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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 3,012,833,656 |....covvevicecicrirene [V 3,012,833,656 |............ 2,915,499,234
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 65,888,257 |..ooveeeeeerreeieiniee [V 65,888,257 |...cccovueunne 89,402,678
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiie e [reerenniens 6,233,170,119 |.coovinee 163,132,977 |........... 6,070,037,142 |............ 5,749,851,492
3. Mortgage loans on real estate:
BT FIISEENS oo [ 100,574,126 [...ceovevicierircne [V 100,574,126 |......cccovenee. 51,412,006
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 O
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 29,068,314 ..o [V 29,068,314 |................ 26,756,076
4.2 Properties held for the production of income (less
s ENCUMDIANCES) .vevveeieiinieieieieieieieiees [ 794,597 [ (U 794,597 oo 686,082
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [0 O
5. Cash ($
E—
investments (§  .ooevvrniieee 0 ) e [rere e 116,468,269 |........ccoecvvvvniineennn 0 [, 116,468,269 |................ 254,980,047
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... [eeeeenencns 141,084,442 |0 [ 141,084,442 | 142,340,586
7. DEMAVALVES ...ooveieiiieieieieeee et ssenenenen [rensereneneinnnennnennsnenenenes [reennenenennsneneennnnenns 0 fovnseeeeinnennnseenes 0l 0
8. Other iNVESIE @SSELS .........ouoiuiieeiieeiceeieeeieee ettt niens [rereieneias 3,153,042,067 |............... 126,955,024 |............ 3,026,087,043 |........... 2,735,023, 764
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 10,206,458 |......ccvvvvececrirircene [V 10,206,458 |.......ccccvvnnee 1,004,169
10. Securities lending reinvested collateral assets . .0 |
11.  Aggregate write-ins for invested assets ... 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 12,863, 130,305
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 O
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 41,527,412 | [V 41,527,412 | 41,052,428
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 2,805,207 |oecvireiieeierircneeine (U 2,805,207 |ocereriinnne 3,075,744
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 42,445,362 | [0 42 445 362 |................. 42 476,492
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee foee i [ [, [0 O
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 53,564,396 53,564,3% |............... 109,028,814
18.2 Net deferred tax @SSEL ..ot eeieies [enneeisn s 0 oo 0 [V RN 0
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,066,717 1,066,717 |ocveveeeiennne 1,066,717
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 40,546,801 |.......coc... 21,759,098 |......cco..... 18,787,703 |................. 18,861,338
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 19,055,022 |.....ccoccvneee 19,055,022 |....ooovieiiciriciies [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [0 O
23. Receivables from parent, subsidiaries and affiliates ...............cccovevevrreeees foerererirerinnnns 43,735,603 | (V1 43,735,603 |................. 49,899,098
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorriennns 560,964 |........ocveveeveerns 9173 | 551,791 oo 410,069
25. Aggregate write-ins for other than invested assets ............cccoceveeiririreieeees froreecieinnne 546,127,309 |..cccvvnne 546,127,309 |..ooovieeicreiieeae [V T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 13,654,947,842 |............... 877,038,603 |........... 12,777,909,239 |........... 12,233, 153,271
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 1,344,046,093 |......coovvviriiricicns [V 1,344,046,003 |........... 1,329,063,635
28. Total (Lines 26 and 27) 14,998,993,935 877,038,603 14,121,955,332 13,562,216,906
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501, PeNSiON @SSt ....oooooiiiiieiiiiiiiiir e [ 448,783,734 |................ 448,783,734 |..oovvveeieeris | 0
2502. Trademark license agreement ..........ocococcooiioioiiioioieceeeeceeeee e e 76,500,029 |....cocvenvee 76,500,029 |...oooveeeiieeieeeeee 0 [ 0
2503. Prepaid EXPENSES ..ooicceeiiiiiieieieie ettt [ereee e 20,843,546 |................. 20,843,546 |.........coveveriie [0 OO 0
2598. Summary of remaining write-ins for Line 25 from overflow page 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 546,127,309 546,127,309 0 0




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 2,876,637,454 1€SS$ .o included in Line 6.3
(iNClUdiNg $  +vevveeeeireecce Modco Reserve) 2,876,637,454 |............ 2,870,385,739
2. Aggregate reserve for accident and health contracts (including $ 147,832,271 oo 147,694,560
3. Liability for deposit-type contracts (including $  ...ccoeovvivvvnnicicccenes MOACO RESEIVE).......c.eieeveieieieiieieieieieee e [ 154,020,986 |................ 157,480,056
4. Contract claims:
L T OSSO TSSOSO SO OO ST SO OO PO UOPOPPURPTPTORPRURUOTN NSRRI 34,988,995 |.....cooenvve. 38,375,718
4.2 ACCIAENE ANA NEAILN .....evviiiiiiicieet ettt b bbb et st s bbb e s s et e s s s bt esese e e s e st s esese e e e nns [eeeeeeeieieaeeaes 2,719,688 |......cocovenee 2,336,756
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ....vceeceeeceeeee ettt ettt et et e e et ese et ese et ese et eb et et ees et e s e b ese et essesesesaese st ebeetese s ebe s ebenseseasebensetesestensetebeesesessetesebensarens [reeserenrenennenenene 150,000 |...coovvvienee 155,000
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .tttk h k£ R £t h bttt bbbttt be b [eo e 22,788,988 |.....ccveene. 4,629,900
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ... 14,176,828 |... . 28,650,631
6.3 Coupons and similar benefits (including $ ..o, MOACO) .t [ ettt

7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...eeoeeieiiine 94,253 accident and health premiums ...........cccoeeveveves foreeereneneieenenss 3,474,859 |...cocovee 3,167,640
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ 2,568,847 on reallzed capltal 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 $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .............. 11,817,437 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending
24.11 Capital NoteS $ ..cevevevvveirciicciecs

65,645,476 |..
1,509,329 |...
1,377,281 |...

. 29,562,376
...1,509,329
1,449,023

. 12,875,000

) reinsurers .

461,50
133,159, 161

3,047,617 |
236822177 |..

25. Aggregate write-ins for liabilities 3,835,792 4,578,324
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 4,873,237,329 4,532,607,641
27. From Separate Accounts Statement 1,344,046,093 |............ 1,329,063,635
28. Total liabilities (Lines 26 and 27) 6,217,283,422 5,861,671,276

29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:

36.1

36.2

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 $ 7,902,171,910 7,698,045,630
38. Totals of Lines 29, 30 and 37 7,904,671,910 7,700,545,630
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 14,121,955,332 13,562,216,906

DETAILS OF WRITE-INS
2501. Interest payable - policy and contract funds
2502. Uncashed drafts and checks pending escheatment to the state
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)

3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns 92,143,957 |.cooeeeee. 95,684,157 |.cooeeee. 198,820,388
2. Considerations for supplementary contracts with life CONtingeNCIes.............ccceeurevieieveveeeeceeeeeeeee e [V 29,594 | 84,277
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..124,867,390 |.. 99,793,946 |.. ..391,521,023
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..3,551,594 |. ..3,520,511 |.. ..6,804,802
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CEAEM .............ccvoieievrveviveveuereeeeeeseese e [ [0 RO IO 1,111,968
7. Reserve adjustments 0N reinSUranCe CEARM ...........oiiiiiiiiiiiiiiiie et sre e e e [ [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieieee ettt e et esaes [oeme e e e s e e et e e e esaenaens [oeeiesesee e et e e eeeaes [oeeeeeeeenee e e e e eeeens
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 118,762 2,384 1,180,876
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 220,681,703 199,030,592 599,523,334
10, DEath DENEFIS ...ttt 62,005,068 69,237,745 |............... 128,012,226
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 1,180,834 | 1,468,106 |..cooveeeeeenne 2,499,572
12, ANNUILY DENETIES ...ttt e 26,327,539 ..o 25,892,605 |....ccccooenve 52,363,501
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 6,166,257 |.....ccoovnveene. 4,694,726 |................. 10,516,832
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts 7,125,755 2,871,626 18,962,241
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 131,583,777 oo 132,329,238 |..cooeeneee 269,296,420
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovvviicite ettt ettt bt b bt s n st b s ss s st eb s s s nse s s |eeemsciceceseennas 7,746,604 |................... 9,471,627 |................. 18,408,305
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal 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 .... 51,341,900 17,223,666 41,553,528
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 255,365,568 215,597,431 444,030,928
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . (34,683,865)|......cnvee. (16,566,839)............... 155,492,406
30. Dividends to policyholders and refunds to members 19,921,113 20,401,755 39,941,582
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (54,604,978)|....c.cocvnenvne (36,968,594)(............... 115,550,824
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (5,689,437) (9,221, 149) (39,968,968)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne (48,915,541) ...cocvennne (27,747,445)|................ 155,519,792
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ... 5,946,094 (excluding taxes of $  ...ccvvveirrcienee 531,377
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 24,845,828 28,692,056 44,655,034
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (24,069,713) 944 611 200,174,826
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 7,700,545,630 7,266,695,541 7,266,695,541
37, NetinCOME (LINE 35) ..ottt et (24,069, 713) e 944 611 [ 200,174,826
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 45,422,783 ..437,982,941 |.. . 229,696,059 |.. ..355,749,240
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e e (816,327 [ 506,371 |.oooecceirne 1,189,276
40. Change in net deferred INCOME TAX .........c.cveveueuiuieieiieieietetete ettt se et es e as st eeenenens 8,784,742 |.. ... (1,325,491)|.. ... (2,441,900)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(51,552,470)|.. ..(26,005,525)]|.. ..(77,463,216)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeeveescfeeiiiiiiiiiiiiiiis 0 oo freeeee e 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus (2,087,637) (1,576,621) 25,600,214
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 204,126,280 173,834,454 433,850,089
55. Capital and surplus, as of statement date (Lines 36 + 54) 7,904 ,671,910 7,440,529,995 7,700,545 ,630
DETAILS OF WRITE-INS
08.301. MiSCEIIANEOUS TNCOME .......ovieieeeeeeeeeee ettt te s ea e e eeeneeseaeeteaseeeaseneaesens fereeeneeseneaeeaennans 118,762 |l 2,384 | 1,180,876
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 118,762 2,384 1,180,876
2701, MiSCEITaANEOUS EXPENSE .....cvovvieeieeeiieietcececeecceieee ettt s s s sesesessnnsnsnsnene|oeessensssseieseseesenens Q00 |ovveieseseieaesnanans (1,002) e 0
2702. Benefits for employees not included elsewhere 17,831,478 |.. ,512,009
2703. Securities lending eXpense ..........cccccoveeveveveveieieevereeeee e A38 | 1,859,166 |.. ..3,816,684
2798. Summary of remaining write-ins for Line 27 from overflow PAge ..........ccoeeveveveviveievereeieeeeieeeesesese s e 963,669 |.......ccovnve (2,465,976 ..o (775,165)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 51,341,900 17,223,666 41,553,528
5301. Unrecognized change in benefit plan liabilities, net of taX .....ccooooooiiiciieeeeeeee e (2,087,637) e (1,576,621) ... 25,600,214
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (2,087,637) (1,576,621) 25,600,214
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CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

.... 804,187 |..

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

................. 93,364,604 |................ 97,466,395 |............... 200,596,492
................ 117,210,016 |................. 92,048,520 |................361,978,985
118,762 2,384 2,292,844

210,693,382 189,517,299 564,868,321
................ 128,277,891 |...............135,393,563 |................256,352,480
................ (26,284,936)|................(25,469,949)|................(52,175,931)
................ 109,334,619 |............... 124,682,714 |............... 189,672,914
................. 16,240,828 |................. 16,803,721 |................. 40,406,063
(58,907,328) 1,864,476 (87,048,238)
168,661,074 253,274,525 397,207,288
42,032,308 (63,757,226) 167,661,034
133,773,583 181,067,667 448,633,944
135,153,564 165,227,195 313,574,570

..1,625,048

................................. 0 [0 o0
................ 464,977,821 |...............311,349,337 |................629, 156,973
...................... (18,080)|.....cccvcvcrnnne. (64,281) ... (162,237)
2,586,027 1,407,892 308,020

................ 737,310,79% |................659,791,997 |........... 1,303,136,319
................ 228,558,721 |................ 196,841,310 |................374,872,023
................ 144,421,667 |................115,302,964 |................215,132,875
................. 50,000,000 |....ceeeeercerrririieneeen 0 il 0
................... 4,237,167 |...covvveeee 1,706,144 | 7,201,473
................ 556,493,812 |................353,468,283 |................778,287,926
9,202,289 1,187,244 833, 144
992,913,656 668,505,945 1,376,327, 441
(1,256,144) (517,748) (497,363)
(254,346,716) (8,196,200) 17,306,241
................................. 0 [ 72,345 |0
................................. 0 [0 o0
................. (7,438,389)|................. 23,116,531 |................. (7,882,731)
................. (3,459,070)|................ (4,203,565)|................. (7,636,238)
................................. 0 [0 o0
84,700,088 (51,476,921) (47,245,237)
73,802,629 (32,491,610) (62,764,206)

.............. (138,511,778)|.............. (104,445,036)|................122,203,069
................ 254,980,047 |................ 132,776,978 |............... 132,776,978
116,468,269 28,331,942 254,980,047

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

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

................. 84,836,589 |................. 86,679,517 [............... 177,996,473
................... 1,752,415 |.........c....... 1,844,013 |.................. 8,765,049
............................. 612 | 2,108 | 2,245
................................. 0 [ 0 el 0
................. 10,277,394 |................. 10,354,629 |................. 20,946,921
................................. 0 [ 0 o0
................................. 0 [0 . 2,600,000
................. 96,866,980 |................. 98,880,267 |...............205,310,688
................................. 0 [ 0 o0

96,866,980 98,880,267 205,310,688
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NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

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

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

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

F/S F/S
SSAP # Page Line # 2026 2025
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX (24,069,713) 200,174,826
(2) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX (24,069,713) 200,174,826
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX 7,904,671,910 7,700,545,630
(6) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(7) State Permitted Practices that increase/(decrease) NAIC SAP — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX 7,904,671,910 7,700,545,630

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

2

6)

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

Loan-backed and structured securities are stated at amortized cost, except those with an initial NAIC designation of 6, which are stated at
the lower of amortized cost or fair value. Loan-backed and structured securities with an initial NAIC designation of 6 could have a final
designation of 1 through 5 as determined by the SVO financial modeling process. The retrospective adjustment method is used to determine
amortized cost for all loan-backed and structured securities, except for (1) those for which an other-than-temporary impairment has been
recognized or (2) less than high quality securities (rating of A or lower) which use the prospective adjustment method to determine
amortized cost.

