 60,483 [ 41,887 i [ 2,837 s [ e 4.621 ....11/21/2011 ...|....08/25/2035 ...
64352V-NZ-0 ..... NCHET 2005-C M1 AFM . ...90.5420 |... 452,715 |.oeeeennineeees 500,000 oveenneeeennnnd83,284 [ e 15,872 [ e [ 6.115 ....08/10/2016 ...|....12/25/2035 ...
64828\1-BK-2 ..... [NRZT 2017-3A B3 1.4 .. ...96.4050 |. ..584,603 |. .5.3%8 |.. ....06/29/2020 .. 04/25/2057
65246P-AC-5 . NEWZ 2021-1 C .. EFE . ...99.5870 |. ..431,545 |. .6.520 |.. ....04/29/2021 .. 05/25/2055
65537K-AB-6 ..... NHELI 2007-1 2A1A AFM . ...87.4060 |. ..220,618 |. .5.790 |.. ...03/22/2016 .. 02/25/2037 ...
669884-AA-6 ..... NHEL 2006-1 A1A AFM . .. 129,361 |...98.0650 |... 133,098 [oeeneeeeennennn 185,728 oo 135,728 [ o (88) | oo e 5.790 ....08/02/2017 ...|....05/25/2036 ...
69337B-AH-7 ..... PHHAM 2007-1 21A ... AFM . ... 50,296 |...79.6020 |... ..53,036 |.oevvniniininnnn86,626 [onniiiiiinnnnnn 50,626 |oiiiiiiiiiiis [ 885 s [ 6.000 ....10/26/2010 ...|....02/25/2037 ...
73316P-DS-6 ..... POPLR 2005-3 M1 AFM . .. 289,231 ...96.5610 |... 281,395 |oiiiiiee 291,416 [ 289,932 | [ TA2 e e e 3.532 ....03/18/2015 ...|....07/25/2035 ...
73316P-KJ-8 ..... POPLR 2006-B M1 AFM . .. 489,096 |...93.2610 |... 478,259 [...oovvveennnn 512,813 [l 512,813 [ e (283) [ e [ 6.010 ....07/25/2019 ...|....05/25/2036 ...
74929C-C6-9 ..... RBSSP 2010-2 13A2 .. AFM . .. 174,091 |...85.6780 |... 257,447 |.... .. .. 143,212 s e 15,486 e [ e 5.750 ...01/27/2012 ...|....04/26/2036 ...
75115Y-AA-T ..... RALI 2007-Q01 A1 . AR L) .. 155,418 |...86.3590 |... 155,616 |.... ..180,195 |.. 180,195 | 30332 e e e 5.770 ....07/20/2016 ...|....02/25/2047 ...
75156W-AE-3 ..... RAMP 2006-RS4 M1 . AR L) .. 725,000 |...94.7640 |... 947,645 |.... .1,000,000 |.. 970,642 oo [ 28781 | e s 5.820 ...10/25/2016 ...|....07/25/2036 ...
75157D-AC-8 ..... RAMP 2007-RS2 A3 ... AFRM L .. 240,171 ]...88.6140 |... ..379,616 |.. 2122 s e 5858 | e 6.210 ...05/12/2016 ...|....05/25/2037 ...
76112B-25-8 ..... RAMP 2006-RS2 A3B ...97.0420 |. 87,097 ..87,007 |.. .5.850 |.. ....01/03/2017 .. 03/25/2036
762009-AR-9 ..... RFMSI 2007-S6 1A16 . ...77.8370 |. .. 140, 140 ..98,058 |.. .6.000 |.. ....01/11/2012 .. 06/25/2037 ...
83611M-JL-3 ..... SVHE 2005-0PT4 M1 ...90.3570 |. .1,000,000 .955,734 |.. .6.160 |.. ...08/18/2016 .. 12/25/2035 ...
836120-AC-2 ..... [SVHE 2007-NS1 A3 ...eevvviiiiiiiiiin e [ e ...99.8040 |. . 9,630 9,625 .5.670 |.. ...05/05/2016 .. 01/25/2037 ...
86358E-RB-4 ..... [SAIL 2005-2 M2 eeevreeeeeieeeeee e o e ...99.7850 |. . 4,492 4,492 .6.205 |.. ....10/13/2015 .. 03/25/2035 ...
86358E-RC-2 ..... SAIL 2005-2 M3 ... ...93.9250 |... .1,000,000 |.. 994247 s e 25,155 L e e 6.250 ....11/15/2016 ...|....03/25/2035 ...
86358E-Ul-4 ..... SAIL 2005-HE1 M2 ... ...92.4%0 |... ..893,834 |.. 893,834 |.eeveieieeiiies feeieiei i (382) | e s 6.190 ....07/01/2020 ...|....07/25/2035 ...
86359D-\D-6 ..... SASC 2005-0PT1 A3 .. ...79.6140 |... .2,301,355 |.. V3763 v o 42,851 | [ e 6.190 ...05/18/2016 ...|....11/25/2035 ...
88156Y-AA-O ..... TMTS 2006-11 A1 .. ...98.8570 |... ..121,576 |.. 121,576 e e (92) e e s 5.770 ....05/11/2017 ...|....10/25/2037 ...
89170V-AA-6 ..... TPMT 2022-1 A1 ... ...93.3300 |... 780,473 |.... 802,494 s el 5088 | [ 3.750 ....07/15/2022 ...|....07/25/2062 ...
89173F-AF-7 TPMT 2017-1 B2 ...84.7780 |... 847,782 |.... . J041,575 |eeeeeeeeiiieee foeeeeeeet (3,257) | oo e 3.856 ...10/07/2020 ...|....10/25/2056 ...
89177X-AB-3 ..... [TPMT 2019-HY3 A1B ...98.6310 |. ..986,315 |. .1,000,000 .1,000,000 |.. .6.470 |.. ....06/13/2020 .. 10/25/2089 ...
92538U-AC-5 ..... [VERUS 2022-3 A3 .. ...90.9780 |. ..741,810 | ..815,373 .802,799 |.. 4.130 |.. ....08/30/2022 .. 02/25/2067
92539A-AA-2 . VERUS 2022-6 A1 .. ...97.9930 |. ..831,641 |. 848,673 .841,023 |.. .4.910 |.. ...06/21/2022 .. 06/25/2067 ...
94985F-AA-6 ..... WFALT 2007-PA2 1A1 . . ...90.3370 |. 36,748 |. 40,678 .. 28,495 |.. .6.000 ...10/13/2010 .. 06/25/2037 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneou: -

Residential Mortgage-Backed Securities 23,095,717 [ XXX 23,460,480 26,608,524 23,852,568 272,027 XXX XXX XXX
03881B-AN-3 ..... AMMST 2020-MF1 C ... LA ...82.6520 |... ..826,527 |.... .1,000,000 |.. ....971,523 e 3701 i e e 3.598 ...05/19/2020 ... |....05/15/2053 ...
03881B-AQ-6 ..... AMMST 2020-MF1 D . ...60.2740 |. ..301,371 |. . 500,000 .457,865 |.. . 5,901 1.750 |.. ....02/03/2021 .. 05/15/2053
03881J-AA-4 ..... ARCLO 2022-FL2 A . ...98.4760 |. ..492,384 |. . 500,000 .499,225 |.. .1,882 |. g.211 . ....01/23/2023 .. 05/15/2037 ...
05492V-AN-7 ..... BBCMS 2020-C7 D .. B . .. 993,125 |...41.39%0 |... .1,000,000 |.. :993,451 | e (552) | [ e 3.602 ...02/05/2021 ...|....04/15/2053 ...
055260-AN-6 ... BAMLL 2015-200P F ... 5.A L .. 452,363 |...90.6190 |... . 500,000 |.. 483,651 [oooveeiiiiiiiinns fovvrennnn 1,132 [ [ e 3.5% ....06/04/2015 ...|....04/14/2033 ...
05530S-AG-1 ..... BAMLL 2022-DKLX B LA 1,000,000 |...96.9820 |... .1,000,000 |.. e 1,000,000 [.eeneeeeniiiieee foreeeriiieeeeene e e e 6.911 ....01/31/2022 ...|....01/15/2039 ...
055631-BQ-7 ..... BMD2 2019-FRR1 5A1 . 2.CFE .. 862,969 |...82.7800 |... .1,000,000 |.. 909,475 v e 13,926 | e e 3.477 ....06/29/2020 ...|....05/25/2052 ...
056054-AH-2 ...... BX 2019-XL E N LA e .. 850,000 |...99.3180 |... ... 850,000 |.. 100 850,000 |-eennieeeeennies feeeeeeeis e e e 7.276 ....10/09/2019 ...|....10/15/2036 ...
05609B-AH-2 ..... BX 2021-LBA CV ..ivvvenniiiiiiiiniiiiiiiiinnecciinineees oo een | s 4 | TA i 998,750 |...96.5040 ,000,000 f....ccevnnnnns 1,000,000 .oeeniviiinnnnns fovvvviiiiiniiiins Jovviiniiiiiiinnns foiiiinn oannd 6.826 ...08/29/2021 ... |....02/15/2036 ...
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05610C-AJ-3 ..... BMO 2023-C4 AS ...eviiiiiiiiiiiiiiinee e foee e | s 4 s LA e 1,544,998 [...99.1990 [.............. 1,487,986 |........ceenn 1,500,000 [...oeeeennnnn 1,641,585 [oooiiiiiiiiiinnes v (3413) [ o [e00n0 5,345 | 4.930 ....01/20/2023 ...|....02/15/2056 ...
05610F-AA-5 ..... BX 2022-AHP A .. N LA .. 970,313 ]...98.1170 |... .1,000,000 |.. e 976,186 e feeeee 5,878 | e .l 62348 | 7.320 ....04/12/2023 ...|....01/17/2039 ...
05610F-AB-3 ..... BX 2022-AHP AS I L LA .. 498,563 |...97.9920 |... ... 500,000 |.. +0500,000 |eveeiiiiiiiins [ e [ 006,851 | 6.220 ....02/01/2022 ...|....01/17/2039 ...
05610F-AC-1 ..... BX 2022-AHP B N LA .. 498,576 |...97.4900 |... 1. 500,000 |-eevuneeeeennnn 500,000 [oiiiiiiiiiiii e e e [ 72201 | 6.570 ....02/01/2022 ...|....01/17/2039 ...
08163T-AD-4 ..... BMARK 2023-V2 AS . I L LA ,029,99 |. 101.5870 |... 1,000,000 |.oevenneeennnn 1,026,558 [oeeiininiiiiies Joveiien (3,438) [ v 000006537 | 5.780 ....06/09/2023 ...|....05/15/2055 ...
12433U-Ad-4 ..... BX 2018-Gl C N LA .. 499,375 |...98.2330 |... .. 500,000 |.. 500,000 |oeeeermmreeeemnnn feneeeeeemnniiees foeeeemniieees e [ 6.878 [l 3.880 ...05/01/2018 ...|....05/15/2035 ...
12434E-AC-4 ..... BX 2021-RISE B ... I L LA ,323,967 |...98.2520 |... .1,875,550 |.. 1,352,054 [ e 18,360 [ e 00060726 | 7.480 ....07/19/2022 ...|....11/15/2036 ...
12434E-AE-O ..... BX 2021-RISE C ... N LA ...98.0030 |... L917,033 e 917,083 [ e e e 062926 | 5.950 ....11/18/2021 ...|....11/15/2036 ...
12434F-AG-2 . BX 2021-CIP C .. 4 1.4 .. ...97.3120 |. .1,000,000 .6.080 ....12/02/2021 .. 12/15/2038
12528Y-BD-4 ..... |CF 2019-CF2 SWA ..... 4 1.A .. ...61.3810 |. . 500,000 . 4.460 ....05/27/2020 .. 11/15/2052
125408-AA-8 ..... CISTERRA SEHQ, LLC (SEMPRA ENERGY) 2.A .. ...72.9140 |. . 861,016 ......4.700 ....10/15/2013 .. 07/10/2040 ...
12659D-AA-8 ..... COMM 2022-HC A 1.A ... .. 913,359 |...87.6430 |... .1,000,000 |.. 989,318 | foee 17,984 | e 2,819 4.950 ...07/12/2022 ...|....01/10/2039 ...
12659D-AG-5 ..... COMM 2022-HC C 1B ... .. 463,574 1...79.6090 |... . 500,000 |.. 470,839 s o 3810 | e 000032376 4.660 ....07/06/2022 ...|....01/10/2039 ...
17186#-AA-4 ..... CIMARRON CTR LLC (WALMART) .. 1.0 ... .. 391,808 |. 103.1140 |... 891,803 | e e e 2022272300 7.300 ....08/08/2002 ...|....08/01/2027 ...
193051-AL-3 ..... COLD 2020-1CE5 C 1.4 ... ...98.8670 |... BT 283 s e e e | 7126 4.990 ....10/22/2020 ...|....11/15/2037 ...
229640-AA-4 ..... EBR MEDICAL FACILITIES (OCHSNER CLINIC) 1.6 ... ...94.6150 |... 818,096 |-eeeeeeeeiies feeeeees e e 2222250090 . 5.090 ....07/31/2014 ...|....08/15/2034 ...
26210Y-AG-1 ..... DROP 2021-FILE B 1AL .. 86.7780 |... O[OV J[V[V IR ) F Y N R N S V(- T8 RO 5.530 ....04/21/2021 ...|....10/15/2043 ...
268310-AA-6 ..... EDF DANVERS 1 (KOHLS) .. B ....3.B .. . 103.2700 |... s 609,821 [.eeeeeeiiiiieee eeemmeieeeees (B) [ e [ 72250 | 7.240 ...04/29/2002 ...|....10/01/2027 ...
20425A-AG-8 CGCMT 2015-GC33 B .. .. CF.. I L ...85.1660 |... .3,000,000 3,014,875 [ e (10,221) [ o e 4574 | 4.200 [MON ..... .. 139,117 |....09/14/2015 ... |....09/10/2058 ...
20478J-AG-5 ..... [EQUS 2021-EQAZ B . 4 ...96.9850 |. ..499,990 .486,519 |.. .7.740 . 31,09 |....01/06/2023 .. 10/15/2038 ...
302947-AE-6 ..... |FREMF 2016-K60 B 4 ...95.1370 |. 500,000 .1,436,892 |.. .5.050 . 53,8% |....12/15/2016 .. 12/25/2049 ...
30294D-AN-3 ..... |FREMF 2016-K52 B . 4 ...96.9430 |. .1,000,000 .986,643 |.. .4.520 . 39,869 |....05/13/2016 .. 01/25/2049
30294D-AQ-6 ..... |FREMF 2016-K52 C . |4 ...96.4230 |. .2,000,000 .1,974,720 |.. .4.480 . 79,737 |....04/24/2018 .. 01/25/2049 ...
30300Y-AU-3 ..... FREMF 2017-K67 C |4 ...93.9730 |. .1,000,000 973,79 |.. ......4.640 . 40,022 |....03/20/2018 .. 09/25/2049 ...
30305E-AG-3 ..... FREMF 2017-K68 C ... I L ...93.6540 |... .1,000,000 |.. 971,089 | o 6,480 | e 0030841 4.620 . 38,968 |....04/11/2018 ...|....10/25/2049 ...
30310X-AG-4 ..... FREMF 2019-K94 C .... N ...91.7390 |... .1,000,000 |.. ,000,000 [eeeeiiiiiiiees Jeeeeeiieeeeeeens e e [0 3.964 | 3.920 . 40,219 |....08/14/2022 ...|....07/25/2052 ...
35690A-AS-7 ..... FREMF 2016-K58 B ... I L ...95.8900 |... .1,000,000 |.. 971,063 [ooviiiiiiiiiiiieee v 8,996 [ i 00003737 | 4.780 . 37,910 |....12/01/2016 ...|....09/25/2049 ...
36228C-\C-4 ... GSMS 2005-ROCK E . N ...94.7020 |... .1,000,000 |.. 997,499 |eeeeeeeeeeinies foeeiie i 99 | e |l 5L4B5 | 5.560 . 54,650 |....01/21/2011 ...|....05/03/2032 ...
36261P-AA-0 ..... GSMS 2019-GSA1 D . I L ...62.4290 |... .1,065,000 |.. 012,173 Jeveeiiiiiiiiees oo 8,865 | e 0022.800 ..l 3.610 . 29,820 |....07/13/2021 ...|....11/10/2052 ...
46593E-AC-9 ... JPNCC 2022-ACB B ... N ...96.4860 |... 482,431 |.... ... 500,000 |.. 500,000 |oeeermmnreeeemnnn fermeeeeeemeniees foeeeemeees e [ 72138 [ 6.520 . 33,607 |....08/09/2022 ...|....03/15/2039 ...
46654E-AG6 ..... JPNCC 2021-NYAH D 4 ...85.6810 |. ..856,818 |. .1,000,000 .1,000,000 |.. .5.940 . 66,655 |....10/21/2021 .. 06/15/2038 ...
50085P-AG-2 ..... KREST 2021-CHIP C 4 ...65.9430 |. ..659,439 |. .1,000,000 .839,786 |.. .5.240 . 29,676 |....07/07/2022 .. 11/05/2044
563136-AG-5 ..... OMW 2020-1MW C ... 4 ...86.0320 |. .1,000,000 .908,758 |.. .5.030 . 23,674 |....07/13/2022 .. 09/10/2039
624751-AC-9 ..... [MTN 2022-LPFL B .. 4 ...97.5650 |. . 500,000 500,000 |.. .6.810 . 34,913 |....08/08/2022 .. 03/15/2039
624750-AE-5 ..... MTN 2022-LPFL C .. 4 A ...96.3530 |. . 500,000 500,000 |.. Y i (1] . 37,441 |....08/08/2022 .. 03/15/2039 ...
67630K-AA-0 ..... OAKST 2023-NLP A . N 1.A ... 1,012,117 |. 101.2730 |... .1,000,000 |.. ,009,994 e (2,128) | e 62094 | 5.760 . 51,637 |....02/15/2023 ...|....03/15/2040 ...
68275C-AC-2 ..... FB 2005-1 A3 I L 1T.AFM. ,258,762 |...97.3550 |... 1,311,211 . ,302,479 L4819 [ i [ 52278 [ 5.690 . 69,206 |....04/28/2010 ...|....08/10/2035 ...
74969C-AL-1 ..... RLGH 2021-TROT C . N 1.A ... .. 998,247 |...97.6370 |... .1,000,000 |.. ,000,000 [eeeeiiiiiiiiees Jeeeeenieeeeeeens e e [e02226.789 | 5.230 . 64,359 |....04/28/2021 ...|....04/15/2036 ...
75575T-AC-7 ..... RCMT 2021-FL6 AS . I L 1.AFE. 1,000,000 |...96.8210 |... .1,000,000 |.. B[00V S O R NN o Y- (1 I A 4.500 . 63,439 |....08/05/2021 ...|....07/25/2036 ...
78458\1-AA-2 ..... SR 2022-IND A ... N 1.A FE . .. 927,725 |...94.6230 |... .927,725 |.. 927,725 |eveeeeeeeeeniees oo s e e 72011 6.300 . 62,423 |....01/28/2022 ...|....02/15/2039 ...
78458\1-AE-4 ..... SWR 2022-IND C ... I L 1.6 FE . .. 927,725 ]...91.7800 |... 927,725 .. (7 /< T PR R R (R M. J 1 I RN 7.600 . 74,651 |....01/28/2022 ...|....02/15/2039 ...
78486E-AJ-7 ..... STUWD 2021-LIH B .. 4 ... 1.A .. .. 995,469 |...97.4720 |... .1,000,000 |.. ,000,000 [eeeeiiiiiieiees Jeeeeeiieeeeeeens e e e 72182 6.240 . 67,827 |....11/05/2021 ...|....11/15/2036 ...
90276V-AJ-8 ..... UBSCM 2018-C8 B .. 4 .. 1.F .. 1,761,348 |...89.4780 |... .1,750,000 |.. J154,055 | e (B47) [ i [ 40567 o 4.450 . 79,923 |....10/26/2018 ...|....02/15/2051 ...
91831U-AG-2 ..... VNDO 2016-350P E . 4 916,367 |...79.8790 |. .1,000,000 .966,231 |.. ......5.070 . 39,568 |....04/06/2018 .. 01/10/2035 ...
95003L-AG-5 ..... WFCM 2021-SAVE B ... 4. 400,000 |...93.2120 |... . 400,000 |. ... 400,000 J..eoeiiiiiiininns fooviiiiiiiiins i foeeiiiiiinns 0 6.926 | 5.430 . 26,297 |....01/29/2021 ... |....02/15/2040 ...
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03880K-AA-2 ..... ARCLO 2021-FL3 A ...ovvvviiiiiiiiiie e L TAFE e 1,926,250 |...98.1440 |.......eennnn. 1,962,883 [.oveeennnn 2,000,000 |.eeevenninnns 1,981,619 |oovvvniiiiiiiinn o P U AR R 6.546 |...... 7.350 [MON ..... [oevevvnnnniinnns 6,183 [.oooieiinnnnns 123,704 |....06/14/2022 ...|....08/15/2034 ...
03880R-AA-7 ..... ARCLO 2021-FL4 A ....eieieiiiiiiiiiiaeeeiinniaeeaeeennans L LAFE s 970,000 |...98.7790 |..eeevuuunaaeens 987,798 |.oevuenens 1,000,000 |..eeueeeeennnnss 984,072 [.ooiieiiniiiiiieee oeeeennnns 13,627 [ooiiiiiiiiiiiiis o [ 6.826 |...... 8.020 |MON ... |oveeeaeiarnnnnnns 3,224 |.oovviiinnnnnes 64,691 [....12/15/2022 ...|....11/15/2036 ...
1039999999. Subtotal - Bonds - Industrial and Miscella -