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2026.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans. No Change.
B.  Debt Restructuring. None.

C. Reverse Mortgages. None.

D. Loan-Backed Securities

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

(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended June 30, 2026,

due to the intent to sell the security or the inability or lack of intent to retain the investment in the security for a period of time sufficient
to recover the amortized cost basis of the security.
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(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
June 30, 2026, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the securities:

1 2 3 4 5 6 7
Book/Adjusted Amortized Cost
Carrying Value Recognized After Other-
Amortized Cost | Present Value of Other-Than- Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at Statement Where
CUSIP Period OTTI Flows Impairment Impairment time of OTTI Reported
Total XXX XXX — XXX XXX XXX

Q)

The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an

other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of June 30,

2026:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months

2. 12 Months or Longer

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

1. Less than 12 Months

2. 12 Months or Longer

255,326
10,050,503

8,989,359
79,487,456

(5) The Company monitors investments to determine if there has been an other-than-temporary decline in fair value. Factors management
considers for each identified security include the following:

a.  the length of time and the extent to which the fair value is below the book/adjusted carry value;
. the financial condition and near term prospects of the issuer, including specific events that may affect its operations;
c.  for equity securities and debt securities with credit related declines in fair value, the Company's intent and ability to hold the
security long enough for it to recover its value to book/adjusted carry value;
d.  for debt securities with interest related declines in fair value, the Company's intent to sell the security before recovery of its
book/adjusted carry value;
e.  for loan-backed securities, the Company's intent and ability to hold the security long enough for it to recover its value to book/
adjusted carry value;
f.  for loan-backed securities, the Company's intent to sell the security before recovery of its book/adjusted carry value.

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

determination is made.

Dollar Repurchase Agreements and/or Securities Lending Transactions

Collateral Received

3

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $235.9 million and $7.6 million in
the general and separate accounts, respectively.

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

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

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

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

Real Estate. No Change.

Investments in Tax Credit Structures (tax credit investments). No significant holdings. No Change.

Restricted Assets.

(1) Restricted Assets (Including Pledged)

Restricted Asset Category

Gross (Admitted & Nonadmitted) Restricted

Current Year

3 4 5

Total General
Account (G/A)

G/A Supporting
S/A Activity (a)

S/A Assets
Supporting G/A
Activity (b)

Total Separate
Account (S/A)
Restricted Assets

Total
(1 plus 3)

Total From
Prior Year

Increase/
(Decrease)
(5 minus 6)

Subject to contractual obligation for which
liability is not shown

Collateral held under security lending
agreements

Subject to repurchase agreements
Subject to reverse repurchase agreements
Subject to dollar repurchase agreements

Subject to dollar reverse repurchase
agreements

Placed under option contracts

Letter stock or securities restricted as to
sale - excluding FHLB capital stock

FHLB capital stock
On deposit with states
On deposit with other regulatory bodies

Pledged collateral to FHLB (including
assets backing funding agreements)

Pledged as collateral not captured in other
categories

236,016,594

5,897,645

7,565,932 243,582,526

5,897,645

7.1

150,933,267

5,898,296

92,649,259
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Other restricted assets

Collateral assets received and on balance
sheet

Assets held under modco reinsurance
agreements

Assets held under funds withheld
reinsurance agreements

Total restricted Assets (Sum of a through q) 241,914,239 — 7,565,932 — 249,480,171 156,831,563 92,648,608
(a) Subset of column 1
(b) Subset of column 3
Current Year
8 9 Percentage 12 13 14
10 11
N/A for Quarterly
Gross (Admitted & Admitted - Amount
Total Admitted Nonadmitted) Restricted to Total Reported in N/A for Quarterly
Total Nonadmitted Restricted (5 Restricted to Total | Admitted Assets General - Difference from | N/A for Quarterly
Restricted Asset Category Restricted minus 8) Assets (c) (d) Interrogatories Note and GI - GI Ref

Subject to contractual obligation for which

liability is not shown — — — %| — % XXX XXX XXX
Collateral held under security lending

agreements — 243,582,526 1.634 %) 1.736 %) — — 25.04+25.05
Subject to repurchase agreements — — — %] — % — — 26.21
Subject to reverse repurchase agreements — — — %] — % — — 26.22
Subject to dollar repurchase agreements — — — %| — % — — 26.23
Subject to dollar reverse repurchase

agreements — — — %] — % — — 26.24
Placed under option contracts — — — %) — %| — — 26.25
Letter stock or securities restricted as to

sale - excluding FHLB capital stock — — — %) — %)| — — 26.26
FHLB capital stock — — — %) — %)| — — 26.27
On deposit with states — 5,897,645 0.039 % 0.042 %) — — 26.28
On deposit with other regulatory bodies — — — %| — % — — 26.29
Pledged collateral to FHLB (including

assets backing funding agreements) — — — %] — % — — 26.31
Pledged as collateral not captured in other

categories — — — %| — % — — 26.30
Other restricted assets — — — %) — %) — — 26.32
Collateral assets received and on balance

sheet — — — %) — %) XXX XXX XXX
Assets held under modco reinsurance

agreements — — — % — %) XXX XXX XXX
Assets held under funds withheld

reinsurance agreements — — — % — %) XXX XXX XXX
Total restricted Assets (Sum of a through q) — 249,480,171 1.673 % 1.778 % XXX XXX XXX

(c) Column 5 divided by Asset Page, Column 1, Line 28

(d) Column 9 divided by Asset Page, Column 3, Line 28

Reporting entities shall explain the differences between amounts reported in Note SL(1) and the general interrogatories. This shall include all
instances in which an amount is reported in column 13 above.

GI Reference

Difference between Note and GI (Per
Column 13 above)

Explanation

25.04+25.05

26.21

26.22

26.23

26.24

26.25

26.26

26.27

26.28

26.29

26.31

26.30

26.32

(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts That Share Similar Characteristics, Such as Reinsurance
(excluding Modco/FWH) and Derivatives, Are Reported in the Aggregate). None.

(3) Detail of Other Restricted Assets (Contracts That Share Similar Characteristics, Such as Reinsurance (exclude Modco/FWH) and
Derivatives, Are Reported in the Aggregate). None.

(4) Collateral Received and Assets Held under Modco/Funds Withheld (FWH) Reinsurance Agreements Reflected as Assets Within the
Reporting Entity's Financial Statements. None.

(5) Disclose whether any of the assets held as collateral or under modified coinsurance (Modco) or funds withheld reinsurance (FWH)
agreements have been pledged for another purpose specific to the insurance reporting entity (not for the benefit of the reinsurer). For
example, if the insurance reporting entity has used these assets as the collateral in a securities lending agreement, a repo transaction,
pledged as collateral to the FHLB, etc. (For Modco/FWH assets, items pledged on behalf of the reinsurer shall not be captured.) None.

M. Working Capital Finance Investments. None.

7.2
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N. Offsetting and Netting of Assets and Liabilities

Information related to the Company’s derivative instruments and the effects of offsetting on the balance sheet are as follows:

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument — — —
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Derivative Instrument — — —

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
0. 5% Securities. No Change.
P.  Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

~

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

»

Aggregate Collateral Loans by Qualifying Investment Collateral. None.

6.  Joint Ventures, Partnerships and Limited Liability Companies. No Change.
7. Investment Income. No Change.
8. Derivative Instruments. No Change.
9.  Income Taxes. No Change.
10. Information Concerning Parent, Subsidiaries and Affiliates. No Change.
11. Debt.
A. No Change.
B. FHLB (Federal Home Loan Bank) Agreements. None.

C. Unused commitments and lines of credit for financing arrangements:

Current Year Prior Year

Unused Commitments Unused Lines of Credit Unused Commitments Unused Lines of Credit

Short-Term (contracts
terminating in 12 months or less) $ — 3 — $ — —

Long-Term (contracts
terminating in more than 12
months) $ — 3 250,000,000 § — $ 250,000,000

Total $ — 3 250,000,000 $ — 3 250,000,000

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

A. Defined Benefit Plan

Special or Contractual

Pension Postretirement Benefits
Benefits Benefits Per SSAP No. 11
2026 2025 2026 2025 2026 2025
(4) Components of net periodic benefit
cost
Service cost 9,871,294 19,554,395 7,507 23,830 —
b. Interest cost 21,497,638 44,912,861 1,309,450 3,839,007 —
c. Expected return on plan assets (48,136,683)  (88,554,891) — — —
d. Transition asset or obligation — — — — —
e. Gains and losses — — (2,908,097) (4,522,483) —
f.  Prior service cost or credit 265,519 531,038 — — —

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

h. Total net periodic benefit cost (16,502,232)  (23,556,597) (1,591,140) (659,646) —

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

14. Liabilities, Contingencies, and Assessments.

A. Contingent Commitments

7.3



15.

16.

17.

18.

19.

20.
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(2)  The Company guarantees the payment of all policyholder obligations of each of the following wholly-owned subsidiaries, Western-
Southern Life Assurance Company, Columbus Life Insurance Company, and Integrity Life Insurance Company. In addition, the Company
guarantees all policyholder obligations of National Integrity Life Insurance Company, a wholly-owned subsidiary of Integrity Life
Insurance Company, and Lafayette Life Insurance Company, an affiliated entity which is wholly owned by the Company’s parent,
Western & Southern Financial Group. The Company also guarantees the financial solvency of Gerber Life Agency, LLC, a wholly-owned
subsidiary. Guarantees on behalf of wholly-owned subsidiaries or on behalf of related parties that are considered to be unlimited (as in the
case of the guarantee on behalf of Lafayette Life Insurance Company) are exempt from the initial liability recognition criteria in SSAP 5R
and therefore no liability has been recognized in the financial statements. Due to the unlimited nature of the guarantees, the Company is
unable to estimate the maximum potential amount of future payments under the guarantees. In the unlikely event the guarantees would be
triggered, the Company may be permitted to take control of the underlying assets to recover all or a portion of the amounts paid under the

guarantees.

Leases. No Change.

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

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

B.

C.

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

Wash Sales. No Change.

Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. No Change.

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

Fair Value Measurements

A.

(1) Fair Value Measurements at June 30, 2026

Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value

Common stock: Unaffiliated 468,755,628 — 6,873,587 — 475,629,215

Common stock: Mutual funds 220,049,101 — — — 220,049,101

Preferred stock — 53,842,231 12,046,026 — 65,888,257

Other invested assets: Residual tranche,

fixed income — 19,860,408 — — 19,860,408
Separate account assets 859,481,873 179,026,938 57,063,175 248,474,107 | 1,344,046,093
Total assets at fair value 1,548,286,602 252,729,577 75,982,788 248,474,107 | 2,125,473,074
(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Quarter Ended at 06/30/2026
Total
gains and | Total gains
(losses) and
Beginning | Transfers | Transfers | included (losses) Ending
Balance at into out of inNet |[included in Balance at
Description 04/01/2026 | Level 3 Level 3 Income Surplus | Purchases |Issuances Sales Settlements | 06/30/2026
a. Assets
Common stock:

Unaffiliated 17,549,961 — — | 10,235,818 (7,556,529)| 6,873,587 — | (20,229,250) — 6,873,587
Preferred stock 22,556,808 — — — | (10,897,952 387,170 — — — | 12,046,026
Separate

account

assets* 50,773,234 — — | 1,086,568 — | 5,509,699 — (306,326) —| 57,063,175

Total Assets 90,880,003 — — | 11,322,386 (18,454,481 12,770,456 — | (20,535,576) —| 75,982,788
Quarter Ended at 03/31/2026
Total
gains and | Total gains
(losses) and
Beginning | Transfers | Transfers | included (losses) Ending
Balance at into out of inNet |included in Balance at
Description 01/01/2026 | Level 3 | Level 3** Income Surplus | Purchases | Issuances Sales Settlements | 03/31/2026
a. Assets
Common stock:

Unaffiliated 17,549,961 — — — — — — — — 17,549,961
Preferred stock 22,556,808 — — — — — — — — | 22,556,808
Separate

account

assets*® 52,085,690 — | (1,385,900)] 724,047 — 730,087 — (1,380,690) — | 50,773,234

Total Assets 92,192,459 (1,385,900)| 724,047 — 730,087 — (1,380,690) — 90,880,003

*Gains and losses for assets held in separate accounts do not impact net income or surplus as the change in value of assets held in
separate accounts is offset by a change in value of liabilities related to separate account.

**Transfers out of Level 3 are due to changes in the price source.

(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.

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

pricing services.
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C.

STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

The fair value of common stock and preferred stock included in Level 3 has been determined by using broker quotes or recent
financing for similar securities.

The fair value of the fixed income residual tranche included in Level 2 has been determined by utilizing market observable inputs
from third-party pricing services.

Assets held in Level 2 of the separate account include debt securities. The fair values of these investments have been determined
through the use of third-party pricing services utilizing market observable inputs.

Assets held in Level 3 of the separate account includes a corporate bond and private real estate funds. The fair values of these
investments have been determined by significant unobservable inputs.

Not applicable.

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

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

Bonds: Issuer credit obligations 2,725,436,732 | 2,381,287,688 47,177,443 | 2,673,024,289 5,235,000 — —
Bonds: Asset-backed securities 123,915,149 131,545,970 — 123,915,149 — — —
Common stock: Unaffiliated 475,629,215 475,629,215 468,755,628 — 6,873,587 — —
Common stock: Mutual funds 220,049,101 220,049,101 220,049,101 — — — —
Preferred stock 65,888,257 65,888,257 — 53,842,231 12,046,026 — —
Mortgage loans 100,269,963 100,574,126 — — 100,269,963 — —
Cash, cash equivalents, & short-

term investments 116,483,408 116,468,270 116,483,408 — — — —
Other invested assets: Surplus

notes 52,113,891 54,836,141 — 52,113,891 — — —
Other invested assets: Residual

tranche, fixed income 19,860,408 19,860,408 — 19,860,408 — — —
Separate account assets 1,344,046,093 | 1,344,046,093 859,481,873 179,026,938 57,063,175 248,474,107 —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (1,929,787) (1,935,636) — — (1,929,787) — —
Securities lending liability (236,822,177)|  (236,822,177) — (236,822,177) — — —

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

Debt and Equity Securities

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

The fair values of actively traded equity securities and exchange traded funds (including exchange traded funds with debt like characteristics)
have been determined utilizing publicly quoted prices obtained from third-party pricing services. The fair values of certain equity securities for
which no publicly quoted prices are available have been determined through the use of third-party pricing services utilizing market observable
inputs. Actively traded mutual funds are valued using the net asset values of the funds. The fair values of preferred stock and common stock
included in Level 3 have been determined by using broker quotes or recent financing for similar securities.