Commercial Mortgage-Backed Securities 51,936,154 [ XXX 48,595,908 53,442,206 52,620,096 209,822 XXX XXX XXX 178,195 2,734,632 XXX XXX
00868P-AA-3 ..... AHOLD LEASE SERIES 2001- ......cevuniiviinnnnnniiiinnnnns L 2AFE L 71,592 [. 102.2630 |......cevvneeennn 62,979 |oovnnnnnininnnnnn 61,585 [ 61,320 | e 197 L e e 8.620 |..... 10.300 | JJ cevvven ferneiiiiiinnnnns 2,640 |oeeeiiiiiiinnns 5,886 |....04/28/2010 ... |[....01/02/2025 ...
05377R-FM-1 ... AESOP 2022-3A C .. |- 2.CFE ..|... ...98.9140 |.................989,147 |.............. 1,000,000 |...cevrueeeeennn999,980 |oeenniieiinniiinns fooveemniiee 31 s e e 6.480 |...... 6.480 | MON ..... . 64,800 |....07/12/2022 ...|....02/20/2027 ...
14318D-AF-6 ..... CARMX 2023-1 C ... .. 1.EFE ..|... ...99.5050 |... ... 500,000 |eeveniiinennnnn 99,872 [ i 38 [ e e 5.190 |...... 5.190 [MON ..... . 23,067 |....01/19/2023 ...|....01/16/2029 ...
14318M-AG-4 ... CARMX 2022-3 C ... .. 1.F FE ..|... ...99.0150 |... A, 1002999,806 |-evvnieeeeeniis feeeeeeeiiee e BB e e e 4.980 |...... 4.980 [MON ..... . 49,800 |....07/12/2022 ...|....02/15/2028 ...
193938-AA-5 ..... CASL 2023-A A1 ... .. 1.AFE ..|... . 100.5510 |... L A856,238 i e e e 7.285 |...... 7.340 [MON ..... . 19,972 |....06/09/2023 ... |....05/25/2055 ...
19421U-AA-2 ..... CASL 2019-A A1 ... .. 1.AFE ..|... ...99.2490 |.......eeeeeennn853,120 |ouinniiiinnnn. 658,058 |ooiiiiiiie 858,058 e e (806) [ e e 6.870 .380 [MON ..... . 43,078 |....06/26/2019 ...|....12/28/2048 ...
20267T-AB-8 ..... CBSLT 2016-A A2 .. | TAFE L . 100.6460 |.......ooeeeeenn 85,012 |ounnniiiiinnnnn 84,466 | 84466 | e [ [ | 7.670 ....04/15/2016 ...|....05/25/2040 ...
20267T-AC-6 ..... CBSLT 2016-A B ... .. 1.BFE ..|... ...93.6360 |...eevvnniieeeennn60,571 | 64,688 | 62,405 | e (B96) [ e e 4.000 ....04/15/2016 ...|....05/25/2040 ...
24702C-AL-8 ..... DEFT 2022-2 D .. .2.BFE .. ...99.3090 |. .5.720 |.. ....07/12/2022 .. 01/24/2028
25654#-AB-8 ..... DODGER TICKETS LLC . 1.GPL .. ...99.3150 |. .6.070 |.. ....11/15/2007 .. 03/31/2032
26208L-AC-2 ..... HONK 2018-1A A2 .. .2.CFE .. ...97.6790 |. . . . 4.739 |.. ....04/17/2018 .. 04/20/2048 ...
33845P-AG-9 ... FCAT 2022-3 C .. 1.F FE ..|... .. 999,854 |...98.0970 |... 980,973 |.... .1,000,000 |.. 100:999,905 |eeveiiiieeeiiis feeeeieie e 87 e e s 4.990 ...08/11/2022 ...|....07/17/2028 ...
345287-AF-3 ..... FORDL 2023-A B ... 1.CFE ..|... .. 999,907 |...99.3520 |... 993,529 |.... .1,000,000 |.. 999,942 | e 3 e e 5.290 ....01/18/2023 ...|....06/15/2026 ...
345287-AG-1 ..... FORDL 2023-A C ... 1.F FE . .. 999,987 |...99.3410 |... 993,418 |.... .1,000,000 |.. 100:999,990 |eevniiiiieieiis feeee B s e s 5.540 ....01/18/2023 ...|....12/15/2026 ...
380130-AG-9 ..... GMALT 2022-3 C ... 1.EFE. .. 499,908 |...99.5150 |... 497,580 |.... . 500,000 |.. 899,957 s e 38 e e e 5.130 ....08/09/2022 ...|....08/20/2026 ...
38237T-AA-9 ..... GOOD 2022-3CS A .. 1.F FE . ...91.7470 |... 826,377 |.... . 900,707 |.. 10:900,347 oo e (165) e e s 4.950 ....07/12/2022 ...|....07/20/2049 ...
46617F-AC-8 ..... HENDR 2013-1A B 2.AFE ...90.2600 |... 495,786 |.... D490 s e B2 e [ e 4.940 ....03/13/2013 ...|....04/15/2069 ...
477600-AB-9 ..... JIMMY 2017-1A A211 . 2.BFE. ...95.0020 |... 567,639 |.... 1 e597,500 |eeeneeeeeeis e e e s 4.846 ...06/27/2017 ...|....07/30/2047 ...
50117K-AB-6 ..... KCOT 2023-1A A2 .. .. 1.AFE . ...99.8640 |... 938,574 |.... 939,838 e e (1) e e e 5.400 ....03/28/2023 ...|....02/17/2026 ...
52608J-AA-3 ..... LFT 2022-1A A .. 1.AFE. ...99.1500 |. ..991,509 |. .999,816 |.. .5.120 |.. ....06/22/2022 .. 07/20/2032
57109L-AB-9 ..... MFT 2023-2A B .1.DFE. . 100.6960 |. ..503,482 |. 499,977 |.. .6.540 |.. ....04/24/2023 .. 06/15/2033
57109L-AC-7 ..... MFT 2023-2A C .. .1.GFE. . 101.1670 |. 011,675 999,972 |.. .6.960 |.. ....04/24/2023 .. 06/15/2033
61945V-AA-9 ..... MSAIC 2023-1A A .1.DFE. ...97.4500 |. 881,828 902,274 |.. .5.320 |.. ....02/08/2023 .. 06/20/2083 ...
69120E-AA-7 ..... OR 2023-10A A .. 1.AFE. 1,000,000 |...99.7880 |. ..997,882 .1,000,000 |.. .7.865 |.. ...02/14/2023 .. 04/20/2035 ...
78443C-BH-6 ..... SLMA 2004-A A3 ... .. 1.AFE . .. 179,358 |...98.6150 |... 189,043 |.... 191, 191,698 [ooovvvviniiiiinn o (120) [ s e 6.046 ....12/10/2015 ...|....06/15/2033 ...
80286F-AE-3 ..... SDART 2022-4 C ... 1.EFE . ,499,822 |...98.5300 |... 477,951 |.... 1,500,000 1,499,892 |eeeeiiiieeeein e B2 e e [t 5.000 ....07/12/2022 ...|....11/15/2029 ...
82650T-AC-1 ..... SRFC 2022-2A C ... 2.BFE ..660,157 |...99.0020 |... 653,644 |.... 661,768 |..eevvenveiiiinn forienieeennnn (840) | e e 6.360 ....07/08/2022 ...|....06/20/2040 ...
85234#-AB-1 ..... STADIUM FUNDING TRUST ... ...89.8020 |... 733,167 |.... e B16,419 | e e e s 5.000 ....06/19/2013 ...|....04/01/2039 ...
87342R-AC-8 ..... BELL 2016-1A A23 ...98.4520 |... . .. 937,500 |eeeiiiciiis e e e 4.970 ....05/04/2016 ...|....05/25/2046 ...
89174U-AB-2 ..... TPAT 2018-SL1 B ...98.2570 |... . 500,000 |.. +0500,000 |eeeennieeeeenns feeeereeeeriiieee e e e 6.520 ...04/23/2019 ...|....01/25/2046 ...
94978#-DY-0 ..... WELLS FARGO BK EQUIP SER A-5J TDCC 06-A . 104.4390 |. 14,424 .5.670 |.. ....06/29/2006 .. 06/29/2030 ...
94978#-EA-1 ..... WELLS FARGO BK EQUIP SER A-5 TDCC 06-A . . 105.0510 |. . 6,556 .5.780 |.. ....04/27/2007 .. 01/27/2029
95058X-AP-3 ..... WEN 2022-1A A2l ... 2. ...92.1330 |. ..984,975 .4.535 |.. ....03/23/2022 .. 03/15/2052
00085U-AL-5 ..... ABPCI 2017-2A AR 1. ...98.5000 |. .1,500,000 7179 |.. ....02/16/2022 .. 10/27/2033
00120J-AE-3 ..... AGL 2021-13A B ... SN . . ...98.5890 |. . 500,000 71.327 |.. ....00/24/2021 .. 10/20/2034 ...
00176A-BB-0 ..... AMMC 2012-11A BR2 .. [V 4 .. 1.CFE . .. 493,250 |...99.8010 |... . 500,000 |.. 10500,000 |-eeneneeeeennis feeeeeeeis e e e 7.251 ...08/15/2019 ...|....04/30/2031 ...
03756A-AU-1 ..... APEXC 2020-1A BR . [CR—. 4 .. 1.CFE . .. 603,125 |...98.8740 |... ..625,000 |.. 809,179 v oo BTT2 L e e 7.315 ....12/14/2022 ...|....10/20/2031 ...
05553E-AA-T7 ..... BFNS 2022-1A A ... [V 4 .. 1.DFE. .. 243,125 |...85.0000 |... ..250,000 |.. 288,308 oo o822 | e s 5.000 ...07/06/2022 ...|....07/10/2035 ...
05684G-AE-6 ..... BCC 2023-2A B1 ... [CR—. 4 .. 1.CFE . 1,000,000 . 100.2230 |... .1,000,000 |.. B O[V[VJ[V[V N R R R R R, 7.697 ....06/09/2023 ...|....07/18/2036 ...
08179M-AC-3 ..... BSP 2018-15A A2A . [V 4 oo |- LLAFE ... .. 498,750 |. 100.1000 |... ... 500,000 |.. JUUP PO 7.356 ...03/05/2020 ...|....07/18/2031 ...
08181B-AS-8 ..... BSP 2016-9A BR .....cccvviiiiiiiiiiiiiiiiiiinn i fean e C...... 4. LACFE i 999,000 |...99.8500 1,000,000 J..oenniinennnnnnn999,227 [ Jovviiennnnn 227 oo Joiiiinniiiinnns foens 7.389 ... 12/12/2023 ... |....07/20/2031 ...
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14317P-AE-3 ..... COMS 2018-2A B ...cevvveniiiiiiiiiiiccieiie e [een e [CRR—. 4 s LFFE L 939,800 |...99.4040 ,000,000 f..oceevvnnnnnnens 953,337 |ovvveiiiiiiiiins foeeen 12,572 | e e 7.705 |...... 9.140 | JAL ... ....12/01/2022 ...|....10/15/2031 ...
14889D-AN-8 ..... CRUN 2014-1A AR . (V- 4 |- TAFE L .. 250,000 |...99.8810 |... ..250,000 |.. 100250,000 |eeeeiieeeeeinies oo e e e 7.498 |...... 4.970 | JAD ... ....10/16/2017 ...|....04/22/2030 ...
14987V-AE-9 ..... CBAM 2019-9A B2 .. [CRR—. 4 |- 1B FE ... .. 487,000 |...99.2350 |... . 500,000 |.. 493,827 s el 5438 L e 7.585 |...... 8.120 | JAJO .... ....00/15/2022 ...|....02/12/2030 ...
26251N-AD-2 ... DRSLF 2018-60A C . (V- 4 |- LEFE L. .. 975,000 |...99.9480 |... .1,000,000 |.. ,000,000 [oeeeeeniiiiiees Joemeeeeeeeenees o e e 7.705 |...... 6.080 | JAJO ... ....08/29/2019 ...|....07/15/2031 ...
38138B-AG-5 ..... GLM 2018-3A BT ... [CRR—. 4 |- 1.CFE ... ..710,700 |...99.9710 |... ... 750,000 |.. TANATY oo e 11818 [ [ e 7.227 |...... 8.600 | JAJO .... ....10/17/2022 ...|....04/20/2030 ...
43133F-AC0 ..... HCOMF 2015-1A CRR .. (V- 4 |- SAFE ... 1,000,000 |.. 71.0000 |... ,000,000 .. ,000,000 [oeeeeeniiiieeen Jeemeneeeeeenees oo e e 5.050 |...... 5.040 [FMAN .... ...11/16/2021 ...|....11/01/2035 ...
46593C-AA-T7 ..... JFIN 2017-2A AR .. 1.AFE ..|... .. 213,191 ...99.9360 |... 215,533 |oevveiiiiiiiiins oo 3078 e e e 6.621 |...... 7.750 |MJSD ... ...10/19/2022 ...|....09/20/2029 ...
482550-AN-4 ... KKR 2022-43A BR .. .. 1.CFE ..|... .. 1,000,000 |...99.6250 |... ,000,000 [oeeeeeniiiieees Jeemeneeeeeeeees oo e e 7.874 |...... 7.860 | JAJO ... ....12/15/2023 ...|....01/15/2036 ...
48259B-AL-6 ..... [KKR 38A C .... .1EFE .. ...99.8560 |. .1,000,000 |.. .7.893 |......7.480 | JALO ... ....03/07/2022 .. 04/15/2033
50200F-AG-4 ..... LCM 26A C .... 1.FFE .. ...96.8570 |. 500,000 |.. 7477 |......6.140 | JAJO ... ....08/15/2019 .. 01/20/2031
62432P-AL-6 . MVEW 2019-2A B1 .1.CFE .. ...98.9340 |. . . .989,598 |.. .7.805 |......8.190 | JAO ... ....08/17/2022 .. 01/15/2033 ...
64129U-BlI-4 ..... NEUB 2014-17A CR2 .. .. 1.F FE ..|... ...99.8940 |... .1,000,000 |.. ....978,951 7.673 |...... 8.430 | JALO ... ...08/23/2022 ...|....04/22/2029 ...
66860M-AQ-4 ..... WOODS 2019-18A BR .. .. 1.B FE ..|... ...99.3760 |... .1,000,000 |.. ....979,265 7.478 |...... 8.160 |FMAN ... ....08/23/2022 ...|....05/20/2032 ...
66860P-AA-2 ..... WOODS 2018-17A A ... |- TAFE L ...99.8520 |... ..482,573 |.. ....481,3% 6.733 |...... 7.000 | JAJO ... ....06/29/2022 ...|....04/22/2031 ...
67107K-BF-2 ..... 0CP 2014-7A CRR [CRR—. 4 .. 2.CFE ..|... ...98.8920 |... .1,000,000 |.. ,002,083 8.777 |...... 8.830 | JAJO .... ....02/22/2022 ...|....07/20/2029 ...
67572Y-BS-0 ..... 0CT22 2014-1A BRR .. .. 1.CFE ..|... ...99.8510 |... ... 500,000 |.. 500,000 7128 |...... 5.060 | JAJO ... ....06/07/2019 ...|....01/22/2030 ...
67590R-BE-4 ..... OCTLF 2014-1A CRR .. 1.G FE ..|... ...98.4700 |... ..250,000 |.. ....250,000 7.828 |...... 6.170 |FMAN ... ....08/14/2019 ...|....11/18/2031 ...
69688X-AU-5 ..... PLMRS 2014-1A A2R2 ... .. 1.CFE ..|... ...99.4640 |... 497,323 |.... . 500,000 |.. ... 500,000 7.A14 ... 5.000 | JAJO ... ...08/15/2019 ...|....01/17/2031 ...
T7587A-AJ-5 RMRK 2018-1A C .. 1.F FE ..|... ...98.3810 |... 491,907 |.... . 500,000 |.. .. 500,000 7.627 |...... 5.420 | JADO ... ....03/29/2018 ...|....04/20/2031 ...
89640Y-AW-4 ..... [ TRNTS 2017-6A BR1 .1.CFE .. ...98.3740 |. ..491,874 |. . 500,000 500,000 |.. .7.289 |......6.050 | JAJO ... ...02/09/2021 .. 01/25/2034
92332T-AD-4 ..... [VENTR 2020-39A B . .1.CFE .. ...99.2630 |. ..992,636 |. .1,000,000 997,772 |.. .7.439 |......7.490 | JAO ... ... 12/12/2023 .. 04/15/2033
92917N-AL-2 . VOYA 2019-1A BR .. .1.CFE .. ...99.6920 |. ..498,464 |. . 500,000 500,000 |.. .7.205 |......5.150 | JAJO ... ....02/07/2020 .. 04/15/2031 ...
94949G-AE-1 . | WELF 2020-1A A2 .. e L1.CFE .. ...99.5020 |. ..497,514 |. . 500,000 500,000 |.. .7.405 |......5.640 | JAD ... ...02/13/2020 .. 04/15/2033 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 44,291,306 | XXX 43,719,117 44,666, 112 44,504,015 78,294 XXX XXX XXX 440,204 2,368,862 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 523,527,424 | XXX 489,274,660 524,350,875 524,175,498 536,754 XXX XXX XXX 5,857,360 25,861,657 XXX XXX
064058-AF-7 ..... BANK OF NY MELLON CORP L2.AFE .. 1,704,688 |...95.2170 |. .. 1,666,299 |. .1,750,000 1,708,676 |.. . 80,938 |....05/29/2018 .. 12/29/2049 ...
5526 1F-AH-7 ..... M&T BANK CORPORATION . .2.CFE .. 1,000,000 |...86.3830 |. ..863,830 |. .1,000,000 .1,000,000 |.. 51,250 |....04/04/2018 .. 12/29/2049 ...
665859-AQ-7 ..... NORTHERN TRUST CORP .....eevvvvviniiiiiinnineeeccnnnns foen o L2.AFE .. 2,460,000 |...95.3890 |. ..2,384,725 |. .2,500,000 . 2,463,979 |.. 115,000 |....09/07/2018 .. 12/29/2049 ...
693475-AN-7 ..... PNC FINANCIAL SERVICES ....eeeeieeineeeeeeeneeeeeeees foen o . .2.BFE .. .. 968,750 |...99.7420 |. .1,000,000 .1,000,000 |.. 68,084 |....11/19/2018 .. 01/01/9999 ...
89117F-8Z-5 ..... TORONTO-DOMINION BANK ... i T 2 e | 2AFE L 1,000,000 |. 104.0780 |... .. .1,000,000 |.. 1,000,000 84,410 |....10/06/2022 ...|....10/31/2082 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 7,133,438 | XXX 6,953,064 7,250,000 7,172,655 399,682 XXX XXX
1309999999. Total - Hybrid Securities 7,133,438 | XXX 6,953,064 7,250,000 7,172,655 399,682 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 602,377,260 [ XXX 551,346,127 599,342,790 601,200,583 (9,261) XXX XXX XXX 7,837,776 27,837,082 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 35,107,804 [ XXX 35,653,907 38,671,331 35,866,801 276,778 XXX XXX XXX 110,090 1,552,545 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 51,936,154 [ XXX 48,595,908 53,442,206 52,620,096 209,822 XXX XXX XXX 178,195 2,734,632 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 44,201,306 | XXX 43,719,117 44,666, 112 44,504,015 78,294 XXX XXX XXX 440,204 2,368,862 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 733,712,524 | XXX 679,315,059 736,122,439 734,191,495 555,633 XXX XXX XXX 8,566,265 34,493, 121 XXX XXX
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. Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number
1A 1ALS 113,047,117 1B..$............ 28,899,700 1C..$............ 57,876,400 1D ..$............ 54,511,927 1E..$............ 56,323,649 1F ..$............ 83,768,695 1G..$........... 103,740,484
B 2A..$...... 77,961,153 2B ..$........... 100,087,313 2C..$........... 47,442,249
1C BA..$ ... 3,673,704 3B..$............. 1,565,794 3C.$............. 3,437,947
1D 4A..$.. 4B ..$ .. ..362,092 4C..$.. ..1,009,620
1E 5A..$.. 5B .. 5C .8 s
1F B .S e
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fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
125896-86-0 .. |CMS ENERGY CORP ..........ccccoeeeiiiiiiiiiiien | evnnnnnnnns | vvnnns founennnninnnnnnnns 40,000.000 |........... 25.00)....... 0.000)............. 1,000,000 |...... 24.550 |...ooeeiininnns 982,000 [.............. 1,000,000]................ 2,500 ..., 56,250 [.oeeeeeeiiiieeieienees e e e e [ .. 2.C FE ..|.. 03/05/2018 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred 1,000,000 XXX 982,000 1,000,000 2,500 56,250 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 1,000,000 | XXX 982,000 1,000,000 2,500 56,250 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 1,000,00 XXX 982,000 1,000,00 2,500 56,250
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$ ... LD I S TE 8 e F e LLCT
1B 2C..$
1C 3C..$...
1D 4C ..$ ...
1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
31338@-11-4 ... [FED HOME LOAN BANK OF PITTSBURGH 778.000 100.000 . .. 04/04/2023 ..
31338@-12-2 ....[FED HOME LOAN BANK OF PITTSBURGH . .20,000.000 |.... ...100.000 |.. . 2,000,000 |. .. 12/09/2015 ..
(7876*-10-3 ... [RISKGRID TECHNOLOGIES INC ....32,751.000 .. 01/23/2015 ..
5029999999. Subtotal - Common Stock - (Unaffiliated)