Mortgage Loans

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

Cash, Cash Equivalents and Short-Term Investments
The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.
Other Invested Assets

Other invested assets includes surplus notes and fixed income residual tranches. The fair values of these assets have been determined using the
same methodologies as debt and equity securities.

Assets Held in Separate Accounts

Assets held in separate accounts include debt securities, equity securities, mutual funds, surplus notes, private equity, and private debt fund
investments. The fair values of these assets have been determined using the same methodologies as similar assets held in the general account.
The fair values of the private real estate funds included in Level 3 have been determined by significant unobservable inputs. For investments
utilizing NAV, see Note 20E for a description.

Life and Annuity Reserves for Investment-type Contracts and Deposit Fund Liabilities

The fair value of liabilities for investment-type contracts is based on the present value of estimated liability cash flows. Present values reflect the
Company’s margin for uncertainty of the timing of liability cash flows. Key assumptions to the cash flow model include the timing of
policyholder withdrawals and the level of interest credited to contract balances.
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22.

23.

24.

STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

Fair values for insurance reserves are not required to be disclosed. However, the estimated fair values of all insurance reserves and investment
contracts are taken into consideration in the Company’s overall management of interest rate risk.

Securities Lending Liability

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

Not applicable.

Investments that use a net asset value (NAV) as a practical expedient consist mainly of equity interest in limited partnerships and limited liability
companies in the separate account. These investments contain fixed income and common stock characteristics. The interests in these partnerships
can be sold or transferred with prior consent from the general partner. The NAV for these investments is equal to the fair value reported on
Schedule BA Part 1. The average remaining life of the investments is 14 years. The Company's unfunded commitment for these investments is
$26.7 million.

A collective trust in the separate account utilizing NAV is primarily investing in domestic fixed income securities. Shares in the trust can be
redeemed at their net asset value. The NAV for this investment is $12.22.

The Company does not intend to sell any investments utilizing NAV.

Other Items. No Change.

Events Subsequent.

Refer to Note 10 for a description of dividends declared by the Company’s subsidiaries subsequent to the financial statement date.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)?

Yes[ ] No[X]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year
AMOUNT
a. Permanent ACA Risk Adjustment Program

Assets

1. Premium adjustments receivable due to ACA Risk Adjustment —
Liabilities

2. Risk adjustment user fees payable for ACA Risk Adjustment —

3. Premium adjustments payable due to ACA Risk Adjustment —
Operations (Revenue & Expense)

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

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) —
b. Transitional ACA Reinsurance Program
Assets
1. Amounts recoverable for claims paid due to ACA Reinsurance —
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability) —
3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance —
Liabilities
4. Liabilities for contributions payable due to ACA Reinsurance - not reported as ceded premium —
5. Ceded reinsurance premiums payable due to ACA Reinsurance —
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance —
Operations (Revenue & Expense)
7. Ceded reinsurance premiums due to ACA Reinsurance —
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments —
9. ACA Reinsurance contributions - not reported as ceded premium —
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors —
Liabilities
2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors —
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received) —

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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©)

Q)

®)

25.
26.

217.

Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along
with the reasons for adjustments to prior year balance.

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

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative

Prior Years
(Col 1-3+
7)

Balance from

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

1 2

3 4

5

6

7 8

9

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Re

<,

Receivable (Payable)

Receivable

(Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk Sharing
Provisions

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

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the

Current Year on Business

‘Written Before Dec 31 of
the Prior Year

Differences

Adjustments

Unsettled Bal
Reporting Dat

ances as of the
te

Prior Year
Accrued
Less
Payments
(Col 1- 3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col 1-3+
7

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

1 2

3 4

5

6

7 8

9

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable (Payable) Ref

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b.2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors

ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Non-admitted
Amount

Net Admitted

Asset (4-5)

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

24E(5)d (Column 4) should equal 24E(3)c1 (Column 9)
24E(5)d (Column 6) should equal 24E(2)c1

Structured Settlements. No Change.

Intercompany Pooling Arrangements. No Change.

Change in Incurred Losses and Loss Adjustment Expenses. No Change.
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28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

Health Care Receivables. No Change.
Participating Policies. No Change.
Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics. No Change.

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

GENERAL

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

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

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

1

2

3

Yes[ 1 No[X]

Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2022
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 04/12/2024

By what department or departments?

(@31 el D= o= i o T=T o Aoyl 1g U =T o Lo PP PRR PSR

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

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2

Location (City, State)

SEC

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

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




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.
13.1
13.2

13.21
13.22
13.23
13.24
13.25
13.26
13.27
13.28

14.1
14.2

15.

STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following Standards? ..............cocoeeirnirnirnirnennnees 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 9.1 is no, please explain:
Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean Yes[ ] No[X]
If the response to 9.2 is yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s Yes[ ] No[X]
If the response to 9.3 is yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e B e 34,770
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $.... 1,809,167, 167
Does the reporting entity have any investments in parent, subsidiaries and affillates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
$..
Preferred Stock .... 3.
Common Stock .5,284,430,756 $.
Short-Term Investments 3.
Mortgage Loans on Real Estate .... .0 $.
All Other ....2,261,588,346 3. ...2,356,428,816
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... ....1,546,019,102 5. ...7,917,238,185
Total Investment in Parent included in Lines 13.21 to 13.26 above 3.

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeeiininirieieieieenns Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes [ X] No[ 1 NAT[ ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccovevececucueeeeeeecceceeeeeeeeeeeaes $ s 235,937,193
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...236,016,594

15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

8.1

...236,822,177




16.3
16.4

171
17.2

STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

GENERAL INTERROGATORIES

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

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

Yes

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

1
Name of Custodian(s)

2
Custodian Address

BANK OF NEW YORK MELLON
MORGAN STANLEY

PERSHING ADVISOR SOLUTIONS ...

ONE WALL STREET NY NY 10286
1300 THAMES ST BALTIMORE MD 21231
1 Pershing Plaza, 4th Floor Jersey City NJ 07399

location and a complete explanation:

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

1
Name(s)

2
Location(s)

Complete Explanation(s)

3

If yes, give full information relating thereto:

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeee.

Yes

1
Old Custodian

2
New Custodian

3
Date of Change

4
Reason

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

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

U

1

Name of Firm or Individual

2
Affiliation

FT WASHINGTON INVESTMENT ADVISORS ..

.handle securities"]

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............ccccoo i

Yes [ ]

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?......

Yes [ ]

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

[X]

[ 1 No[X]

No [ X1 NAI

No [ X1 NAI

1

Central Registration
Depository Number

Name of Firm or Individual

Registered With

4
Investment
Management
Agreement
(IMA) Filed

107126 ...

FT WASHINGTON INVESTMENT ADVISORS ...

Securities Exchange Commission

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

If no, list exceptions:

Yes

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? .........c..iiiiiiiiie ettt et et e et et et e e e eneas

8.2

Yes

[ X1 Nol

[ X1 Nol

No [ ]

]

]

]

]



STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

GENERAL INTERROGATORIES

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

a. The security was either:

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

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

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

security.

c. The NAIC Designation and NAIC Designation Category were derived from the credit rating assigned by an NAIC CRP in its legal
capacity as a NRSRO which is shown on a current private letter rating, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

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

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. 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? ......... Yes [ X] No[ ]

8.3



STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 100,574,126
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 100,574,126

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 100,574,126

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

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

Operating Percentages:

2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 69.900 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 2.300 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ..........ccoveiviviveietetieieetetstetetesesese et ee st e te s et eseseses et et esesesesesess s esssesesesesessanas Saesssesesesesenenenesasasesesesnnens 107.200 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

Outstanding
Date Lien Amount

Total 0




ol

STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type

States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. Alabama ... AL |l
2. Alaska ... AK N e
3. Arizona..... ... AZ
4. Arkansas .. AR el [
5. California .. ... CA
6. Colorado ...... ... CO
7. Connecticut .. .. CT
8. Delaware. ............. ... DE
9. District of Columbia . DC |l s

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

10,360 401 |
5,753,029 |

16. lowa ..... A b e

17. Kansas . ... KS .. , ..
18, KENUCKY ...oveiiiceeieee e KY ,008,698 |.....coovevieiienn 0 830,131 [l 0 e 2 628 829 |
19, LOUISIANA ..veveieeeeeeieciieie e LA oL f 3,037,914 [ O e 108,497 [ O 3,141,405

20, MaINe .ovvereercieeeiecineeenenneieieenenenenenneee. ME o N e 2,947 [ O e 1,789 i 0 o 4,736 |..

21.  Maryland . . .1,138,942 |. L0 0. ...1,193,691 |..

22. Massachusetts .............cccooiiiiiiis MA [ Ne , O A | SN

23.  Michigan ........ccccooviiiiiiiiicceeeee Mi

24. Minnesota .

25. Mississippi ... MS s K
26, MISSOUI ..cueeneeneenieieieie e MO oo L fee 1,315,143
27, MONEANA ..o MT oo L fe 8,214
28. Nebraska .. ...6,149 |.

29. Nevada........ . 194,237 |.

30. New Hampshire ... NH

31. New Jersey .....ccccooverivieiiiiccciec e NJ [ b s

32.  New Mexico . X . .

33. New York ..... X N , ..
34. North Carolina .. . . L0 0. . 7 981 568 |..
35.  North Dakota . b fs , . . .. 0. .. 15,412 ).
36. OO coveeeeeee . . ...18,877,552 |.

37. Oklahoma . . . ....107,366 |.

38. Oregon ......... X 10 IS R,

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

44. Texas .......

45.  Utah .....

46. Vermont .
A7, VIrginia ....oooccoeeiiiiiec e

48.  Washington ...

49. West Virginia

50. Wisconsin .... .

51, WYOMING ...oooiiiiiiiiiiiiiiece e

52.  American Samoa ..........ccceceeeiieeeiineenineeans AS

53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate other alien .. .. OT X
59.  Subtotal .....ccccoviiiiiciiiiiiiiiiiiiiiieiiee e XK e 72,949,834
90. Reporting entity contributions for employee benefits
PIANS. ..o XXX [ 1,752,415 | 0 e 0 o 0 e 1,752,415 | 0
91. Dividends or refunds applied to purchase paid-up
additions and annuities................ccccceeeeereveveverens foonenns XXX oo ferene 10,987,720 |...ooovvvveecece 18 s 0 s 0 10,987,738 .o 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e 0 Jevreiveereienene 0 i 0 e O [ [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feo..... XXX....... 899,005 |. ..899,005 |..
94.  Aggregate or other amounts not allocable by state o XXX o 0 oo 0 o 0 s O e 0.
95.  Totals (direct bUSINESS)......ceeveuerueurrieiieieiieieieee . XXX..... ...86,588,974 |. 96,866,980
96.  Plus reinsurance assumed... XXX 386,175 [ O e O el O e 346,175 |..
97  Totals (all business)..... . XXX..... ...86,935,149 |. . .97,213,155 |..
98.  Less reinsurance ceded. .........cooervereneenieneneenenees e XXX e [ 1,402,890 |.....oovovveenieenn 0 o 1,837,462 | 0 e 3,240,352
99. Totals (all business) less reinsurance ceded XXX 85,532,259 93,972,803
DETAILS OF WRITE-INS
58001. MEX MeXico .......cccoooivvminvciiiciiicisicisccsccisc XXX ...1,300 |.
58002. ZZZ Other Alien .. - XXX..... . 18,406 |.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovrveiieiiercicirie e XXX [ (U SN [V R (U SN (U R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 19,706 0 483 0 20,189 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 47 4. Q- Qualified - Qualified or accredited reiNSUrer..............occoeeeeereieseieseees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............ ...... 10
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART

PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER)
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER)
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER)
SUBSIDIARY - W&S VENTURES, LLC, OH (NON-INSURER)
SUBSIDIARY - W&S ADVISORY SERVICES, LLC, OH (NON-INSURER)
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - LLIA,INC., OH (NON-INSURER)
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER)
SUBSIDIARY - TOUCHSTONE ADVISORS, INC., OH (NON-INSURER)
SUBSIDIARY - TOUCHSTONE SECURITIES, LLC, NE (NON-INSURER)
SUBSIDIARY -  W&S BROKERAGE SERVICES, INC., OH (NON-INSURER)
SUBSIDIARY -  WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER)
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER)
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER)
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER)

1) All entities are 100% owned by parent unless stated differently.

NAIC#

TIN#

65242

70483
92622

99937
74780
75264
70939

31-1732405
31-1732404
84-3195821
99-0849352
33-2028589
35-0457540
35-2123483
31-0487145
31-1000236
31-1328371
31-1394672
47-6046379
31-0846576
31-1334221
31-1191427
86-0214103
16-0958252
13-2611847
43-2081325
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY (CONTINUED)

SUBSIDIARY

EAGLE REALTY GROUP, LLC, OH (NON-INSURER)

SUBSIDIARY - EAGLE REALTY CAPITAL PARTNERS, LLC, OH (NON-INSURER)
SUBSIDIARY - EAGLE REALTY INVESTMENTS, INC., OH (NON-INSURER)

SUBSIDIARY
SUBSIDIARY
SUBSIDIARY
SUBSIDIARY
SUBSIDIARY
SUBSIDIARY

FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER)
FABRIC TECHNOLOGIES, INC., NY (NON-INSURER)

W&S REAL ESTATE HOLDINGS, LLC, OH (NON-INSURER)

WESTERN & SOUTHERN AGENCY, INC., OH (NON-INSURER)

QUEEN CITY SQUARE, LLC, OH (NON-INSURER) (99.75%)

TILL FINANCIAL, INC., NY (NON-INSURER)

1) All entities are 100% owned by parent unless stated differently.

31-1779165
81-1290497
311779151
31-1301863
47-5482199
06-1804432
311413821
34-1998937
83-2736694



STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€l

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3067073 ..| .. .. 11020 Winter Springs JV, LLC ......evvvvvvvennnnns . W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
. 0836 ...|Western-Southern Group .......cccevvveveee |eeeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens . W&S Real Estate Holdings, Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC W&S Real Estate Holdings, Ownership.. ..48.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|39-4882292 .. Avienda Investor Holdings, LLC . .. |W&S Real Estate Holdings, Ownership.. .55.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . v | NC] s NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|39-2977795 .. Beach CR Investor Holdings, LLC ................ LN NIA....... W&S Real Estate Holdings, Ownership.. ..70.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 39-4633502 .. Belle Ave Venture, LLC ..ocooeeeeeeeeeiiieeeeeeenns . W&S Real Estate Holdings, Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-4690994 .. BGA Capital, LLC ..ooeeieiiiiiiiiiiiiiiiiiiiieeeeeees . W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC ... . |W&S Real Estate Holdings, LLC ... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .

Buckeye Ventures Partners, LLC ..........ccce.... L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership..

. 0836 ...[Western-Southern Group .......cccoveevenee [ eenne 00000 ... |20-2535751 .. ..10.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-3479803 .. BVP NEO, LLC LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .. 0.990 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ... L GAL] e NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|31-1449186 .. Carthage Senior Housing Ltd W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC . .. |W&S Real Estate Holdings, Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-4425720 .. Citiside JV, LLC .evvvrnreeiiiii . W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|39-2947284 .. Coconut Point Investor Holdings, LLC .......... LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership ..52.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 99937 ....|31-1191427 .. Columbus Life Insurance CO ............eeeeeennes LOHe] s DS | e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC ............ Mo NIA....... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|85-1998953 .. Courtland Apartments, LLC ......cccceeinnnnnnnee . W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-2058376 .. Crescent Park Venture, LLC ... W&S Real Estate Holdings, Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC ... . |W&S Real Estate Holdings, Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC ] e —————— Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|99-4717824 .. Eastside Heights Residences Holdings, LLC . . |W&S Real Estate Holdings, LLC Ownership.. .72.000 ....|Western & Southern Mutual Holding Co .

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

..... 00000 ....|46-1383159 ..
..... 00000 .... [46-1383159 ..
..... 00000 .... |46-1383159 ..
..... 00000 .... [46-1383159 ..
..... 00000 ... |92-3590326 ..
..... 00000 .... [39-3791762 ..
..... 00000 ... |92-0486096 ..
..... 00000 .... [93-3728576 ..
..... 00000 .... |86-3736212 ..

Emerging Markets LLC ......cccooiiiiiinnnee
Emerging Markets LLC .....ccceevinnnnnnniiiinnnnne
Emerging Markets LLC ..
Emerging Markets LLC ..
ERG-CP FM Portfolio JV, LLC .
ERG-CP IN7 Park Creek JV, LLC .
ERG-CP MN 6-Pack JV, LLC ....cccvveereeniieenne .
ERG-CP MN7 Last Mile JV, LLC ...
Etowah Joint Venture Partners, LLC ....

Integrity Life Insurance Co .... | Ownership..
National Integrity Life Insurance Co ....... Ownership..
.| The Lafayette Life Insurance Co ...... .. | Ownership..
.. | Western-Southern Life Assurance Co . | Ownership..
. |W&S Real Estate Holdings, LLC ... Ownership..
W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..
. |W&S Real Estate Holdings, Ownership..
W&S Real Estate Holdings, Ownership..
The Western and Southern
......................................................... Ownership..
. |W&S Real Estate Holdings, LLC ... Ownership..

..33.540 ....|Western & Southern Mutual Holding Co .
..16.980 ....|Western & Southern Mutual Holding Co .
.26.370 ....|Western & Southern Mutual Holding Co .
.23.110 ....|Western & Southern Mutual Holding Co .
.41.000 ....|Western & Southern Mutual Holding Co .
..70.000 ....|Western & Southern Mutual Holding Co .
..41.000 ....|Western & Southern Mutual Holding Co .
.67.000 ....|Western & Southern Mutual Holding Co .
..47.000 ....|Western & Southern Mutual Holding Co .

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

..... 00000 .... |47-5482199 ..
..... 00000 .... [82-3668056 ..
..... 00000 .... |52-2206044 ..

Fabric Technologies, Inc. ....ccccovvviviiiiinnnnns .
Flats Springhurst Inv Holdings, LLC ..
Fort Washington Capital Partners, LLC ..
Fort Washington Core Plus Fixed Income

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

Fort Washington Investment Advisors, Inc. |Ownership..
The Western and Southern Life Insurance Co

. 0836 ...[Western-Southern Group .......cccovevvenee [ oenne 00000 .... |45-0571051 .. (ERISA), LLC .... Ounership.. ..59.070 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . OWNErship..cooeeeeeeeeeeeeee e ..12.490 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . Integrity Life Insurance Co ... Ownership.. ..10.330 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... . |Columbus Life Insurance Co . Ownership.. .30.240 ....|Western & Southern Mutual Holding Co .

..... 00000 ... [31-1702203 ..

. 0836 ...|Western-Southern Group Fort Washington High Yield Investors LLC .... Integrity Life Insurance Co ... Ownership.. .. 6.460 .... |Western & Southern Mutual Holding Co .




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company
SCHEDULE Y
PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1702203 ..| ...covvvvveees | eerrreriieienes Fort Washington High Yield Investors LLC .... |..OH.....]...... NIA....... National Integrity Life Insurance Co ....... Ownership.. .. 6.460 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
. 0836 ...|Western-Southern Group .......cccevvveveee |eeeee 00000 ....|31-1702203 .. | ..ccovvvvveees | eereerreiiieeees Fort Washington High Yield Investors LLC .... |..OH.....]...... NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..43.690 ....|Western & Southern Mutual Holding Co . |....NO.....]eceee een
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ... | 311301863 .. | ..eeeeeerieees | eereemmieiiiinne | e Fort Washington Investment Advisors, Inc. ... |..0H.....]....... DS | e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....YES.....]..... .....
Fort Washington Private Equity Investors II1,
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 .... | 311727947 .| cooeiiiiiiiiis | eeeiieiiiiiienee | e L P L OH] s NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|cceee een
Fort Washington Private Equity Investors |11, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | oeeee 00000 ... [31-1727947 .| oeeeoeiiiee | e | e LR e LOHe] e NTA e | e OUNETSNIP.cvveeeeeeieeeeee s seee e ..68.860 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Investors IV,
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 .... | 16-1648796 .. | ..ceoeevvvreee | eomeremeeieiinen | e L P L OH] s NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO.....|cceee ein
Fort Washington Private Equity The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [16-1648796 .. | ..eoovrcene | weveeiieiiene L.P. ... LOHe] e NTA e | e Ownership.. ..27.190 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woce.
Fort Washington
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [81-1710716 .. | ceeeeevveene | e | e LR e LOHe] e NIA....... FUPED 1X GP, LLC weveeeeeeieeieeie e OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woe.
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [81-1710716 .. | ceeeeevveene | e | e LR e LOHe] e NTA e | e OUNETSNIP.cvveeeeeeeee e ..9.470 .... [Western & Southern Mutual Holding Co . [...NO......|.coes woee
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [81-1722824 .. | eoeoevvien | e | e B, L.P. LOHe] e NIA....... FUPED 1X GP, LLC weveeeeeeieeieeie e OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces e
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [81-1722824 .| oooveeveee | e | e LOHe] e NTA e | e OUNETSNIP.cvveeeeeeeee e ..99.490 ....[Western & Southern Mutual Holding Co . [....NO......|.coes e
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [81-1997777 .| ceerevecene | e K, L.P. LOHe] e NIA....... FIPEI 1X GP, LLC .. . [Ownership.. ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.coes woe.
Fort Washlng on
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [20-4568842 .. | ..coovvrcen | eerieiieiene LOHe] e NIA....... FUPEL V GP, LLC .eeeeeeeeeieeieeie e OUNETSNIP.cvveeeeeeeee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.coes e
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [20-4568842 .. | ..coovvrcens | eeriiiieiene LOHe] e NTA e | e OUNETSNIP.cvveeereeiee e siee e ..48.350 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [20-5398098 .. | ..ccovvrvrene | eerierieiiene | T NIA....... U, LPe s OUNETSNIP.cvveeeeeeeee e ..91.233 ....[Western & Southern Mutual Holding Co . [....NO......|.coes woee
. 0836 ...[Western-Southern Group .....c.ccceceevees | eeen 00000 .... [20-5398098 .. | ..ccovvrvrene | eerierieiiene | T NIA....... FUPEL V GP, LLC .eeeeeeeeeieeieeie e OUNETSNIP.cvveeeeeeeee e ..0.518 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woeee
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [26-1073680 .. | .ceevvvrveens | wereeriieniene WOHe] e NIA....... FUPEL VI GP, LLC oo OUNETSNIP. e seee e ..0.506 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woce.
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [26-1073680 .. | .ceevvvrveens | wereeriieniene WOHe] e NTA e | e OUNETSNIP. e seee e ..39.160 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woee
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [27-1321348 .| cervrvvcen | e [0/ NIA....... Ownership.. ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woce.
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [27-1321348 .| cervrvvcen | e [0/ NIA....... OUNETSNIP. e seee e ..33.580 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [35-2485044 .| .oevveerinne | e | e VI, LPe e WOHe] e NIA....... OUNETSNIP. e seee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woce.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [35-2485044 .| .oevveerinne | e | e VI, LPe e WOHe] e NIA....... OUNETSNIP. e seee e ..26.800 ....[Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [32-0418436 .. | .coevvevvveene | woveenieieen [ e VI-B, LaPe e WOHe] e NIA....... OUNETSNIP. e seee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woce.
Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [32-0418436 .. | .coevvevvveene | woveenieieen [ e VI-B, LaPe e WOHe] e NIA....... OUNETSNIP. e seee e ..99.480 ....[Western & Southern Mutual Holding Co . [....NO......|.coes woe.
Fort Washington Private Equity Investors V-
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 ... [20-5398156 .. | ..eeeoevreeene | wereenieneen [ e VO, LPe e WOHe] e NIA....... U, LPe s OUNETSNIP.cvveeeeeeeeesiee e ..89.590 ....[Western & Southern Mutual Holding Co . [...NO......|.cces e
Fort Washington Private Equity Investors V-
. 0836 ...[Western-Southern Group .....ccoovevevnes [oneen 00000 ... [20-5398156 .. | ...oooovriene [ eeniiniiiiin [ e VO, LP. i LOH ] NIA....... FUPEL V GP, LLC .eeeiviiiieiiaiiniesiesieeaes OWNErShIP. ceuvieireiiieiiee e .. 0.500 .... [Western & Southern Mutual Holding Co . [...NO.....].cces .oce.
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of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Fort Washington Private Equity Investors X,
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....[83-1005851 .. | ..covvrveries | eeeeeieiiiees [ e L LOH] NIA....... FWPEL X GP, LLC weeeeeeeeiiiiie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[83-1005851 .. | ..coovvvveiiis | eeeerieiiiiees [ e L LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..9.040 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [83-1023433 .. | .ccooevrveiiis | e [ e L LOH] NIA....... FWPEL X GP, LLC weeeeeeeeiiiiie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... [83-1023433 .. | .ccoovrveriis | oo [ e L LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..99.490 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |87-3859143 .. | ..ccoiiviiiis | e [ L LOH] NIA....... FWPEL XI GP, LLC weveeeeeiiieiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... [87-3859143 .. | ..ccoviviiiis | e [ e L LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..16.730 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... 873816231 .. | ..ccvvreevies | eereeieiieees [ e s L P LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..97.930 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....|87-3816231 .. | ..ccovvvveries | eeeeeiiiiieens B, L.P. .. LOH] NIA....... FWPEI XI GP, LLC .. . | Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |87-3859775 .. | .ccoeeieiiies | e [ e K, L LOH] NIA....... FWPEL XI GP, LLC weveeeeeiiieiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group .........ccccceeen | ene 00000 ....[|26-3806629 .. | ...cccoeerres | eereiiiiiiieens Fund I, L.P. ..... e | OHo] NIA....... V, LP. s Ownership.. ..6.700 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........ccccceen | ene 00000 ....[26-3806629 .. | ..ccooeeveries | eeeeriiiiiees [ e Fund 11, P e LOH] NIA....... VI, LoPe e OWNership.....ccooiiuiiieieiiiiieeeeee ..9.840 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ....[26-3806629 .. | ...cooeveeries | eeeeeiiiiiees [ e Fund 1, L.P s LOH] NIA....... VI, LoPe s OWNership.....ccooiuiiieiiiiiiieeeeee ..5.410 .... | Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....[26-3806629 .. | ..ccooeeveries | eeeeriiiiiees [ e Fund 1, L.P s COH ] NIA....... FWPEO 11 GP, LLC weveeeeeiieiee e OWNership.....ccoeiuiieeieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ....[26-3806629 .. | ..ccooereeiiis | eeeeeiiiiiees [ e Fund 1, L.P. s LOH] NTA ] s OWNership.....ccooiuiiieiiiiiiieeeeee ..8.830 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 1900089164 .. | ...cooovveriis | eereriiiiiees [ e Fund T, LLPe s LOH] NIA....... VI, LoPo s OWNership.....ccooiuiiieiiiiiiieeeeee .. 3.750 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 1900089164 .. | ...cooovvvriis | eoreriiiiees [ e Fund T, Lo s LOH] NIA....... VITE, LLPe s OWNership.....ccooiuiiieiiiiiiieeeeee ..3.180 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 .... 1900989164 ..| ...ccoooveeres | eoreiiiiiiiens Fund 111, L.P. ... oo OHe] e NIA....... FWPEO |11 GP, LLC Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunitie: The Western and Southern
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 1900089164 .. | ...cooevvviies | eoreriiiieees [ e Fund T, Lo s LOH] NTA ] s OWNership.....ccoeeuiiieiiiiiiieeeeee .. 7.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ... |37-1736757 .. | ecoeeeeeiies | eeeeeiiieees | e Fund T11-B, L.P. e LOH] NIA....... FWPEO 11 GP, LLC weeeeeeeeiiiiiee e OWNership.....ccoeiuiieeieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... |37-1736757 .| ecoeeeeeeiiee | oo | e Fund T11-B, L.P. e LOH] NTA ] s OWNership.....ccoeeuiiieiiiiiiieeeeee ..78.970 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... [85-1483379 .. | ..coovrviiiis | e [ e Fund 1V, L.P. e LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeiiiiee e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ....|85-1483379 .| ..ccoovveiiis | eeeeiiiiiiees Fund IV, L.P. ..... e | OHo] NTA ] s Ownership.. .. 4.850 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... [85-1508656 .. | ..ccoevveeriee | eeeeeiiiiiees [ e Fund IV-B, L.P. oo LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeiiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccecees | ene 00000 ... [85-1508656 .. | ..ccoevvevvree | eeeeeiiiiiees [ e Fund IV-B, L.P. oo LOH] NTA e ] e OWNership.....ccooeuieieeeiiiiieeeeee ..99.400 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [85-1521520 .. | ..coevvvivies | eereeiiiiees [ e Fund IV=K, L.P. oo LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeeiiiiee e OWNership.....cooeiiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .......cccccecnns [.enee 00000 ... 1933897598 .. | ..ccooiiiiis | eeiiiiiiiiiees [ i Fund V-B, L.P. i L OHL ] NIA....... FWPEO V GP, LLC .eveeiiiiiiiiiiiiiiiiiiieee OWNership.....cooiiiiiiieiiiiiiiiiees .. 0.500 ... |Western & Southern Mutual Holding Co . |....NO......|..... .....
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Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[93-3897598 .. | .ceeercierns | reeereeniee [ e Fund V-B, L.P. weoiiiiiiiieeceeeceeees LOH] e NTA e | et OWNEISNIP..eeeeeeerreeeree e ..99.760 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[33-2463722 .. | coeeercieins | reeeeeeniee [ e Fund VK, L.P. e LOH] e NIA....... FWPED V GP, LLC .eeeenereeeieeeeiee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ... [87-3834210 .| .coeeevcrvens | ereeeireeniee [ e Investors 1, L.P. ovioiiiiiieiececce LOH] e NIA....... FWPEI Small Market I GP, LLC .......ccceeee OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......].ccc ...
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ... [87-3834210 .| .coeervcvvrns | e [ e Investors 1, L.P. oviiiiiiiiiieeeeccce LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..26.600 ....|Western & Southern Mutual Holding Co . |[...NO......] e oo
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[87-3815473 .| cevevcveene | ereerimeeniee [ e Investors 11-B, L.P ..oooeiiiiiiiiiiiecee LOH] e NTA e | et OWNEISNIP..eeeeeeerreeeree e ..96.890 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..o
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[87-3815473 .| .cevevcieene | eereeeireeniee [ e Investors 11-B, L.P .oooviieriiiiiiiiiccee LOH] e NIA....... FWPEI Small Market I GP, LLC .......ccccuee OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......c.coeevenee [ oenne 00000 ....[41-3098802 .. | .ceeervrerne | rreeerireeniee [ e Investors 111, L.P. oooviiiiiiiiiieiece LOH] e NIA....... FWPEI Small Market 111 GP, LLC ......coccneees OWNEISNIP..eeeeeeerreeeree e .. 0.560 ....|Western & Southern Mutual Holding Co . |[...NO......] e ...
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ....[41-3098802 .. | .ceeercrrerns | rreerieeenns Investors I11, L.P. ...... LOH] e NTA e | et Ounership.. ..40.950 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ..o
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccoveeveves [ eenne 00000 ... [41-4795916 .. | .cceeevcrvens | ereeeireeniee [ e Investors T11-B, L.P. woooiiiiiiiiiiciices LOH] e NIA....... FWPEI Small Market 111 GP, LLC ......coccneees OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc .o
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee | eenne 00000 ... [41-4795916 .. | .cceeevcrvene | erreeireeniee [ e Investors T11-B, L.P. woooiiiiiiiiiiiciiees LOH] e NTA e | et OWNEISNIP..eeeveeesree e ..99.500 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group ......cccoveeveves [ eenne 00000 ... [87-3835610 .. | .cevevcrrerne | rreerireeniee [ e Investors 11K, L.P. .ooooiiiiiiiiiiieiieees LOH] e NIA....... FWPEI Small Market I GP, LLC .......cccceee OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc .o
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......c.covevvenee [ eenne 00000 ....[41-4859636 .. | ..eeercrerns | reerireeniee [ e Investors TT1K, L.P. woooiiiiiiiiiciieee LOH] e NIA....... FWPEI Small Market 111 GP, LLC ......coccneee OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......cccoveevenee [ eenne 00000 ....[83-1036934 ..| ..coeevvreene | ereeeireeniee [ e Investors X=8, L.P. .oooviiiiiiiiiiecieeee LOH] e NIA....... FIPEL X GP, LLC weveereeeeeeeee e OWNEISNIP..eeeeeeerreeeree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc .o
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|84-2717266 ..| ...ccevvvvveee | eevverreriiiiien | i Fort Washington Strategic Income LLC .......... LOH ] NIA....... Integrity Life Insurance Co ........cccevvuneen ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..14.210 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... e OH ] e N A e Ownership .. 4.060 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|84-2717266 .. Fort Washington Strategic Income LLC . Western & Southern Financial Group, Inc. . |Ownership.. ..12.380 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC .. . |W&S Real Estate Holdings, LLC ................ Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|81-1698272 .. FWPEI 1X GP, LLC .... . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-1225842 .. FWPEI Mauna Kea GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-3616440 .. FWPEI Small Market 11 GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|41-3133613 .. FWPEI Small Market |11 GP, LLC ... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|20-4844372 .. FWPEI V GP, LLC ...... . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1073669 .. FWPEI VI GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|27-1321253 .. FWPEI VII GP, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|46-3584733 .. FWPEI VIII GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|83-0980611 .. FWPEI X GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-3656912 .. FWPEI XI GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveveeee |eeeee 00000 ....|26-3806561 .. FWPEO 11 GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|46-2895522 .. FWPEO 111 GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|85-1463366 .. FWPED 1V GP, LLC oooeeeeeeeiiiieeeeeeeeees . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|93-3839620 .. FWPEO V GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|92-1415079 .. GDR Capital, LLC .... W&S Real Estate Holdings, LLC ................ Ownership.. ..32.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ......cccovevvenee [ eenne 00000 ....[43-2081325 .. | .ceeevcreene | reeeireeniee [ e Gerber Life Agency, LLC ...ooovvviiiieriiienins COH ] s DS | e OWNEISNIP..eeeeeeerree e .100.000 ...|Western & Southern Mutual Holding Co . |[...NO......].ccc .o
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceeveeeees |eeeee 70939 ... | 13-2611847 .| cooeiiiiiiiiis | eereieiiiiiiieee | e Gerber Life Insurance Company ................... LN DS | e OWNErship..coceeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......].ccee ein
. 0836 ...|Western-Southern Group ........cceevevees |eens 00000 .... | 92-1277121 .| tioiiiviviiii | e | i Hambright Road Apartments Venture, LLC ....... . NC.....]...... NIA....... W&S Real Estate Holdings, LLC ................ ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......].cee .....