Other 2,077,800 XXX 2,077,800 2,077,800 164,159 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 2,077,800 XXX 2,077,800 2,077,800 164, 159 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
12621#-10-0 ... |C P REAL ESTATE SERVICES CORP .......ccccvnviiiiinnnnns | ........... | ........ | ............... 9,432,596.000 |....uniiiiiiniiiiiiiiiiiinns |eviiiannns 0.000 J.ieeveeiiiiiiniiniiiiins oo L O O P T AP PPN .. 04/28/1997 ..].ccees wennns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other XXX 4,559 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates XXX 4,559 XXX XXX

5989999999 - Total Common Stocks 2,077,801 XXX 2,077,800 2,082,359 164,159 XXX XXX
5999999999 - Total Preferred and Common Stocks 3,077,800 XXX 3,059,800 3,082,359 2,500 220,409 XXX XXX

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1D..$.... 1F .. $ ..

w
(@)




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-GT-2 ......... US TREASLRY N/B .. . |--..04/03/2023 ... [ JP MORGAN SECURITIES LLC .oevvenniiiiiriiiiiiiiiii ettt s e s s s s raa s s s snaan s s eens [oreeeenniineesrrsnn e e ernnanes [oeerennnneeeresnes 8,339,555 |.. .... 8,300,000 |..
3838311-P3-4 ......... GNR 2023-47 A ... . veer|-...02/21/2023 ... [PIPER SANDLER & CO - ... 1,498,125 |.. .... 1,500,000 |..
38383X-AC-8 ......... GNR 202343 AB ....iiiiiuuuin it ittt e e ettt e e e e et e e st e b s e e e er e e eeeba s e e s e rana e s s erananeeereannnees | nneeeeeesnnnaees ....02/24/2023 ... |BMO CAPITAL MARKETS CORP .. .ieevuusiiiiuuunnniiiiiuunnnisiresunnsssersssnssssssesssssssseessnnsssssrnssnsssssressnsssnns |oossnnnseeeesnnnnsessessnnnseeeeees |oosnseeseesnnnnneenees 1,496,781 [.oiiiiiiiiiiiiinnn 1,500,000
0109999999. Subtotal - Bonds - U.S. Governments 11,333,461 11,300,000
13063B-JC-7 .........| CALIFORNIA ST . ...09/26/2023 ... | JP MORGAN SECURITIES LLC ... 1,377,240 |.. 1,150,000 |..
452151-LF-8 .........[ ILLINOIS ST .... ...09/20/2023 ... | JP MORGAN SECURITIES LLC ... - 961,960 |.. 1,000,000 |..
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,339,200 2,150,000
45129Y-4D-5 ......... IDAHO ST HSG & FIN ASSN SF MTG ... 1173072023 ... | BARCLAYS CAPITAL INC errenneeeeeeinee e e eeeei e e e e eiee e e e e e me e e e e e e e e e e e e e e e s e e e ennn e e e e ennnn e e e eennnnann ,000,000 +eveeneeeeeiiieeees 1,000,000
45203M-NY-3 ......... ILLINOIS ST HSG DEV AUTH REVEN .|-...05/10/2023 ... | JEFFERIES LLC ,000,000 |.. 1,000,000 |..
45505T-D7-3 ......... INDIANA ST HSG & CMNTY DEV AUT . |--..05/23/2023 ... | SAMUEL A RAMIREZ & CO INC . 976,230 |.. 1,000,000 |..
457102-AB-7 ......... INGLEWOOD CA PENSN OBLIG .|-...09/27/2023 ... | SAMUEL A RAMIREZ & CO INC .... ,000,000 |.. 1,000,000 |..
57419T-6-4 ......... MARYLAND ST CMNTY DEV ADMIN DE .. ...05/22/2023 ... | SAMUEL A RAMIREZ & CO INC .... 970,570 |.. 1,000,000 |..
60416T-L9-7 ......... MINNESOTA ST HSG FIN AGY ....... ... |RBC CAPITAL MARKETS LLC .... ,000,000 |.. 1,000,000 |..
72205R-GE-6 . .|PINAL CNTY AZ REVENUE OBLGS 04/19/2023 ... | STIFEL NICOLAUS & CO INC . 1,006,000 ,000,000

769318-EZ-5 . ..|RIVERSOUTH OH AUTH REVENUE
207932-AA-2 . ..| CAS 2023-R01 1M1 ...
3136BQ-0A-0 ......... FNR 2023-51 L

06/14/2023 ... | STIFEL NICOLAUS & CO INC ...
09/21/2023 ... | CITIGROUP GLOBAL MARKETS INC
-|---.10/18/2023 ... | JP MORGAN SECURITIES LLC

...02/07/2023 ... [MORGAN STANLEY & CO LLC

. 1,000,000
.964,008
,970,000 |..

,000,000 |..

35564K-DB-2 ......... STACR 2021-DNA2 M2 . .| ....251,172 |.. .250,000 |..
35564K-FV-6 ......... STACR 2021-HQA2 M2 . . wee [+..08/23/2023 ... | SANTANDER US CAPITAL MARKETS LLC . . e ....292,688 |.. ....300,000 |..
35564K-NK-1 ......... STACR 2021-HOA4 M1 ... eesees e, ....08/08/2023 ... [ SANTANDER US CAPITAL MARKETS LLC ......evvussssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssnnsnnnnnnnes 424,582 [ 432,833
0909999999. Subtotal - Bonds - U.S. Special Revenues 11,855,250 11,930,552

€13

126408-HK-2 ......... CSX CORP .|----07/27/2023 ... |MORGAN STANLEY & CO LLC 870,370 |.. ,000,000 |..
...06/08/2023 ... [ SEAPORT GLOBAL SECURITIES LLC ..

172520-AG-5 ......... CINTAS CORPORATION NO. 2 .. .| ,069,870 .. ,000,000 |..
202795-dY-7 ......... COMMONWEALTH EDISON CO ... .|----01/03/2023 ... |BOFA SECURITIES INC .... 997,570 |.. ,000,000 |..
207597-EP-6 ......... CONNECTICUT LIGHT & PR ... - |----01/03/2023 ... | BARCLAYS CAPITAL INC .. ... 1,496,835 |.. ,500,000 |..
34964C-AH-9 ......... | FORTUNE BRANDS INNOVATIO ...06/06/2023 ... | JP MORGAN SECURITIES LLC ... ...998,3%0 |.. ,000,000 |..

.| GENERAL MOTORS CO ...02/28/2023 ... | JEFFERIES LLC

37045V-AZ-3 ........ .| ... 474,480 |.. 500,000 |..
437076-AV-4 ......... HOME DEPOT INC ... ...00/26/2023 ... CITIGROUP GLOBAL MARKETS INC .. 1,039,520 |.. ,000,000 |..
49177J-AR-3 . .| KENVUE INC .. 07/27/2023 ... | BARCLAYS CAPITAL INC ........ .1,010,510 . 1,000,000

49327M-3E-2 . ..|KEY BANK NA ...
539830-BY-4 . .. | LOCKHEED MARTIN CORP .
568039-AA-9 ......... MARIN GENERAL HOSPITAL ....

03/29/2023 ... | KEYBANC CAPITAL MARKETS INC
07/27/2023 ... | WELLS FARGO SECLRITIES LLC

. 939,360
.566,875

. 1,000,000
.500,000

....06/09/2023 ... [MORGAN STANLEY & CO LLC 1,000,000 |.. 1,000,000 |..
62925\1-AB-9 . ..| THE NHP FOUNDATION -|----08710/2023 ... | MORGAN STANLEY & CO LLC . 1,000,000 |.. 1,000,000 |..
68233J-CH-5 ......... | ONCOR ELECTRIC DELIVERY wor|-...09/25/2023 ... [ GOLDMAN SACHS & CO ... 1,304,883 |.. 1,662,000 |..
693475-BL-8 ......... PNC FINANCIAL SERVICES .... - |-...03/28/2023 ... [ JP MORGAN SECURITIES LLC ... .... 491,150 |.. .500,000 |..
808513-BZ-7 ......... CHARLES SCHIIAB CORP .|-...04/11/2023 ... |RBC CAPITAL MARKETS LLC .... ... 479,485 |.. ....500,000 |..
842400-HX-4 ......... SOUTHERN CAL EDISON -|-...05/17/2023 ... | JP MORGAN SECURITIES LLC ... .... 997,860 |.. ,000,000 |..
89788M-AF-9 ......... TRUIST FINANCIAL CORP ... .|---.05/08/2023 ... |MIZUHO SECURITIES USA INC .. ... 240,308 |.. 250,000 |..
559222-AY-0 MAGNA INTERNATIONAL INC ... - -|--..03/07/2023 ... |BOFA SECURITIES INC 997,800 |.. 1,000,000 |..
48241F-AB-0 . ..|KBC GROUP NV .............. C ....01/25/2023 ... [ JP MORGAN SECURITIES LLC .1,013,460 . 1,000,000
606822-CX-0 . -[MITSUBISHI UFJ FIN GRP . C ....02/15/2023 ... [MUFG SECURITIES AMERICAS INC . . 1,000,000 . 1,000,000
62582P-AA-8 MUNICH RE C... ....03/28/2023 ... | JP MORGAN SECURITIES LLC 992,500 |.. 1,000,000 |..
716973-AH-5 PFIZER INVESTMENT ENTER ... C... ....10/02/2023 ... [BOFA SECURITIES INC 899,390 |.. 1,000,000 |..
75968N-AE-1 . .| RENAISSANCERE HOLDINGS L C ....06/31/2023 ... [MORGAN STANLEY & CO LLC . ,495,605 . 1,500,000
026936-AA-2 AHMA 2007-5 A1 +|--..12/26/2023 ... | CAPITALIZED INTEREST
12544A-AS-4 CHIHL 2006-20 1A17 .. .|----04/01/2023 ... |CAPITALIZED INTEREST
170255-AN-3 CliHL 2007-1 A4 -|----06709/2023 ... | CAPITALIZED INTEREST
232434-AE-0 CWALT 2006-0C8 2A3 . ...06/09/2023 ... [CAPITALIZED INTEREST
525221-EE-3 . .. |LXS 2005-8 2A4A .. 11/27/2023 ... [CAPITALIZED INTEREST )
03881J-AA-4 . ..| ARCLO 2022-FL2 A 01/23/2023 ... |PIPER SANDLER & CO ..... . 497,344 .500,000
05610C-AJ-3 . .| BMO 2023-C4 AS ... 01/20/2023 ... | BMO CAPITAL MARKETS CORP . 1,544,998 . 1,500,000

05610F-AA-5 . ..|BX 2022-AHP A . 04/12/2023 ... | JP MORGAN SECURITIES LLC
08163T-AD-4 . .. | BVARK 2023-V2 AS 05/09/2023 ... | CITIGROUP GLOBAL MARKETS INC . 1,000,000
20478J-AG-5 ......... EQUS 2021-EQAZ B ... ...01/06/2023 ... [DEUTSCHE BANK SECURITIES INC .... 499,990 |..

67630K-AA-0 ......... LI PP PP PPPPPPPPPPN ETTPPPPTTTPPPPR ....02/15/2023 ... [WELLS FARGO SECURITIES LLC .iiuvvvrieeiiiiiiiiiiiieiiiiieeteiiii ittt e sttt et e ettt et e essiii e e s essiieeeeesans |oeeeiiiiieeeessnibeeeeeesniiiees |eeeeiiiiiieeeesiinnes 1,012,117 oo 1,000,000

.970,313
. 1,029,9%

. 1,000,000
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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
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1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
14318D-AF-6 ......... CARMX 2023-1 C ... .|-...01/19/2023 ... [BOFA SECURITIES INC .... ....499,837 |.. ....500,000 |..
193938-AA-5 ......... CASL 2023-A A1 ... ....05/09/2023 ... |BARCLAYS CAPITAL INC .. ....500,000 |.. ....500,000 |..
345287-AF-3 ......... FORDL 2023-A B ... ...01/18/2023 ... |RBC CAPITAL MARKETS LLC .... .... 999,907 |.. .... 1,000,000 |..
345287-AG-1 ......... FORDL 2023-A C ... .|RBC CAPITAL MARKETS LLC .... ....999,987 |.. .... 1,000,000 |..
50117K-AB-6 ......... KCOT 2023-1A A2 .. . [MIZUHO SECURITIES USA INC .. ....999,978 |.. .... 1,000,000 |..
57109L-AB-9 . .| MFT 2023-2A B . .| GOLDMAN SACHS & CO ..... . 499,962 .500,000
57109L-AC-7 . ..|MFT 2023-2A C . .| GOLDMAN SACHS & CO ..... . 999,954 . 1,000,000
61945V-AA-9 . .| MSAIC 2023-1A A 02/08/2023 ... |SG AMERICAS SECURITIES LLC . 997,055 . 1,000,000
B9120E-AA-T7 ........ OR 2023-10A A .... - .|--.-02/14/2023 .. | DEUTSCHE BANK SECURITIES INC . ,000,000 |.. 1,000,000 |..
05684G-AE-6 ......... BCC 2023-2A B1 ... . [c... ....05/09/2023 ... |MIZUHO SECURITIES USA INC ,000,000 |.. 1,000,000 |..
08181B-AS-8 . ..|BSP 2016-9A BR C ....12/12/2023 ... | DEUTSCHE BANK SECURITIES INC . .999,000 . 1,000,000
482550-AN-4 ........ | KKR 2022-43A BR .. c ....12/15/2023 ... | DEUTSCHE BANK SECURITIES INC . 1,000,000 1,000,000
92332T-AD-4 .. .. | VENTR 2020-39A B ... C... ...12/12/2023 ... [MIZUHO SECURITIES USA INC 997,500 |.. .... 1,000,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 38,494,784 38,930,484 228,218
2509999997. Total - Bonds - Part 3 64,022,695 64,311,036 325,347
2509999998. Total - Bonds - Part 5 999,996 1,000,000
2509999999. Total - Bonds 65,022,691 65,311,036 325,347
4509999997. Total - Preferred Stocks - Part 3 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks XXX
313380-11-4 ......... |FED HOME LOAN BANK OF PITTSBURGH .....eeeevunsiiiiiunnniiiiiisniiiiiiissnsissiissnnsisssrsnssssssrsnsnnssssrnssnnsees | onnneeeeeennnnes [oee 04/04/2023 ... | FEDERAL HOME LOAN BANK PITTSBURGH ......ceeeuuniiiiiuunniiiiiiennniiiiinunnsissisnsnssissenssnnssessrnsnnsssssrnnnss ooseeennnnseneennnnnneenees 72.000 |ueeniiiiiiiiiiiiiiiinnnns R S PP UUPPPTI
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 7,200 XXX
5989999997. Total - Common Stocks - Part 3 7,200 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 7,200 XXX
5999999999. Total - Preferred and Common Stocks 7,200 XXX
6009999999 - Totals 65,029,891 XXX 325,347