Vel

SCHEDULE Y

STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-5013526 .. HB Eagle Hotel Bozeman Holdings, LLC .. W&S Real Estate Holdings, LLC ................ Ownership 52.000 ....|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|88-4269012 .. Henley Residences Holdings, LLC ... .. |[W&S Real Estate Holdings, LLC .. Ownership.. 47.270 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|99-2291762 .. HP AZB Co-Invest LP ....... .. |W&S Real Estate Holdings, LLC .. Ownership.. 22.430 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|92-1556010 .. Hunters Creek JV, LLC .... . |W&S Real Estate Holdings, LLC ..... Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1328371 .. IFS Financial Services, Inc ..... .| Western-Southern Life Assurance Co .......... |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 74780 ....|86-0214103 .. Integrity Life Insurance Co .. OH.....f o DS eees | et ———————————— Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|41-4771920 .. Kansas Commerce JV, LLC KS..oof ooenes NIA....... W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-1970501 .. KCJAX NNN INDUSTRIAL INV. LLC ... OH.....f...... NIA....... Western-Southern Life Assurance Co .......... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|41-2674262 .. KCWSE Blanco Springs,LLC ... . |W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings, LLC .......... . W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|35-2123483 .. LLIA, INC. teriiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeeeeeeees The Lafayette Life Insurance Co Ownership ..|Western & Southern Mutual Holding Co . |....
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|39-2831682 .. Lockard 0Z Fund, LLC .. W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC .... .. |[W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|42-2051163 .. Macedonia Apartments Venture, LLC .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|47-3966673 .. Main Hospitality Holdings ........... .. |[W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund |1, LLC .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|83-4582162 .. Manchester Semmes 0Z Fund, LLC . . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
Mauna Kea Taft-Hartley Partners (Ef
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|87-1271007 .. FWPEI Mauna Kea GP, LLC Ownership .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 39-3508602 .. McKinney Residences Holdings, LLC .... W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|33-1815749 .. Mosby Barclay West JV, LLC .....cooeereeeneieenns W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeet
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|42-2369487 .. Naples Bay | Hotel Holding Company LLC . . |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|84-2984546 .. Nashville Hotel JV LLC .oooeeeeeeeeiiieeeeieeees . W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co .......... . Integrity Life Insurance Co ........cccevvunne. Ownership .|Western & Southern Mutual Holding Co . |....NO......[..... .....
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP ........cccevvvveeeeenns e OH ] e N A e Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|99-2541154 .. Overland Park Residences Holdings, LLC .- . |W&S Real Estate Holdings, LLC .. .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-5098920 .. Partin Settlement 0Z Fund, LLC ................. . W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
Pear Imark Mezzanine Realty Partners GP V,
. 0836 ...[Western-Southern Group ........ccoevvnes | e 00000 .... |84-2019414 .. LLC i [ [ U D NIA....... Western-Southern Life Assurance Co .......... OWNErship....ccuveriueriiiieiiieeiieens ..25.000 ....|Western & Southern Mutual Holding Co . |[....NO......]..c.. ...
Pear Imark Mezzanine Realty Partners VI-WS,
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|42-2859503 .. LP e | E NIA....... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..94.120 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ooins
Pear Imark Mezzanine Realty Partners V-WS, LP
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 000 I A Y O B LR Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..95.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ...........eevveunneee W&S Real Estate Holdings, LLC Ownership ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings, LLC . . |W&S Real Estate Holdings, LLC .. Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 .... | 84-2464002 .. Prairie Path Apts Inv. Holdings , LLC ........ W&S Real Estate Holdings, LLC Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ W&S Real Estate Holdings, LLC ................ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccccevvvnee | e 00000 ....|34-1998937 .. Queen City Square, LLC ...ocovvuevivveriniinneeens | oo OHeeii ] DS | e Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC . . |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|93-3268963 .. River Reserve Property Partners, LLC .......... W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|39-2597027 .. San Diego Hotel Holding Company, LP ........... W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevvevees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... LOH ] NIA....... Ownership .. |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccccennn | .. 00000 ... ] 20-5133566 .. Securities Lending Fund, LLC . . | Columbus Life Insurance Co Ownership.. . | Western & Southern Mutual Holding Co .
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. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......oevvvvvvennnns . The Lafayette Life Insurance Co .............. Ownership.. ..1.220 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee onns
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC .......covvvvrennnees . Western & Southern Financial Group, Inc. . |Ownership.. ..0.030 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC ......oevvvvvrnnnnns . Integrity Life Insurance Co Ownership.. ..2.320 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC ............eeeeeeee W&S Real Estate Holdings, LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC ... W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-3712148 .. South Orange Kissimmee . |W&S Real Estate Holdings, LLC ... Ownership.. .52.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC W&S Real Estate Holdings, Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|39-2644061 .. SW Flying Horse Development LLC W&S Real Estate Holdings, Ownership.. ..55.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-1867642 .. Sl Link Phase | Development, LLC ... W&S Real Estate Holdings, Ownership.. ..46.770 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC W&S Real Estate Holdings, Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC . |W&S Real Estate Holdings, Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 .... | 88-4406810 .. TA Loretto Land Partners, LLC W&S Real Estate Holdings, Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC .... W&S Real Estate Holdings, Ownership.. ..62.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 65242 ....|35-0457540 .. The Lafayette Life Insurance Co .. U . Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. |..0H.....|....... RE........ Western & Southern Financial Group, Inc. . |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2736694 .. Till Financial, INC. ...uvvvvvvvvennniiiiiiiiiinnns AN DS eees | e —————————— Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-3418626 .. Timacuan Apt. Holdings, LLC . LRl NIA....... W&S Real Estate Holdings, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|93-4901861 .. Timber lake JV, LLC LN . |W&S Real Estate Holdings, LLC Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|31-1394672 .. Touchstone Advisors, Inc. . . OH..... IFS Financial Services, Inc. ........ccceee... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1225804 .. INSEIEUTTON o [ M N A e Ownership.. ..36.650 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-0849312 .. Touchstone Dividend Select ETF . [National Integrity Life Insurance Co . | Ownership.. .72.710 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|31-1710355 .. Touchstone High Yield-Inst ......... .. DE... <.e.... | Western-Southern Life Assurance Co .. | Ownership.. .68.020 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 33-1329208 .. Touchstone International Equity ETF ........... LDE ] NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..9.210 .... |Western & Southern Mutual Holding Co .
Touchstone Sands Capital Emerging Markets ex- The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1384072 .. China Growth ETF .oooovveeeieiiiieeeeeeeeeeeeeeeeen ..DE..... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..57.350 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE.....|. Ownership.. .. 4.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|47-6046379 .. Touchstone Securities, LLC Touchstone Advisors, Inc. .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. Western & Southern Financial Group, Inc. . |Ownership.. .. 0.450 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Western-Southern Life Assurance Co .......... OWNErship..cooeeeeeeeeeieeeeee e ..64.740 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ... Ownership.. ..15.740 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF Ownership.. .. 0.730 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF Ownership.. ..38.820 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. . Ownership ..9.770 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF Western & Southern Financial Group, Inc. . |Ownership.. .. 0.330 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0864368 .. Touchstone US Large CAP Focused ETF . [National Integrity Life Insurance Co ....... Ownership.. .67.890 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|88-3090843 .. Town Madison Holdings, LLC W&S Real Estate Holdings, LLC ................ Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-4170673 .. Tudor Road Apartments JV, LLC W&S Real Estate Holdings, LLC ... Ownership.. ..60.970 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings, LLC . U Integrity Life Insurance Co .... | Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings, LLC ............. . National Integrity Life Insurance Co ....... Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC . . .| The Lafayette Life Insurance Co .. | Ownership.. .29.640 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings, LLC ............. . Western-Southern Life Assurance Co .......... Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuuuen |eeee 00000 ....|83-2679115 .. University Shade Investor Holdings, LLC ...... LRl NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..99.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ceevevees |ees 00000 ....|36-4107014 .. Vinings Trace ......eeeeeeeveeveeeeeeeeeeeeeeeeenennnns L OH.LL NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. ..99.000 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *

. 0836 ...|Western-Southern Group .... U 00000 ....|33-2028589 ..| .... UV ... |W&S Advisory Services, LLC Western & Southern Financial Group, Inc. . |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......

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

..... 00000 ... |31-0846576 ..
..... 00000 .... [31-1334221 ..

.| Western-Southern Life Assurance Co .
.| Western-Southern Life Assurance Co ..........
The Western and Southern Life Insurance Co
&S Real Estate Holdings, LLC .......ccccuunneeee LOH ] Do | et ——————————— Ownership
&S Ventures, LLC . Western & Southern Financial Group, Inc. . |Ownership
Wavelyn Apartments JV, LLC . |W&S Real Estate Holdings, LLC ................ Ownership..
WestAd Leasing, LLC Western & Southern Financial Group, Inc. . |Ownership
The Western and Southern Life Insurance Co

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

V&S Brokerage Services, Inc. N
.100.000 ...|Western & Southern Mutual Holding Co . |....YES

W&S Financial Group Distributors, Inc.