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date

I4E

912828-4L-1 .. |US TREASURY N/B .. ..04/30/2023 . [ VARIOUS ... ...8,260,000 |...........8,250,000 |......... 8,210,586 ..8,250,000 |.... ..04/30/2023 .
912828-4X-5 .. |US TREASURY N/B ..08/31/2023 . [MATURITY ... .25,000 ...25,000 |. ..08/31/2023 .
38383W-P3-4 ...|GNR 2023-47 JA . ..12/01/2023 . MBS PAYDOIN .. 167,331 ..167,331 |. ..06/20/2042 .
38383X-AC-8 .. | GNR 2023-43 AB . .. ..12/01/2023 . | MBS PAYDOINN 78,354 |... o .. | ...78,354 |.... ..04/20/2048 .
0109999999. Subtotal - Bonds - U.S. Governments 8 520,685 8 520 685 8,480,714 8,272,206 2,811 2,811 8,520,685 XXX
SECURITY CALLED at
54650L-AT-1 .. |LOUISVILLE & JEFFERSON ONTY KY .......eevvvunns [eeeeens ..10/01/2023 . [100.000 .....oovvvvrrrennns fereeniiiiieeeeeeeees e 1,000,000 |.......... 1,000,000 |............ 965,810 |............ 971,864 [ovvvvveriiiiiiiinns foeeeeienns 28,136 [ | 8,136 | [ 1,000,000 fovvvvvvvvrnnnnnnn Joeeereeeeeeeeeeees foriiiiins e 57,500 |..10/01/2042 .
SECURITY CALLED at
54659L-AV-6 .. |LOUISVILLE & JEFFERSON CNTY KY ... ..10/01/2023 . ..1,000,000 |.......... 1,000,000 ...974,120 . 980,623 |.. ..10/01/2038 .
57419T-ZJ-3 .. | MARYLAND ST CMNTY DEV ADMIN DE ..08/28/2023 . ....50,000 |... ..09/01/2046 .
607120-EZ-1 .. |MOBILE AL ARPT AUTH ARPT REVENUE ..11/00/2023 . [ SINKING FUND PMT . 51,172 ..11/09/2032 .
678908-4H-4 .. | OKLAHOMA ST DEV FIN AUTH ..... ..10/01/2023 . [ SINKING FUND PMT ... ..10/01/2042 .
70227R-AB-6 .. | PASADENA CA PENSION OBLIG .... . ..03/30/2023 . [ TRUIST SECURITIES INC . ..05/01/2045 .
79742G-AF-8 .. | SAN DIEGO CNTY CA REGL ARPT AU ......cevvvvvens [eeeenn ..07/01/2023 . [SINKING FUND PMT .....oou|vvrrmiiniiiinnnnns ..07/01/2043 .
SECURITY CALLED at
882135-7K-6 .. | TEXAS ST A & M UNIV REVENUE .......coovvvvvnnnns [ eeeens ..05/15/2023 . [100.000 .....oovvvrririiies |eeeiniiiieieeeeeeees e 2,000,000 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [.vvveererrrrnnnnnns foereeeeeeeeieenens feverieieieieieeees Lo e [ 2,000,000 ..05/15/2043 .
93730P-AJ-5 ...| WASHINGTON ST BIOMEDICAL RESEA ... ..07/01/2023 . [ VARIOUS .. 180,000 ... 180,000 .180,000 |.. . 180,000 |.... ..07/01/2030 .
207932-AA-2 .. | CAS 2023-RO1 1M1 ..12/25/2023 . (MBS PAYDOIN .. .. 12/25/2042 .
31287U-C6-7 .. |FG CB8193 ..oooeeeeieeiiiiiiii ..12/01/2023 . MBS PAYDONN ..06/01/2032 .
31292G-K4-7 .. |FG 000315 ....evivviiiinniiiiiiiiieieriiiiineeeens [ eeeeees ..12/01/2023 . | MBS PAYDOIIN ..04/01/2024 .
31202H-03-1 ... |FG CO1374 ..o ..12/01/2023 . MBS PAYDONN . ..06/01/2032 .
31203T-GN-1 .. | FG C29205 .. ..12/01/2023 . MBS PAYDOIN .. 3,632 ..07/01/2029 .
3136BP-LH-2 .. |FNR 2022-76 D .. ..12/01/2023 . [MBS PAYDOIN .. 100,089 ..08/25/2045 .
3136BP-PF-2 .. |FNR 2022-87 BD . ..12/01/2023 . MBS PAYDONN 162,939 ..11/25/2048 .
3136BP-QD-6 .. | FNR 2022-82 KA ... . ..12/01/2023 . ... 134,958 |... ..03/25/2046 .
3137HI-F6-1 .. |FHR 5274 JA ooovveiiiiiiiiiinneiceccceii [ s ..12/01/2023 .| MBS PAYDOIN ... 143,233 |... ..08/25/2045 .
31398K-VF-4 .. |FHR 3600 BJ ....oooeeeiiiiiiiiiiieiieee [ e ..12/01/2023 . [MBS PAYDOUN ........coooes |oovnnniiniiiniiiiiins | 2,603 |... ..11/15/2039 .
35564K-DB-2 ...| STACR 2021-DNA2 M2 ....covvvnniiiiiiiiieeciiiiins [ s ..12/25/2023 . | MBS PAYDOIN ....29,788 |... ..08/25/2033 .
35564K-NK-1 .. | STACR 2021-H0A4 M1 . ..12/25/2023 . | MBS PAYDONN ....31,763 ... I .. 12/25/2041 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 5,984,122 39,342 39,342 220,192 XXX

01166V-AA-7 .. | ALASKA AIRLINES 2020 TR ......cooemieiiiiinaeaas [ e ..08/15/2023 . [ SINKING FUND PMT .....o.foeeeeeiiiiiiiiiiis [ 78,388 |.uuveeeeee 78,388 it 78,388 [t 78,388 [ [ e [ e [ T8U3BB [ e e e 2,822 (..08/15/2027 .
SECURITY CALLED at
..11/30/2023 . |100.785

..12/3172022 . | SINKING FUND PNT .

013817-Al-1 .. | HOWMET AEROSPACE INC
05544T-AC-2 ...|BHI ARMY GUESTHOUSES LLC ..

....66,778 |..10/01/2024 .
..... 2,010 |..12/31/2030 .

070101-AH-3 .. | BASIN ELECTRIC PR COOP .... ..02/28/2023 . [MIZUHO SECURITIES ... ..04/26/2047 .
12505#-AA-9 .. [ CCHW PROPERTY HOLDINGS LP . . ..00/30/2023 . ..12/31/72031 .
126670-L0-9 .. [CUL 2006-14 M2 ......ooeeiiiiii e ..03/29/2023 . ..04/25/2036 .
14855J-AB-1 .. [CLAST 2016-1 A . ..03/15/2023 . | MBS PAYDOIN .. ..08/15/2041 .
247156-AB~0 .. | DELOITTE LLP SER B ..ooveeiiiiieceiiieeceet | e ..08/20/2023 . [ SINKING FUND PNT ....... ..08/20/2033 .
SECURITY CALLED at
269246-BS-2 ...| MORGAN STANLEY DOM HOLD ........cooevieeieiiis | e ..07/28/2023 . |100.676 RO R weeennnn. 1,000,000 |.......... 1,009,220 . .(4,957)|.... ..06/20/2028 .
30295X-AS-7 .. | FREMF 2017-K724 B .. ..11/01/2023 .| MBS PAYDOUN ,000, . 1,000,000 |.. .944,381 |.. E ..1,000,000 |. o .. 12/25/2049 .
320209-AA-7 .. | FIRST FINANCIAL BANCORP . ..01/25/2023 . |PIPER SANDLER & CO , . 1,000,000 |.. .1,000,000 |.. R U RN ..1,000,000 |. . (35,000)]. ..08/25/2025 .
33616C-AC-4 .. | FIRST REPUBLIC BANK .....coviiiviiiiieiiiiiiiiiae | e ..11/20/2023 . | VARIOUS ,500,000 ...516,612 21,038,613 [oveeiiiiiiins [ (1,022,988) ..02/13/2047 .
33830J-AA-3 .. | GUYS 2017-1A A2 ..eeviiiiie e ..11/30/2023 . | VARIOUS 987,500 . ..987,500 |.... ..07/25/2047 .
375558-AS-2 ...| GILEAD SCIENCES INC ...ocovviiiiiiiiiiiiiiiieaen [ e ..02/27/2023 . |US BANCORP INVESTMENTS ,000,000 ...997,730 ..998,167 |.... .30,073 |.... ..12/01/2041 .
38141G-VX-9 .. | GOLDMAN SACHS GROUP INC ......oceeeeuiiiinaeaecis | e ..04/12/2023 . [MIZUHO SECURITIES ... ,000,000 ..1,085,570 |.... . (19,730)].... ..10/28/2027 .
39121J-AE-0 .. | GREAT RIVER ENERGY ....cevvvveeiniiiiiiieeeniiis [ e ..07/01/2023 . [ SINKING FUND PNT ... ...96,604 |.... ..07/01/2038 .
456866-AL-6 .. | TRANE TECHNOLOGIES CO LL ...ocovvveeeeeeeiiieees [ ..06/01/2023 . [SINKING FUND PMT .......ofoveeeeeiiiiaeene, 51,000 ..06/01/2025 .
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53154*-AP-8 .. |LIBERTY UTILITIES FINANCE GP1 . ..11/30/2023 . [RETURN OF CAPITAL ....1,000 [.. ....1,000 |.... ..04/30/2047 .
571903-BH-5 .. |MARRIOTT INTERNATIONAL .. ..04/21/2023 . [ JP MORGAN SECURITIES . 1,000,000 . 786,793 ..791,449 |. ..10/15/2033 .
594918-CK-8 .. | MICROSOFT CORP .... ..11/06/2023 . [RETURN OF CAPITAL . ..1,000 1,000 |. ..06/15/2047 .
60040#-AB-8 .. |MILLENNIUM PIPELINE COMPANY, LLC ..06/30/2023 . [ SINKING FUND PMT . .. 19,150 19,150 ...19,150 |. ..06/30/2032 .
61744Y-AG-3 .. | MORGAN STANLEY ........cevvvvvmmmmmnmnnnnnnnnnnnnnns [ eeeeees .04/20/2023 . [ VARIOUS .. 1,000,000 . 1,005,580 |.. ..1,000,000 |.... ..05/08/2024 .
63615#-AD-3 .. | THE NATL FOOTBALL LEAGUE .........coooveeeeeiniis | oeeens ..10/15/2023 . | SINKING FUND PMT ...51,735 .. 51,735 |.. ..03/31/2024 .
64318@-AA-9 .. |NEW CARDINALS STADIUM LLC ...oooeeeeeeeeeeeeieii [ oo ..06/30/2023 . [ SINKING FUND PMT ...21,842 ..06/30/2032 .
760759-AK-6 .. |REPUBLIC SERVICES INC ... ..02/27/2023 . [US BANCORP INVESTMENT ... .... 1,000,000 ..03/01/2040 .
773903-AE-9 .. | ROCKINELL AUTOMATION ..03/23/2023 . [MIZUHO SECURITIES USA ..|. , .... 1,000,000 |......... 1,016,820 ..12/01/2037 .
834161-AA-1 .. | SOLAR STAR FUNDING LLC ....coooeeeeenennnnn [ oo ..06/30/2023 . [SINKING FUND PMT .ooovee |oovieniiiiiiiiiiiiins e 9,003 [ 9,093 |.ccceeiiins 9,008 [cvveeinnnnnnne 9,008 |oevviiiieiiiiiiiens fos e e o [ 9,098 [ | ..06/30/2035 .
SECURITY CALLED at
84611#-AE-1 .. | SOVRAN SELF STORAGE, INC. ....coovvveiiiiiiiinnns [ oo ..07/20/2023 .[100.000 .....covvrvririiins fereeiiiiieeeieieeens e 1,000,000 |.......... 1,000,000 |............ 999,000 f...eveennnee 999,847 |oooeiieiieiiiin e 153 | e, 153 |oveeeiiiiiiiieeee | 1,000,000 | oo ..04/08/2024 .
85207U-AH-8 .. | SPRINT LLC ...ovvnniiniiiiin [ eeeees ..03/20/2023 . RETURN OF CAPITAL ... .... 500 |.. ..06/15/2024 .
86207#-AA-4 .. | STONEHENGE CAP . ..03/01/2023 . [MATURITY ...... ..7,900 ..03/01/2023 .
86359D-UL-9 ...|LXS 2005-5N 1A1 .. ..03/29/2023 . MBS PAYDOIN ..... . . . 11,859 .. 11,921 o | ..11/25/2035 .
875127-AV-4 .. | TAMPA ELECTRIC CO ..02/28/2023 . | KEYBANC CAPITAL MARKET . ,000 000 |.. 1 119 650 |.. . 1,083,179 1,082,464 . (24,664)|. ..05/15/2036 .
907818-CX-4 .. |UNION PACIFIC CORP ..03/27/2023 . [ JEFFERIES LLC ..... .500,000 |.. .497,810 |.. . 498,493 .498,510 . 44,365 |. ..05/01/2037 .
929290-AQ-0 ...| WASTE MNGMT HOLDINGS .. ..06/22/2023 . [HILLTOP SECURITIES INC . 250,000 |.. . 264,478 |.. . 253,851 253,379 ..08/01/2026 .
92966*-AG-4 .. | WABASH VALLEY PWR ASSOC . ..10/30/2023 . | SINKING FUND PMT ... 32,388 |... ..01/31/2028 .
96928*-FG-7 .. | SEG US 95, LLC (WALGREENS) .. ..04/15/2023 . [ SINKING FUND PMT . .. 1,320,526 |... ,320,526 |......... 1,320,526 ..1,320, ..09/15/2034 .
04363U-AD-8 .. |PACIFIC NATIONAL FINANCE .. ..04/07/2023 . [MATURITY ......... 1,000,000 . 1,000,000 |.. . 994,850 |.. ..1,000,000 |. ..04/07/2023 .
478375-AH-1 .. | JOHNSON CONTROLS INTL PL ..02/27/2023 . [ JANE ST EXECUTION 2,064,420 . 2,000,000 . 2,032,060 |.. ..2,022,037 |. ..01/15/2036 .
83367T-BT-5 .. | SOCIETE GENERALE . ..06/07/2023 . [RETURN OF CAPITAL .. 3,750 ....3,750 |.. .. 11/24/2045 .
98625U-Al-2 .. |GNRT 3A BR ......... ..12/20/2023 . [MBS PAYDOIN ..... ,000,000 ,000,000 |.. ..10/20/2029 .
00075Q-AS-1 .. | ABFC 2006-0PT1 A3C1 ..12/25/2023 . MBS PAYDONN ..09/25/2036 .
02149C-AD-3 ...| CWALT 2006-41CB 1A4 ... ..12/01/2023 . (MBS PAYDOIN .. ..01/25/2037 .
026930-AA-5 .. | AHMA 2007-2 A1 oo [ e ..12/25/2023 . ..03/25/2047 .
026936-AA-2 .. | AHMA 2007-5 A1 ... ..12/26/2023 . ..06/25/2047 .
030728-WQ-4 .. | AMSI 2004-R11 M1 . ..12/25/2023 . (MBS PAYDOIN .. ..11/25/2034 .
045440-AD-9 ...| ABSHE 2006-HE7 A4 ..11/25/2023 . [MBS PAYDOIN .. ..11/25/2036 .
05946X-WF-6 .. | BAFC 2005-3 1A23 . ..12/01/2023 . MBS PAYDOIN .. ..06/25/2035 .
059490-AY-1 .. | BAFC 2006-2 2A17 ... ..12/01/2023 . MBS PAYDONN ..03/25/2036 .
05950F-AE-5 .. | BAFC 2006-4 A5 .... ..12/01/2023 . MBS PAYDONN ..07/25/2036 .
06051G-BU-2 .. | BAFC 2004-2 3A1 .. ..12/01/2023 . MBS PAYDONN ..09/20/2034 .
12544A-AS-4 ...| CWiHL 2006-20 1A17 .. ..10/01/2023 . MBS PAYDONN ..02/25/2037 .
12544D-AX-7 .. | CWIHL 2007-14 A22 .... ..11/01/2023 . MBS PAYDONN ..09/25/2037 .
12594X-AM-6 .. | CSMC 2017-HL1 A12 ... ..12/01/2023 . MBS PAYDONN ..06/25/2047 .
12667G-TS-2 .. | CWALT 2005-26CB A6 . ..12/01/2023 . MBS PAYDONN ..07/25/2035 .
16163Y-AE-4 .. | CHASE 2016-SH1 M4 .....cooeveriiiiiiiiiis | s ..12/01/2023 . MBS PAYDONN ..04/25/2045 .
170255-AN-3 .. | CIiHL 2007-1 A4 . ..11/01/2023 . [MBS PAYDOIN .. ..03/25/2037 .
173103-AD-4 .. | CMSI 2007-6 1A4 .. ..12/01/2023 . MBS PAYDOIN .. ..07/25/2037 .
225458-5R-5 ...| CSFB 2005-9 2A1 .. ..12/01/2023 . [MBS PAYDOIN .. ..10/25/2035 .
232434-AE-0 ...| CWALT 2006-0C8 2A3 . ..12/25/2023 . (MBS PAYDOIN .. ..11/25/2036 .
23243A-AB-2 ...| CWALT 2006-0A12 A1B ..12/20/2023 . (MBS PAYDOIN .. ..09/20/2046 .
25150Q-AA-5 .. | DBALT 2006-0A1 A1 ..12/25/2023 . MBS PAYDONN ..02/25/2047 .
32027N-VE-8 .. | FFML 2005-FFH3 M3 ... ..12/25/2023 . MBS PAYDONN ..09/25/2035 .
33852H-BG-6 .. | FSMT 2021-8INV B3 ... ..12/01/2023 . MBS PAYDONN ..09/25/2051 .
362334-1H-4 ...| GSAA 2006-6 AF6 ..12/01/2023 . MBS PAYDONN ..03/25/2036 .
362341-ST-7 .. | GSAA 2005-12 AF5 ... ..12/01/2023 . MBS PAYDONN ..09/25/2035 .
36262J-BJ-3 ...|GSMBS 2021-GR2 B3 ..........cceeeeiiiiiiiiiiiiiinns [ ..12/01/2023 . | MBS PAYDONN ..02/25/2052 .
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30530L-AH-4 ...| GPMF 2007-AR2 2A1 ... ..12/25/2023 . MBS PAYDONN e 22,356 |... .. 21,892 |.. ... 22,356 |.... ..05/25/2037 .
40430H-EQ-7 .. |HASC 2006-NC1 1A . ..12/25/2023 . (MBS PAYDOIN .. . 14,143 14,115 ..11/25/2035 .
41165A-AB-8 .. | HVMLT 2007-5 A1A . ..12/19/2023 . (MBS PAYDOIN .. .27,851 27,545 ..09/19/2037 .
43789K-AB-8 .. |HOF 2022-1 A2 .. ..12/01/2023 . [MBS PAYDOIN .. . 29,488 29,438 ..07/25/2067 .
A5264N-JI-8 .| IMM 2004-6 2A ......cceiiiiiiiiiii e .12/01/2023 . MBS PAYDONN .. 35,221 |.. ..10/25/2034 .
45254N-KR-7 ...| IMM 2004-8 2A1 ..oooiiiiiiiiiii e ..12/25/2023 . MBS PAYDONN .110,886 |.. ..10/25/2034 .
46652F-CA-6 .. | JPMMT 20204 B3 .....ooovvvvriiiiiiiiiiieieeeeeeeens [ e ..12/01/2023 . MBS PAYDONN .. 23,124 |.. ..11/25/2050 .
525221-EE-3 ...|LXS 2005-8 2A4A ......eeviiiiiiiiiiiiiiiiiiiieiieies [ e ..12/26/2023 . MBS PAYDONN .. 12/25/2035 .
542514-DB-7 ... LBMLT 2002-5 M1 ......onnnnnnii [ oo ..12/25/2023 . MBS PAYDONN .. 11/25/2032 .
57643A-AA-8 .. |MASD 2006-2 A .....oevnnnnnininiiiias [ e ..12/25/2023 . [MBS PAYDONN ..02/25/2036 .
6174611-A7-5 .. |MSDIC 2003-NC2 M1 ....vvennniiiiiiiin [ oo ..12/25/2023 . MBS PAYDONN ..02/25/2033 .
6174611-YU-8 .. |MSDIC 2003-NCT M1 .o [ o .12/25/2023 . (MBS PAYDONN ..11/25/2032 .
61748H-KA-8 .. | MSM 2005-4 3A1 . ..12/01/2023 . MBS PAYDOIN .. ..08/25/2035 .
64828M-BK-2 .. |NRZT 2017-3A B3 ..12/01/2023 . (MBS PAYDOIN .. ..04/25/2057 .
65246P-AC-5 ...|NEWZ 2021-1 C ..... ..03/14/2023 . MBS PAYDOIN .. ..05/25/2055 .
65537K-AB-6 .. |NHELI 2007-1 2A1A .. ..12/25/2023 . MBS PAYDONN ..02/25/2037 .
669884-AA-6 .. |NHEL 2006-1 A1A ..12/25/2023 . MBS PAYDONN ..05/25/2036 .
69337B-AH-7 .. | PHHAM 2007-1 21A ... ..12/01/2023 . MBS PAYDONN ..02/25/2037 .
73316P-DS-6 .. |POPLR 2005-3 M1 ......oooeeerrninnn [ s ..12/01/2023 . MBS PAYDONN ..07/25/2035 .
73316P-KJ-8 .. |POPLR 2006-B M1 ......evvvviiiiiiiiiiiiiiiiiiiiiiins [ e ..12/25/2023 . MBS PAYDONN ..05/25/2036 .
74929C-CG-9 ...|RBSSP 2010-2 13A2 ....uvvvnniniiniiiiiian [ eeeees ..12/01/2023 . MBS PAYDONN . . ..04/26/2036 .
75115Y-AA-7 .. |RALI 2007-001 A1 .... ..12/25/2023 . MBS PAYDONN .. 20,198 |.. ..02/25/2047 .
75157D-AC-8 .. | RAMP 2007-RS2 A3 .... ..12/25/2023 . MBS PAYDONN ...55,249 |.. ..05/25/2037 .
76112B-2S-8 .. | RAMP 2006-RS2 A3B ..12/25/2023 . (MBS PAYDOIN .. 34,558 ..03/25/2036 .
762009-AR-9 .. |RFMSI 2007-86 1A16 . ..12/01/2023 . MBS PAYDOIN .. ..5,313 ..06/25/2037 .
836120-AC-2 .. | SVHE 2007-NS1 A3 . ..12/25/2023 . (MBS PAYDOIN .. 49,177 ..01/25/2037 .
86358E-RB-4 .. | SAIL 2005-2 M2 . ..12/25/2023 . (MBS PAYDOIN .. . . 18,853 ..03/25/2035 .
86358E-UN-4 .. | SAIL 2005-HE1 M2 . ..12/25/2023 . MBS PAYDONN 143,144 ). . 142,761 ..07/25/2035 .
86359D-VD-6 .. | SASC 2005-0PT1 A3 ...evvvnnniiiiiin [ eeeees .12/25/2023 . [ VARIOUS .. 182,257 ..11/25/2035 .
88156Y-AA-0 .. | TMTS 2006-11 A1 ...oooeeiiiiiiii s ..12/25/2023 . MBS PAYDONN ..10/25/2037 .
89170V-AA-6 .. | TPNT 2022-1 A1 ...ovvvnnininiiiiiiniiiniiiiiiiiiiins [ eeeees ..12/01/2023 . MBS PAYDONN ..07/25/2062 .
92538U-AC-5 ...| VERUS 2022-3 A3 ...ooooiiiiiiiiiiiiiiiieeeeee [ e ..12/01/2023 . MBS PAYDONN ..02/25/2067 .
92530A-AA-2 ... VERUS 2022-6 A1 ....ooovviiiiiiiiiiiiiieieeeeeeeens [ e ..12/01/2023 . MBS PAYDONN ..06/25/2067 .
94985F-AA-6 .. |WIFALT 2007-PA2 1AT ...oevveiiiiiiiiiiiiiiiiniiiieas [ e ..12/01/2023 . (MBS PAYDOUN ........coooes |oovinniiniiiiiinnns ..06/25/2037 .
SECURITY CALLED at
037540-AG-9 .. | JFIN 2015-2A CR .......oooeiiiiiiinnn, [V ..09/14/2023 .[100.000 .....covvvvrrrrinns foveniiiiieeneiieeees o 1,000,000 |.......... 1,000,000 |............ 994,700 |......... 1,000,000 |oooooeeeeiiiiiiinns ferveniiiiiiiiiiine fooeeieiiiiiiiiii feeeeeiiiiiiiiiies e e 1,000,000 fo.evvvveveennnnne Joemmmmeiiiiiiieens o e 62,353 |..10/17/2026 .
SECURITY CALLED at
48255U-AC-8 ...|KKR 2022-43A B1 .....ooooviiiiiiiiiiiiiis [V ..12/22/2023 .[100.000 .....oeovvvriiiiins e e 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |ooooeeeeeiiiiiiiins fervieiiiiiiiiiiiee foeeeiiiiiiiiiii Jeeeeeiiiiiiiiis e e 1,000,000 fooeveevvveennnnne Joemeemeiiiiiiieene foiies e 85,312 |..07/15/2034 .
SECURITY CALLED at
50204H-AC-5 ...|LCM 38A AB .... C......|-.09/07/2023 .| 100.000 .1,000,000 |... ,000,000 |......... 1,000,000 |......... 1,000,000 |.. .1,000,000 |.... ..07/15/2034 .
92891L-AB-8 .. | VOYA 2022-3A B . C......|..10/20/2023 . | MBS PAYDOIN .. ...1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ,000,000 |.... ..10/20/2034 .
05526Q-AN-6 .. | BAMLL 2015-200P F ........oevvvvvmmemnnnnnnnnnnnnns [ eeeeens ..12/22/2023 . | PERFORMANCE TRUST ...451,250 |... .... 500,000 .... 452,363 . 482,519 |.. ... (810)[... ..04/14/2033 .
12434E-AC-4 ...|BX 2021-RISE B .... ..11/15/2023 . MBS PAYDONN ... 124,450 |... .. 124,450 .. 119,783 122,788 |.. ..1,662 |... ..11/15/2036 .
12434E-AE-0 .. | BX 2021-RISE C ..09/15/2023 . MBS PAYDONN ....82,967 |... .. 82,967 |.. ..11/15/2036 .
12540@-AA-8 .. [CISTERRA SEHQ, LLC (SEMPRA ENERGY) ...........|....e ..12/10/2023 . [ SINKING FUND PMT . ... 22,811 .. 22,811 |.. ..07/10/2040 .
17186#-AA-4 .. | CIMARRON CTR LLC (WALMART) ...ooovvvvvvvvininnns | eveens .12/01/2023 . ...89,920 |... .. 89,920 |.. ..08/01/2027 .
22964@-AA-4 .. | EBR MEDICAL FACILITIES (OCHSNER CLINIC) ..12/15/2023 . [ SINKING FUND PMT . 21,903 21,903 ..08/15/2034 .
268316-AA-6 .. |EDF DANVERS |1 (KOHLS) ..12/01/2023 . [ SINKING FUND PMT . 133,188 . 133,188 ..10/01/2027 .
78458M1-AA-2 .. | SMR 2022-IND A .... ..06/15/2023 . MBS PAYDOIN .. 36,866 ..02/15/2039 .
78458M-AE-4 .. |SMR 2022-IND C ......cceeeeiiiiiiiiiiiiiiiiiiiieenss [ ..06/15/2023 . | MBS PAYDONN .. 36,866 |.. ..02/15/2039 .
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95003L-AG-5 .. | WFCM 2021-SAVE B .......... ..09/15/2023 . MBS PAYDONN ....54,511 ... ...54,511 .. 54,511 |.. ..02/15/2040 .
00868P-AA-3 .. | AHOLD LEASE SERIES 2001- ..09/28/2023 . [MBS PAYDONN .96,340 96,340 |.. 96,256 ..01/02/2025 .
193938-AA-5 .. | CASL 2023-A A1 . ..12/25/2023 . [ VARIOUS ... . 43,762 ...43,762 .. . ..05/25/2055 .
19421U-AA-2 .. | CASL 2019-A A1 . ..12/25/2023 . MBS PAYDONN 132,152 . 182,152 |.. . 131,846 ..12/28/2048 .
20267T-AB-8 .. | CBSLT 2016-A A2 ....ooivvininieiiiiiineeecciiie [ e ..12/25/2023 . | MBS PAYDOIN ....40,861 ... .. 40,861 |.. ..05/25/2040 .
25654#-AB-8 .. |DODGER TICKETS LLC ...oooevveeiiiiiiiieiieeeeeeen [ oo ..04/04/2023 . [MBS PAYDONN ....46,348 |... .. 46,348 |.. ..03/31/2032 .
26208L-AC-2 .. |HONK 2018=1A A2 ..eevviiiiiiiiiiiiiinieeieecinnan | s ..10/20/2023 . | MBS PAYDOIN ....10,000 |... ..10,000 |[.. ..04/20/2048 .
38237T-AA-9 .. | GOOD 2022-3CS A ...evvvvvvnnnnnnnnnnnnnnnnnninnninns [ eeeeens ..12/22/2023 . MBS PAYDONN ... 75,146 |... ..07/20/2049 .
46617F-AC-8 .. |HENDR 2013-1A B ..evvvniiiiiiiiiieiiiiineeccenns [ s ..12/15/2023 .| MBS PAYDOIN ....59,192 ... ..04/15/2069 .
477600-AB-9 .. | JIMMY 2017-1A A211 ..ovvveniiiiiiiiiiiiiiiiiiiiiaas [ oo ..10/30/2023 . MBS PAYDONN ....10,000 |... ..07/30/2047 .
50117K-AB-6 .. |KCOT 2023-1A A2 ..eevvniiiiiiiiiiieiciinineeecenns [ s ..12/15/2023 .| MBS PAYDOIN ....60,151 ... ..02/17/2026 .
61945V-AA-9 .. |MSAIC 2023-1A A ..oevvvviiiiiiiiiiiiieiieeieiveeeies [ e ..12/20/2023 . MBS PAYDONN ...95,100 |... ..06/20/2053 .
78443C-BH-6 .. | SLMA 2004-A A3 . ..12/15/2023 . (MBS PAYDOIN .. ..06/15/2033 .
82650T-AC-1 .. | SRFC 2022-2A C .... ..12/20/2023 . (MBS PAYDOIN .. ..06/20/2040 .
85234#-AB-1 .. | STADIUM FUNDING TRUST ..04/01/2023 . MBS PAYDOIN .. ..04/01/2039 .
87342R-AC-8 .. | BELL 2016-1A A23 [ ..08/25/2023 . MBS PAYDONN ..05/25/2046 .
94978#-DY-0 .. | WELLS FARGO BK EQUIP SER A-5J TDCC 06-A .....[....... ..01/03/2023 . | MBS PAYDOIN ..06/29/2030 .
94978#-EA-1 .. |WELLS FARGO BK EQUIP SER A-5 TDCC 06-A ......[....... ..01/03/2023 . [MBS PAYDONN ..01/27/2029 .
95058X-AP-3 .. | WEN 2022-1A A2I1 . ..12/15/2023 . MBS PAYDONN 10,025 10,025 . ..03/15/2052 .
05553E-AA-7 .. | BFNS 2022-1A A . ..01/23/2023 . [PIPER SANDLER & CO .500,000 |.. .486,250 |.. .487 372 . (13,786)|. (13,786) ..07/10/2035 .
37952U-AE-3 ...| SEACO 2014-1A A2 . ..03/08/2023 . [VARIOUS ....... 167,220 |.. . 142,083 |.. . 154,937 .(2,707)|. .(2,707) ..07/17/2029 .
46593C-AA-7 .. | JFIN 2017-2A AR .. ..12/20/2023 . [MBS PAYDOIN . . 193,519 |.. . 189,339 |.. . 191,382 K ..09/20/2029 .
66860P-AA-2 .. | 1OODS 2018-17A A ... ..10/22/2023 . | MBS PAYDONN 17,427 L 17,215 .. .. . | e | P ..04/22/2031 .
1109999999. Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) 30 154,789 31,639,349 30,823,701 31,421,441 42 789 516,612 (473,823) 31 146 271 (999,903) (999,903) 1,158,412 XXX
2509999997. Total - Bonds - Part 4 44,659, 596 46,137,316 45,180,056 45,490,740 93,497 516,612 (423,115) 45,611,736 (960,561) (960,561), 1,498,958 XXX
2509999998. Total - Bonds - Part 5 1,000,000 1,000,000 999,996 4 4 1,000,000 25,230 XXX
2509999999. Total - Bonds 45,659, 596 47,137,316 46,180,062 45,490,740 93,501 516,612 (423,111) 46,611,736 (960,561) (960,561), 1,524,188 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 45,659, 596 XXX 46,180,062 45,490,740 93,501 516,612 (423,111) 46,611,736 (960,561) (960,561)] 1,524,188 XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
00091X-AA-5 .. [ACHV 2023-1PL A ......ceeooviviivnnnnninniinns [ eennnnn ..01/24/2023 .| CREDIT SUISSE ....ccvvvnniiiinnnnnn .. 11/20/2023 .| MBS PAYDONN .....oovvvvvvnnn fovvennnnns 1,000,000 |.......... 999,9% |....... 1,000,000 |......... 1,000,000 |..oovvvenniiiiiinnn foviiniiiiiinnnnns Al foeeiiiaann Al [ e [ e 25,230 [oooiiiiiiiiinnnnns
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,000,000 999,996 1,000,000 1,000,000 4 4 25,230
2509999998. Total - Bonds 1,000,000 999,99 1,000,000 1,000,000 4 4 25,230