. | Ownership..
Ownership

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|06-1804432 ..
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [99-0849352 ..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|39-4769270 ..
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [84-3195821 ..

.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
..}..65.000 ....|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OHe] s DS | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....YES.....]..... .....
. 0836 ...|Western-Southern Group .... U 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oonns
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] s UIP....... Western & Southern Mutual Holding Co ....... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......cccevvveeeee |eeeee 92622 ....|31-1000236 .. | ..eeeveevvrenr | eerrreiiiiiiiien | e Western-Southern Life Assurance Co ............ L OHe] s DS | e OWNErship..cooeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee een
Asterisk Explanation

9¢l




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtroNICaIlY WIth T NAIC? .........vcvieieieiiee ettt ettt ettt ettt ettt et s s s ese e es s e s e s e b e s e s e s s s et s et et e s et e s ess s et e s et et et esesesn s esss e s et et et esnsn s s asanaee NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ............cccciciiiiiiiiieececeeeeee ettt ettt s e s s sens NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

NO

AUGUST FILING

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

Explanation:

Bar Code:

TN A RI

70 4 8 8§ 2 0 2 6 4 9 0 0
MDAV RAEIC

70 4 8 4§ 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline |II| |II||II| I|II||I|II||||I||I||II||I||I|II|| I|I||I|II|I|| II|
XXXV [Document Identifier 445]

70 4 8 8§ 2 0 2 6 4 4 5 0
rmtesazsssemmiet | IO AR
Actuarial Guideline XXXV [Document Identifier 446]

70 4 8 8§ 2 0 2 6 4 4 6 0
by e cassee s e v | AR ANV LA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

70 4 8 9§ 2 0 2 6 4 4 7 0 0
rmeszsssiesmae | | ISR AR A A
Actuarial Guideline XXXVI [Document Identifier 448]

70 4 8 9§ 2 0 2 6 4 4 8
rmesizsssiameana i s i | N ANNA AR AH AR AR
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

70 4 8 8§ 2 0 2 6 4 4 9 0
H e | [

70 4 8 8 2 0 2 6 7 0 0 0

[ ]

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2
[}
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o o
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Other change in reinSUrance agremMeNts .......cooiiiieeiiiinissse ettt [oeeseeseseseseannens (736,329) ... (3,306) ] (12,493)
2705. Trademark license amortization .................... ..1,699,998 ....3,399,996
2706. Change in SCA, LP & LLC contingent 1iability ..o oo 0 (4,162,668)
2797. Summary of remaining write-ins for Line 27 from overflow page 963,669 (2,465,976) (775,165)
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 27,442,159 |...cooone 23,535,881
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiii ettt ettt e s st e saeesae e b e enseenseenseennesnnennnes [rrenseesnnnsennieeitesiteeiaeetees [oeaeese et e e e e 0
2.2 Additional investment made after CQUISITION ................c.cueueuieiieieeciceeietctceeeee ettt es s s s s s sesessnensnenes |oeeeeseeeeeaeieaens 4,237,167 |.coovrinee 7,201,473
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt e et e e et e ea e e eae et e e s e easeeneeaaseemeeaseeasee st eseenseanseenseenseaneesseenneanans [senseensesseasnesensennnsanens [eseensesnseniseeaeeeeeaseeaaens
5.  Deduct amounts reCeived ON AISPOSAIS ..........coiuiiiiiiieieiiee ettt e sae e st e se e b e e sseeaeeeaeeeseesseenseenseeseenseanneanneans |srteete et e et e e et e e e s [oreente et et
6. Total foreign exchange change in book/adjusted Carrying VaIUE ............cccuiiiiiiiiiiiieiieie ettt snee s [eeneeiseeiseeie s eee e seenes |oieesie e 0
7. Deduct current year’s other than temporary impairment reCOGNIZEA ............cooiiiiiiiiiiiii et sreenee [eereeiee e e e s [oieeeeee e 0
8. Deduct CUITENt YEAr'S AEPIECIALION .........cvcvveeeececeeeete e ececeeteteeeeeeseaeee s s s sasaeeesesessssassesesesesssssessesessssssssesesasssasassssssssanssanansnnanns [oesesesasscsesesans 1,816,414 | 3,295,195
9. Book/adjusted carrying value at the end of current period (LiNes 14+2+3+4-5+68-7-8) .........cc.ceveerueueeereeerceeeeeeeeeesesssaeeesesennans [oeeeeeeeseeeaens 29,862,912 |.cooiinne 27,442,159
10. Deduct total NONAAMItEEA @MOUNES .........oiiiiiie ettt e e st e e st e st e s e e s e eaneeseeeaseeneeeseesseesneenseeseenseenne [oreeiseetentensensenssenaeenaes [eeesseeiseeiseeee et e e e 0
11.  Statement value at end of current period (Line 9 minus Line 10) 29,862,912 27,442,159
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ...........ccccevveririririsiereereeinesessieienes [eccieieeeeeenn 51,412,008 |......c.co.c.e. 53,037,056
2. Cost of acquired:
2.1 Actual cost at time of acquisition .
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiiiinnn.
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCoOgNIZEd ..............cciiiiiiiiiiiiiii s [ o 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... [-ceeeeccueene. 100,574,127 |..covvcne 51,412,008
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 100,574,127 51,412,008
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 2,849,226,488 |............ 2,759,387,481
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e e b e et e eseeeseesaeesneenneeneannean
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .............
7. Deduct amounts received on disposals .
8. Deduct amortization of premium, depreciation and proportional amortization
9. Total foreign exchange change in book/adjusted carrying value ................
10. Deduct current year’s other than temporary impairment recognized ,9U8,
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.cocoeveveurueireieiererereeeeeeeeeeiens [eeeieeens 3,153,042,065 |........... 2,849,226,488
12.  Deduct total NONAAMIEA GMOUNES ...........cvcveuiuieieiieiietetetceeeceeee ettt s s s s sttt esesessass s s sesesesessssssasasssesesesesnanas [ereseesesenenas 126,955,024 |................ 114,202,726
13.  Statement value at end of current period (Line 11 minus Line 12) 3,026,087,041 2,735,023,762
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccceeeiiririeieieieieeeeseseeieeeee e [eoeeeeens 8,895,137,448 |............ 8,569,906,791
2. Cost of bonds and stocks acquired ....372,980,388 |................ 685,551,712
3. Accrual of discount .... 2,254,681 |.....oocoeee. 3,747,837
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceueviiiiieirereieiieiesisesesetssesssse sttt sssssesese s st ssses et st st sssesesese st sssssebesesassssnsesesassns [eessesscecesees 280,304,290 |................ 351,136,791
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 33,340,370 |.ooeeneee 87,719,410
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueuiiiieeeieeeeeeeeeeeee et e e sese e e e seseseseseseseasananans [oeeseeesesenens 267,843,531 |..coovene 780,941,052
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiitiictee ettt ettt ettt e st ese st ese st eteeaete s ebe s et ess et esssaessssessssessssesessesessetessasessans [oeeseneesennneieas 2,381,684 |..ccovvnee 4,431,954
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccourriieiieueuririitiereiinisesseeiessenestsseeses s sesssnesssseens [oesesssssesasnsnaees (816,328)....cecveeeennee 1,189,275
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covririiiririiueieiiriiri st sssaenes[oeseeseeseseeeeaeaeeeeneeeeenas [0 15,327,025
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............... (1,083,616)|.....ccccnveeee (3,414,337)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 9,311,892,018 |............ 8,895,137,448
12.  Deduct total NONAAMItEEA BMOUNES ........c.iuviuieiieiiiei sttt sttt [roneenineininias 163,132,977 oo 140,384,057
13. Statement value at end of current period (Line 11 minus Line 12) 9,148,759,041 8,754,753,391
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 1,567,927,934 |....cccoocenve 42,308,705 |.......cceenvne. 80,487,423 |...ccvene 71,768,214 |........... 1,567,927,934 |............ 1,601,517,430 | [ 1,545,231,035
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 1,388,974,3% |........... 5,256,597,530 |........... 5,230,384,835 |..........c..... (61,643,105)|............ 1,388,974,3% |........... 1,353,543,984 ..o [ 1,272,403,294
B NAIC B () ittt bbbt b et b et b ettt b [re e 42,256,213 oo [V 1,988,706 |.....coc...... (10,050,723) | .evveeneee 42,256,213 |.ooorienne 30,216,784 |.eeeeeeeeecees [ 32,399,309
L 7Y @2 - TP REUEPRRRSTTY SRR 15,209,970 oo (RSN [V 19,995 | 15,209,970 |.ooovviinene. 15,229,965 |.....ovoiieiicricireriens [ 15,189,795
5. NAIC5 (a)... JO PSRN 6,563,000 |..cecveeriiiianns 235,000 |.oorereececenne 1,000,000 ..o [V 6,563,000 |..ccveereennnee 5,798,000 |...oeeeereeererienririninnenes Joeeeeieenenenens 6,563,000
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 0 0 0 0 0 0 0
7. Total ICO 3,020,931,511 5,299, 141,235 5,313,860,964 94,381 3,020,931,511 3,006,306, 163 0 2,871,786,433
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 126,171,543 , 126,171,543 123,965,238 125,569,789
9. INAIC 2 ettt R R R £ R R R AR E £ £ A b h R Rttt a bkt nen ettt en s nenenens [ronene e 1,229,938 | (U 46,697 .o 168,666 |.........cccvnve. 1,229,938 |...ooeiin 1,351,907 | oo, 3,584,709
TO0. NAIC 3 bbbttt b bbb e bbbt bbbt b et enens [seen et 1,746,957 |ooeiiciccice [V 41,158 [ 339,904 | 1,746,957 | 2,045,703 ..o oo 1,776,263
R 72 (2 S PTTSOSUST ST EUEPRRRSTSRT SRR 566,552 |....cooveviiriiicieiiirienne [V 2,218 | (345,415) (..o 566,552 |......cccvvverinnn 218,919 [ [ 573,230
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 3,953,031 [ [V T [V 11,170 [ 3,953,081 [ 3,964,201 | oo 3,942,418
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 0 0 0 0 0 0 0
14.  Total ABS 133,668,021 123,007 2,142,630 (102,430) 133,668,021 131,545,968 0 135,446,409
PREFERRED STOCK
15, INAIC T ottt ettt ettt ettt et ettt et et et et et et At et ae et a e et sttt et et et et et e s et et entetenteaese et eneeseneeseaen [eeeeere ettt ettt [V T [V T [V [V [V 0 oo [rere s 0
1B, INAIC 2 oottt ettt ettt ettt et e s e st e s e se s e s e e s e s e es s e s e R e e e Ren e e Aene e s e st et eseesese s ete s esensenentesenteneneeas [rereenere et ereas 45,964,050 |..oooviieciccicne (RSN (U (109,302).....cooveennee 45,964,050 |...coocvevnnne. 45,854,748 |....oooiiiccciine [ 53,875,217
17, NAIC 3 oottt ettt ettt ettt ettt ettt et ettt e 2 et et a s et st et ae et s et et et et et et et eae e et eneeteseetenseteneeseaes eeeeereneetennaea 7,959,063 ... [V T [V 28,337 | 7,959,063 |.....cocvvuenne 7,987,400 |...oooeoeeeeneiccerneees e 12,970,575
T8, INAIC 4 oottt ettt ettt e e b et et e e et e e e b e st e s e Rt e A e sees e R e e s eR e e A e R e s e R et R et se st eseneeseneeseseeseneenesensenen [eeetebe ettt [V RSN (RSN (O RSN (O RSN (O RSN 0 e [ 0
1. NAIC 5 oottt ettt ettt ettt ettt et et ettt ettt et oAt et e et et oAt et oAttt et et et et et e s easeteat et eneetese et enseaeneeseaen [eeeeere ettt ettt [V T [V [V [V [V 0 oo [rere s 0
20. 22,556,959 387,170 0 (10,898,018) 22,556,959 12,046,111 22,556,887
21. 76,480,072 387,170 0 (10,978,983) 76,480,072 65,888,259 0 89,402,679
22. Total ICO, ABS & Preferred Stock 3,231,079,604 5,299,651,412 5,316,003,59% (10,987,032) 3,231,079,604 3,203,740,390 0 3,096,635,521
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o i NAIC2 $ e 125,018,479 : NAIC3 $ ooooerereeeeeeceeee NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .........ccvovoveveveeeeeeeeeeeeieeeteteeeaee ettt s et st esese s ss s sesesesens |esesesesasaneseseeeseneneneeaes (V1 6,687,605

2. Cost of short-term investments acquired

3. ACCTURN OF GISCOUNL ...ttt ettt et sseaseeeee e eseseseeseeseseseseeee e s eseseeeeee 2 aeseseeeeee e e seseeeeee e e s eseseeee e e seseseses s ansssesesessnsnsnen [orsssnicasasssessnscacanesesnanas [oescueasssesnsacseseesesnnacaas 0

4. Unrealized valuation iNCrEASE/(AECIEASE) .........eiitiiiuieiieti ettt ee s bt st e bt e be e bt eaeeaa et saeesheesbeeabe e be e bt anbeanbeaneesasesaeesbeesbeenbeenbes [oesmmessnsiunsisesiaesisesassnees [oeaessaesseesanesaessaessaeenes 0

5. Total gain (loss) on disposals ...

6. Deduct consideration reCeiVEd ON QISPOSAIS ................cvcveueueuiuiieeieeiiteteteteseses s st ssetetesessse e ssssesesesesesesssesssssesesesesessasasssssssesesess [seressesesesesesenenenennasnnennnes [oeseeeneneeeenes 6,687,605

R O I=o (W1 =To o Lo (4= 1o g I}l o4 =14 41U Ty o TSP RPR) KPR PROTOT RO 0

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiie e sne [oeee s seeins o 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiiiieiieeeeece e [ [0 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 0 0
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

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

S104, SI05, SI06, SI07



STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cveueueiieieieeeeeeeeeee ettt eseass s s s sesesesssnnas [ereseeseeenenens 273,414,528 |................ 147,143,399
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 15,570,952,104 |......... 13,042,008,227
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes 12,088 [ 0
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 15,689,691,194 |.......... 12,915,737,098
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 154,687,526 |............... 273,414,528
11.  Deduct total NoNadmitted @MOUNLS ... e oo s e s e e s e s eeans |sramsnnanseeesese e ensenanaes [eaeseeee e e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 154,687,526 273,414,528
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE A - PART 2

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

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

314 Broadway Building
400 Broadway Complex . ..|Cincinnati .. 01/01/1901 .. . |Various ... . .
Gui I ford Building Cincinnati .en...... 11/03/1992 Various oo e 6,889,173

0199999. Acquired by purchase 0 0 25,752,865

Cincinnati 01/31/2002 .. . |Various ...

0399999 - Totals 0 0 25,752,865 2,963, 168

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 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- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property i Name of Purchaser iati Recaan (11-9- 10) Disposal

Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
4702 .. P TP PPPPTN P T UUUUUON FETTTTToY 06/30/2026 ..oevvnes |vinnnnniiiiiiiiieiieiaae 152 | 50,000,000 [...eiiiiiiiniiiiiiii e 0 i 114,100, 000
0599999. Mortgages in good standing - commercial mortgages-all other 50,000,000 0 114,100,000
0899999. Total mortgages in good standing 50,000,000 0 114,100,000
1699999. Total - restructured mortgages 0 0 0
2499999. Total - mortgages with overdue interest over 90 days 0 0 0
3299999. Total - mortgages in the process of foreclosure 0 0 0

3399999 Totals 50,000,000 0

[AVE|

114,100,000
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
... [NORTH CHARLESTON .. ..8C... .. 10/28/2016 ..... .9,650,953 |. 0} 111,045 |..
. [ NORTH CHARLESTON .. 11/01/2016 ..... .1,336,286 |. 0} 15,375 |..
.. 12/01/72017 ... .4,198,293 |. 0} 67,742 |..
..... 10/17/2018 20,471,211 0. ....07,876 |..
L0 0 ) P N 07/01/2019 .ooofeeeeeiieiins e e 9,966,740 0. ....50,684 |..
44701 LADY LAKE ...... 02/20/2020 ... |oveeenniiins i | 5,798,463 .0]. ....78,368 |.. ..
51,412,006 0 421,090 0 0

0599999 Totals

51,412,006

421,000

421,090
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
81375P-10-1 ......... Securities Lending Fund, LLC ......covvuuiiiiiimiiiinieieiniieeeeceennnneas CINCINNATI .. e eeeeiie e eeerniies [eneeees OH...oeeeeee Securities Lending Fund, LLC ......coovvviiiiiiimnninnnecinnnns oeeees 1.6 o] .05/07/2024 ... oveene e e [ O 155,078,225 |.vvueeeeeenninneeeennnnnees0 Jooiiiiiiiiiiiee e [ 4.620
1499999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) NAIC Designation aSS|gned by the SVO - bonds - affiliated 0 155,078,225 0 XXX
000000-00-0 ......... ABRY ADVANCED SECURITIES FUND IV ... ... | CAYMAN ISLANDS . .CYM..........| ABRY ADVANCED SECURITIES FUND IV . . |-...02/20/2019 ... .. 139,338 . . 1.540
000000-00-0 ......... AUDAX MEZZANINE IV WILMINGTON .| AUDAX MEZZANINE IV ....09/30/2016 ... L 1,797,143 ... ...5.020
000000-00-0 ......... ABRY SENIOR EQUITY IV LP ierreeiieeiiiiieeeeerii s e e e eennnseeeennmaas BOSTON ..eeeeennieeeeeeniin e e e eennneeeees ABRY SENIOR EQUITY IV LP .iiieeeiiiiiiinnieeeeeenninneeeeennnnns foernnnnns neeeeees . 12/28/2012 .| e Lo O e 1516 [ 0 | 337,828 |.oeuuiiiieiennnn 0.460
1599999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation not assigned by the SVO - bonds - unaffiliated 12,282,887 XXX
000000-00-0 ......... 57 STARS Global Opportunity Fund 3 . .. | WASHINGTON . . DC.. ..|57 STARS Global Opportunity Fund 3 ... .|-..-06/04/2013 ... ...291,759 |... ...6.600
000000-00-0 ......... BRIDGE GROWTH PARTNERS LP . | CHICAGO ...|BRIDGE GROWTH PARTNERS LP .|....07/14/2014 ... .. 13,145 .. ...2.000
000000-00-0 ......... Canapi Ventures FUND |1 ... WILMINGTON . .| Canapi Ventures FUND |1 ...08/26/2022 ... ... 1,908,876 |... ... 1.050
000000-00-0 . ..|CINTRIFUSE Fund 111 ..... CINCINNATI . CINTRIFUSE Fund 111 ..... 12/01/2023 .. 10,507,822 ..30.260
000000-00-0 . ..|CINTRIFUSE Seed Fund | LLC ..... CINCINNATI . CINTRIFUSE Seed Fund | LLC .. 02/07/2025 ..37.400
000000-00-0 . ..|CORSAIR 111 FS CAPITAL PARTNERS LP NEW YORK ... CORSAIR 111 FS CAPITAL PARTNERS LP ..06/29/2007 1.670
000000-00-0 ......... eGateway Capital Partners . | COVINGTON .. .| eGateway Capital Partners ...08/29/2023 ... .. 1.060
Liberty 77 Fund International Liberty 77 Fund
000000-00-0 ......... Liberty 77 Fund International Liberty 77 Fund International WASHINGTON ... ..| International .|-...08/25/2022 ... . 6,274,339 .. 18,674,257 |... ... 3.352
000000-00-0 ......... PROVIDENCE EQUITY PARTNERS VII L.P. PROVIDENCE ... .| PROVIDENCE EQUITY PARTNERS VII L.P. O ...03/04/2013 ... e 3,830 ...651,468 |... ...0.198
000000-00-0 ......... Sands Capital Private Growth F Global Venture Fund I11 .............. Arlington Sands Capital Private Growth F Global Venture Fund III ....................... 12/15/2021 o feeenee e o0 P74 T RN | B A 573,841 |oeeeeinieinens 2.480
Sands Capital Private Growth F Life Sciences Pulse Fund |
000000-00-0 ......... Sands Capital Private Growth F Life Sciences Pulse Fund | .......... Arlington coeveeeiiieeees [ VA L 12/28/2019 L e e (V1 R KL R | B Y (1] IO 23.360
000000-00-0 ......... Sands Capital Private Growth F Life Sciences Pulse Fund Il ......... Arlington ooveeeeeiie e [ees VA ...08/20/2021 .. feeiiiis e | [V P 598,987 |evveeeeeeeenieeeeeeennn0 e 2,891,846 |.....oeeeeennnn 3.570
000000-00-0 ......... Sands Capital Private Growth F Life Sciences Pulse Fund Il ........ |Arlington VAL ...12/31/2024 ... ... 371,187 .. 12,396,595 |...
000000-00-0 ......... Sands Capital Private Growth F Horizons Diversifying Fund .......... Arlington ooveeeeeiie e [ees VA ....06/24/2026 ...
000000-00-0 SNOW PHIPPS |1 LP NEW YORK ... NY .| SNOW PHIPPS Il LP .... ....08/11/2010 ...
000000-00-0 . .| SNOW PHIPPS 11 LP .... NEW YORK CNY.L SNOW PHIPPS I11 LP ... ..01/19/2017 . 0
000000-00-0 . ..| SOLAMERE CAPITAL FUND Fund 11 Co-Investment .. BOSTON CMA.. SOLAMERE CAPITAL FUND Fund 111 Co-Investment .... ..04/29/2019 . .0
000000-00-0 . ..| SOLAMERE CAPITAL FUND Series IV Flagship Investments BOSTON CMA.L SOLAMERE CAPITAL FUND Series IV Flagship Investments ..03/28/2024 . .0 ..
000000-00-0 . .[Vestigo Ventures LP Vestigo Ventures Fund Il LP . BOSTON L MA.. Vestigo Ventures LP Vestigo Ventures Fund Il LP ... ..10/22/2020 ... .0 . 375,000 |..
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 5,000,000 8,710,119
000000-00-0 . ..|FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND IV LP CINCINNATI . . OH.. FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND IV LP .. ..06/28/2021 . . 251,269 |..
000000-00-0 . ..|FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND IV-B LP . CINCINNATI . . OH.. FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND IV-B LP 12/28/2020 . 1,050,000 |..
000000-00-0 . ..|FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND V-B LP .. CINCINNATI . . OH.. FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIES FUND V-B LP . 10/14/2025 .5,270,000 |.. .. 30,730,000
000000-00-0 . ..|FT. WASHINGTON PRIVATE EQUITY X L.P. wecoeeeeeiiniannns CINCINNATI . . OH.. FT. WASHINGTON PRIVATE EQUITY X L.P. ... ..05/07/2021 ... .319,680 |.. 2,057,940
000000-00-0 ......... FT. WASHINGTON PRIVATE EQUITY Small Market Il L.P. CINCINNATI ... ..|FT. WASHINGTON PRIVATE EQUITY XI L.P. . .|....05/16/2023 ... .... 289,800 1,080,000 |...
000000-00-0 ......... FT. WASHINGTON PRIVATE EQUITY Small Market II-B L.P. ... CINCINNATI ... ..|FT. WASHINGTON PRIVATE EQUITY XI-B L.P. ....03/01/2022 ... .... 2,512,088 .. 12,128,063 |...
000000-00-0 ......... FT. WASHINGTON PRIVATE EQUITY Small Market Il1-B L.P. . CINCINNATI ... ..|FT. WASHINGTON PRIVATE EQUITY Small Market II1-B L.P. .... .|....03/01/2022 ... .. 5,744,779 ... 350,000 |...
000000-00-0 ......... FT. WASHINGTON PRIVATE EQUITY XI L.P. CINCINNATI ... .| FT. WASHINGTON PRIVATE EQUITY Small Market |11 L.P. .|-...06/01/2026 ... ...0 ... 1,386,001 |...
000000-00-0 ......... FT. WASHINGTON PRIVATE EQUITY XI-B L. P CINCINNATI . .| FT. WASHINGTON PRIVATE EQUITY Small Market I11-B L. P ...06/01/2026 ... .. 2,050,000 |... .0 .. 12,224,221 |...
2099999. Interests in joint ventures, partnershlps or limited liability companles (including non-registered private funds) common stocks - affiliated 15,437,616 63,648,662
000000-00-0 ......... EQT Exeter Industrial Core Plus Fund IV ......coovviiiiiniiiiiiiiininnnns Conshohocken ........cccevvuevveriiiiniinnnnnes foeninns PA..cooee EQT Exeter ... 12/03/2021 L[ 0 383,969 |..vvuniiiiiiiieeeiiiis
000000-00-0 ......... RealTerm Logistics Fund IV, LP Annapol is .. ..|Real Term ... .|-...02/23/2022 ... .... 4,007,360 .
000000-00-0 ......... Al. Neyer Industrial Fund I1-Q, LLC . . |Cincinnati . | AL Neyer ... ...08/12/2022 ... .... 1,101,600 .. 3,281,179 |...
2199999. Interests in joint ventures, partnershlps or limited liability companles (including non-registered prlvate funds) real estate - unaffiliated 0 5,492,929 4,697,016
000000-000 ......... S T [ R OHovoenneae N | [....12/01/2006 .. ]ooves oo |, 59,412,312 [coocoieiennan 50,002,851 [oovovverresresesenenrenensd foocereienines 107,208,972
2299999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - affiliated 59,412,312 50,002,851 107,208,972
668138-AG-5 |NORTHWESTEHN MUTUAL LIFE 6.05% Due 6/30/2056 JD30 .........cceeeennn | ...................................................................... | NORTHWESTERN MUTUAL LIFE 6.05% Due 6/30/2056 JD30 ....... | ..... 1.DFE ...... |....05/ 18/2026 | ................................ 9,990,800 [....iiiiiiinniiiiiiiiins 0 fooriiiiiiiiniiiiiin 0 0




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
2799999. Surplus notes - unaffiliated 9,990,800 0 0 0 XXX
7899999. Total - unaffiliated 14,990,800 14,443,057 0 71,225,731 XXX
7999999. Total - affiliated 61,662,312 220,518,692 0 170,857,634 XXX
8099999 - Totals 76,653, 112 234,961,748 0 242,083,365 XXX

SCHEDULE BA - PART 3

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

1'€03

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
81375P-10-1 ..... Securities Lending Fund, LLC ........couuvvnenns CINCINNATI woviiviininiiiiiiiinns foreeennnd OH......... Securities Lending Fund, LLC ............. ....05/07/2024 ...)....06/30/2026 ...|.. 148,015,856 |............... [ [ [ [ [ 0 |..148,015,856 |..148,015,856 |............... [ [ [ T 0
1499999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation assigned by
the SVO - bonds - affiliated 148,015,856 0| 148,015,856 | 148,015,856
000000-00-0 ..... ABRY ADVANCED SECURITIES FUND IV ... . | CAYMAN ISLANDS .. .. | ABRY ADVANCED SECURITIES FUND IV ... ....02/20/2019 ...|....06/16/2026 ...|....... 908,706
000000-00-0 ..... Audax Direct Lending Solutions D WILMINGTON . .| Audax Direct Lending Solutions D . ..10/24/2018 . .05/12/2026 .. .3,491,982 |..
000000-00-0 ..... ABRY SENIOR EQUITY IV LP .... BOSTON ..... .| ABRY SENIOR EQUITY IV LP .. ..12/28/2012 . .04/22/2026 .. 12,511 |..

000000-00-0 ..... ENERGY FUND XV
000000-00-0 ..... H.1.G. LP
000000-00-0 ..... MCP PRIVATE CAPITAL FUND 11 CAYMAN ISLANDS ..
000000-00-0 ..... PROVIDENCE DEBT OPPS II1 L.P PROVIDENCE ...
000000-00-0 ..... Summit Partners 11 LP ... | CAYMAN ISLANDS .. . E
000000-00-0 ..... TCW Direct Lending LLC .| LOS ANGELES . ....| TCW Direct Lending LLC ....03/31/2015 ...|....05/08/2026 ...|.
000000-00-0 ..... WATERFALL VICTORIA FUND LTD . NEW YORK . .| WATERFALL VICTORIA FUND LTD . ....02/01/2023 ...|....05/04/2026 ...|.

. |LOS ANGELES ..
MIAMI

....|ENERGY FUND XV
e [HLLG.LP

. | MCP PRIVATE CAPITAL FUND I1 .
.| PROVIDENCE DEBT OPPS |11 L.P.
.|Sumit Partners Il LP

....12/10/2010 ...|....04/08/2026 ...[.
...06/17/2008 ...|....06/10/2026 ...|.
.06/16/2026 ..
. .04/22/2026 ..
... 11/25/2014 ... |....04/03/2026 ...|.

...90,99
. 161,667
LA11,472 ).