4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks

999,996 1,000,000 1,000,000

6009999999 - Totals



913

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks XXX XXX
126214100 .......... [C P REAL ESTATE SERVICES CORP .....vovvoieeissssssssssssssosssssssnssssssssnsssssessesssessansessanssesssnsensensssssnsssnenes | | [...... 13-5405610 ....... [........ LT o O OUvvuum v A 9,432,596.000 [....coooveoeeernn. 100.0
1799999. Subtotal - Common Stock - Other Affiliates XXX XXX
1899999. Total Common Stocks XXX XXX

1999999 - Totals
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

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

NONE

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

NONE

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

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
The Bank of New York Mellon ................ e New York, NY oo | eeeiees forree e [ [ [ 7,421,780 [..XXX.
Federal Home Loan Bank of Pittsburg ... Pittsburgh, PA ... 911,809 [..XXX.
JPMorgan Chase Bank .................. ... New York, NY .. 5,315,703 [..XXX.
KeyBank National Association . . Cleveland, OH e |- 13,495,745 |. XXX.
The Northern Trust Company Chicago, IL .ocoooeriiiieieeienieeieeiene [ o 0.440 e 357,118 | [ 2,309,770 [.XXX.
0199998 Deposits in ... 2 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 36,899 | XXX
0199999. Totals - Open Depositories XXX XXX 357,118 29,491,706 [ XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 357,118 29,491,706 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

0599999 Total - Cash

XXX

29,491,706

357,118
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January....o.. 26,309,530 4, i 20,657,780 7. 33,935,352 10. October. ....32,796,989
2. February...|.ccooonnennns 26,347,39% 5. 32,441,099 8. 28,441,228 11.  November... ...31,193,242
3. March 25,915,816 6. 26,909,301 9. September 26,073,895 12.  December 29,491,706

E27
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-41-9 ....... FIRST AVERICAN TREASURY OBLIGATIONS .. JRT I 11/02/2023

31846V-80-7 ....... FIRST AVERICAN TREASURY OBLIG FUND ... [RUT I 12/21/2023

94975H-29-6 ........ WELLS FARGO TREASURY ...t utttstetestetest et ese st et ettt ettt o0 et e et e 0ot e oo b e e b et e b ene st enesbene st ebe st enenebennabensssenessenensenennaes | srenrsseins [sesrenennas 10/03/2023

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

381410-23-2 ....... [ GOLDMAN SACHS FINANGIAL SQUARE ...vo.veoseeseseesmssssesssssssssssnsssmssnsssnssnssssssnssssssnesssssnsssnssesssssesssssnssessansssssnsesesnssssssnssssssesessssnsessssnssssess | esersosssns Jorseesneens 12/28/2023 oovivve |oeiiiiiiiieiscieen 0.000 vvieeiiniiiines ceerinieiiieies fooiseiisee s 37,959,794 |..oiiiiiiiiiiiiiiiiiins 151,360 |oveeerrieaeiisieniiiceiienenis 240,747
37,959,794 151,360 240,747

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

37,983,520

151,360

241,711

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

w
o




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE COLONIAL PENN LIFE INSURANCE COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5
Book/Adjusted
Carrying Value

6

Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut

Delaware

© ©® NGO RN

District of Columbia
Florida

-
-

Georgia

Hawaii

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada ......ccccoviiiiiiiiceees
New Hampshire
New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington

West Virginia
Wisconsin

Wyoming

American Samoa
Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

LIFE INSURANCE
LIFE INSURANCE

LIFE INSURANCE
LIFE INSURANCE

............... 206,686
106,199

........... 1,109,986
............... 563,076

197,178
103,892

........... 1,106,918
............... 548,224

Subtotal

11,550, 124

11,308,951

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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