411 472
. 30,282

cooobooooool|lo
cooobooooool|lo
cooobooooool|lo

cooobocx

1599999. Interests in joint ventures, partnershlps or limited Ilablllty companies (|nclud|ng non-registered private funds) NAIC DeS|gnat|on not aSS|gned
by the SVO - bonds - unaffiliated 6,179,580

o
o
=
b~
©
@
&
S
=
3
©
@
&
S
o

000000-00-0 ..... 57 STARS Global Opportunity Fund 3 ........... WASHINGTON .....oeveeiiiiieeeeeis [ OC......... 57 STARS Global Opportunity Fund 3 ...... ....06/04/2013 ...|....06/03/2026 ...|........ 241,313

o
b
Y
=
@
a
Y
=
@
=
o

000000-00-0 ..... BRIDGE GROWTH PARTNERS LP . [ CHICAGO ... | BRIDGE GROWTH PARTNERS LP ....07/14/2014 ...|....04/28/2026 ...|..... 4,246,529 0. 0 0 4,246,529 |..... 4,246,529 |... 0
000000-00-0 ..... CINTRIFUSE Syndicate Fund | LLC . CINCINNATI . .| CINTRIFUSE Syndicate Fund | LLC ....12/31/2012 . .04/02/2026 .. ..219,923 |.. 0 0 219,923 |. 219,923 .0
000000-00-0 ..... EnCap Energy Capital Fund IX .. HOUSTON ..... .|EnCap Energy Capital Fund IX ....01/18/2013 . .04/06/2026 .. ..190,813 |.. 0 0 190,813 |. 190,813 .0
000000-00-0 ..... FTV Capital VII .. [ SAN FRANCISCO ... .|FTV Capital VII ....01/14/2022 ...|....06/15/2026 ...|........264,679 0. 0 264,679 |....... 264,679 |... 0
Liberty 77 Fund International Liberty 77 Liberty 77 Fund International leerty 7
000000-00-0 ..... Fund International . ... | WASHINGTON ... .|Fund International . ....03/25/2022 ...|....06/24/2026 ...|..... 3,588,609 0. 0 ...0|.... 3,588,609 |.... 3,588,609 |... 0
000000-00-0 ..... Portagd L.P. ........ TORONTO .. Portagd L.P. ....... .06/24/2026 .. ... 22,468 |.. 0 0 .0
000000-00-0 ..... Portag3 Ventures |11 L.P. ... TORONTO .. Portag3 Ventures |11 L.P. . .06/26/2026 .. ..879,725 |.. 0 0 .0
000000-00-0 ..... Private Equity Investors IV LP .. WILMINGTON . .|Private Equity Investors IV LP ....12/29/2023 . .06/26/2026 .. 0 0 .0
000000-00-0 ..... PROVIDENCE EQUITY PARTNERS VII L.P. PROV IDENCE . .| PROVIDENCE EQUITY PARTNERS V1| L P ....03/04/2013 . .06/11/2026 .. ..563, . 0 0 .0
000000-00-0 ..... SILVER LAKE PARTNERS L.P . WILMINGTON . .| SILVER LAKE PARTNERS L.P ....04/30/2019 . .04/01/2026 .. 107 315 |.. 0 0 .0
000000-00-0 ..... SixThirty 111 LP ST LOUIS ... .| SixThirty I11 LP ...10/21/2021 ...]....04/24/2026 ...|......... 13,617 .0 .. .0 .. .0 ..
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... SOLAMERE CAPITAL FUND Fund I A ....ccceeeeet BOSTON .evvvevvvvvnennnnnnnnsnnnnnns foeeeeees VA......... SOLAMERE CAPITAL FUND Fund I A ......... ....06/20/2014 ...|....06/25/2026 ...|........ 102,977 |eeveeeeeennns [V [V [V [V [V 0. 102,977 |....... 102,977 |oevveeeninnnnes [V [V [V 0
SOLAMERE CAPITAL FUND Il A Co-Investment
000000-00-0 ..... SOLAMERE CAPITAL FUND Il A Co-Investment ... |BOSTON . N ..11/03/2014 . .04/15/2026 .. 30,553 |.. . 30,553 |. .0
000000-00-0 ..... TRUARC PARTNERS TruArc Partners LP ........... NEW YORK . .. N.........| TRU ruArc Partners LP ...... ....04/07/2023 ...|....04/16/2026 ...|.........58,534 o 58,534 |.. ....0
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 10,529,551 0| 10,529,551 305,937
FT. WASHINGTON PRIVATE EQUITY OPPORTUNITIE! FT. WASHINGTON PRIVATE EQUITY
000000-00-0 ..... FUND V-B LP ... | CINCINNATI ... ...0H......... | OPPORTUNITIES FUND V-B LP ........cceeenns ....10/14/2025 ...|....06/15/2026 ...|....... 900,000 |..cccoveeeennn0 o0 o0 o0 0 [0 e 900,000 |....... 900,000 |...
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VII L.P. . [CINCINNATI ... .| FT. WASHINGTON PRIVATE EQUITY VII L.P. |....07/23/2010 ...[....06/30/2026 ...[........379,792 [......euueea0 fovrrrvnininnnnn0 |0 0 [0 0 | 379,792 |....... 379,792 |...
FT. WASHINGTON PRIVATE EQUITY VIII L.P.
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY VITI L.P. .... [CINCINNATI .... N e RN ....11/25/2014 ...|....06/30/2026 ...|..... 1,326,700 0[.... 1,326,700 |.... 1,326,700 |...
000000-00-0 ..... FT. WASHINGTON PRIVATE EQUITY IX L.P. ....... CINCINNATI ... ....0H......... [FT. WASHINGTON PRIVATE EQUITY IX L.P. . |....07/17/2017 ...|....04/30/2026 ...|........316,750 |..............0 [.oooooeeeeeenn O fovnvennnnnnnnl O o0 o0 sl 0 e, 316,750 |....... 316,750 |...
2099999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - affiliated 2,923,242 0 2,923,242 2,923,242
000000-00-0 ..... [AI. Neyer Industrial Fund 11-Q, LLC .......... JCincinnati wovevvvveiiccineeanas | OH......... [Cash Return Distribution .......cccoovvens [....08/12/2022 ...]....04/03/2026 ...[....13,541,626 |..ooverveviries foorreminenines [reemeeinsieins Joorerneesnsens Jroseeeeneresea0 Joooserssnenins Joorenes 459,488 |....... 459,488
2199999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - unaffiliated 13,541,626 0 0 0 0 0 0 459,488 459,488 0 0 0 80,782
000000-00-0 ..... [Vi8S Real Estate Holdings LLC ..oocovveveenneens JCincinnati wovevvvveeicieneeanns | OH......... [Cash Return Distribution .......cccoovvens [....12/01/2006 ...]....06/29/2026 ...[1,546,308,987 [.oeverveverues foorreresnseines [roereenesnseens Jooremenesnsnens Jonseesesnenens [\ P ... 39,729,438 [... 39,729,438 |....evvvvvnnnnns |ooviiiiiiiiiiins o 0 ]...26,869,170
2299999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - affiliated 1,546, 308,987 0 0 0 0 0 0] 39,729,438 | 39,729,438 0 0 0] 26,869,170
Fort Washington 20212A FWIA CLO 2021-2A SUB Fort Washington 20212A FIlIA CLO 2021-2A
34918T-AC0 ... Adj % Due 10/20/2034 JAJO20 .......cceeeeennnnnn CINCINNATI v o ..o SUB Adj % Due 10/20/2034 JAJO2O .......... |.... 09/15/2021 ...|.... 04/20/2026 ...|..... 1,205,256 [..ooeeennnnn 0 i, 0 eeiiiiinnns 0 i, [\ OO, 0 eeiiiiiinnns 0]....1,205,285 |.... 1,205,255 |........0eeuee. [\ OO, 0 i, 0 eiiiiiienns 0
5699999. Residual tranches or interests with underlying assets having characteristics of bonds - affiliated 1,205,255 0 0 0 0 0 0 1,205,255 1,205,255 0 0 0 0
7899999. Total - unaffiliated 30,250,757 0 0 0 0 0 0] 17,168,619 | 17,168,619 0 0 0 560,000
7999999. Total - affiliated 1,698,453, 340 0 0 0 0 0 0] 191,873,791 [ 191,873,791 0 0 0] 29,312,459
8099999 - Totals 1,728,704,097 0 0 0 0 0 0] 209,042,411 [ 209,042,411 0 0 0] 29,872,459
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000000-00-0 ......... PORT OF GREATER CINCINNATI DEV R26B-3  0.150% 06/01/31 ..ceevvmneeeeiieei e eeeeree e eceeee e eeeenns eeees 06/01/2026 ..... PRIVATE PLACEMENT .. 235,000 |. 235,000 |...
626300-QV-2 .........[ TXBL MUNI FUNDING TRUST VARIOU WATER  4.050% 06/29/27 .....euiiiiiiiuunniiiiiiiiiiiiiiiiiiiiiiniciininenee fonnesd 06/30/2026 ..... BARCLAYS .. 2,000,000 |. .. 2,000,000 |...
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 2,235,000 2,235,000
032654-All-5 ......... [ ANALOG DEVICES ~ 2.800% 10/01/41 R 05/22/202% ..... CITIGROUP GLOBAL MKTS ... .. 13,596,000 |... 1.FFE.
096630-AF-5 . ..| BOARDWALK PIPELINES LLC ~ 4.450% 07/15/27 ......06/04/2026 .....|MESIRON FINANCIAL .. ..507,000 |. 2.BFE.
12602L-AD-2 . ..|CHPE LLC  5.875% 06/29/46 ..... .. 06/01/2026 .....|SOCIETE GENERALE . 35,000,000 |. 2.AFE .
17325F-BN-7 . ..|CITIBANK NA  4.576% 05/29/27 . 05/04/2026 . KEY BANC-MCDONALD .. 348,000 |. 1.DFE.
26884T-AE-2 . ..|ERAC USA FINANCE LLC  5.625% 03/15/42 . 05/27/2026 . STIFEL NICHOLAS .. 3,205,000 1.G FE .
337932-AH-0 . ..|FIRST ENERGY CORP  3.900% 07/15/27 06/02/2026 FIFTH THIRD BANK . 732,000 2.CFE .
402479-CB-3 . ..|GULF POWER CO  5.100% 10/01/40 .... 05/14/2026 . OPPENHEIMER & CO . 4,000,000 1.FFE.
42824C-BR-9 .........|HP ENTERPRISE CO  4.450% 09/25/26 ... 06/29/2026 . TD SECURITIES .. 1,050,000 2.BFE.
610202-BR-3 . .. | MONONGAHELA POWER CO  3.550% 05/15/27 . 05/20/2026 . HILLTOP SECURIT 288,000 1.G FE .
677050-AS-5 . ..| OGLETHORPE POWER CORP  4.500% 04/01/47 05/15/2026 . FIRST HORIZON ..... ,294, 2,825,000 |. 2.AFE .
678858-BQ-3 . ..| OKLAHOMA GAS & ELECTRIC ~ 4.000% 12/15/44 .. 05/22/2026 . OPPENHEIMER & CO . 11,784,300 |. .15,000,000 |. 1.G FE .
73349A-AA-2 . ..|PORT ARTHUR LNG PRIVATE PLACEMENT  6.430% 06/15/48 . 04/08/2026 .....|PRIVATE PLACEMENT . 15,000,000 |. .15,000,000 |. 2.BFPL ..
740816-AG-8 . ..|PRES & FELLOWS OF HARVAR  6.500% 01/15/39 .... 04/09/2026 .....|ROBERT W. BAIRD ..... 5,350,000 1.AFE ..
741530-CU-1 . ..|PRU  4.400% 08/27/27 ....cevveeeeeennnn 06/02/2026 INTL FCSTONE FINANCIAL INC 301,000 1.DFE ..
78355H-LA-5 . .|RYDER SYSTEM INC ~ 5.300% 03/15/27 ... ......05/28/2026 .....|STIFEL NICHOLAS ..... 2.AFE ..
92343V-6Z-1 VERIZON COMMUNICATIONS ~ 5.250% 04/02/35 ...eevreeeeeeeneeeeeeenee e e e eeene e e e e eenne e e e e eenne e e eeennnns |eennnd 05/01/2026 ..... KEY BANC-MCDONALD .. 2.AFE
969457-BV-1 WILLIAMS COS INC  5.750% 06/24/44 ........cevvvniiiiiiiiiiiiiiiiiiiiee e eeevna e eennnanes |+0022.00/27/2026 ... FIRST HORIZON 2.BFE
06368L-3K-0 . ..|BANK OF MONTREAL  5.370% 06/04/27 ... KEY BANC-MCDONALD 1.F FE ..
06849A-AB-5 . ..| BARRICK INTL BK CORP  6.350% 10/15/36 . KEY BANC-MCDONALD .. 1.G FE ..
314890-AC-8 ......... FERGUSON FINANCE PLC  4.250% 04/20/27 .... HILLTOP SECURITIES INC. ... 2.AFE
43475R-AP-1 AVRIZE LTD  4.600% 04/07/27 ...uviiiiiiiiiiiiiiiiiis e s e rnnn s ennnnnas [eanand 05/18/2026 ..... STIFEL NICHOLAS 2.AFE
56501R-AK-2 . ..|MANULIFE FINANCIAL CORP  2.484% 05/19/27 ......05/14/2026 .....|KEY BANC-MCDONALD .. 1.F FE ..
756250-AE-9 . .|RECKITT BENCKISER TSY ~ 3.000% 06/26/27 ..... 06/11/2026 NATIONAL BANK OF CANADA 1.G FE ..
83368R-BZ-4 SOCIETE GENERALE  5.250% 02/19/27 ... iieeuuieieeinnnuaseeernnnnasaernnnnnseeennnnnasannnnnnnsseernnnnnneeeens  |oennns 05/29/2026 ..... TD SECURITIES 2.B FE

0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated)

78403D-AV-2 ......... [SBA TOWER TRUST  1.840% 04/15/27 ....veoveeeeeeeeeseeeauseusessesesseseessensessensaneaseeneesseseaneenneneeseans ... 06/04/2026 ..... [T 1.FFE ...,
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 239,733 245,000 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 112,113,504 119,078,000 741,152 XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 3 112,113,504 119,078,000 741,152 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 112,113,504 119,078,000 741,152 XXX
3136AU-09-5 ......... | A 7 [ 06/01/2026 ..... [ Interest Capitalization wouiuiiuesueeeseiesieiesiesieseessessessesseseeseeseeseesseseeseeseerseseeseeseereereass | U TR 121,379 | 121,379 |ovveiiiiiiiiiiiiiiis 0 1A (s
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 121,379 121,379 0 XXX
45660L-2V-0 ......... JRAST 2005-A16 A3 6.000% 02/25/36 ....vevveveesressessesesssessessessessesesssssessessessesesseaseeseeeeseeseans [ 06/01/2026 ..... [ Interest Capitalization woviuevesueueseiesieiesieraeseessestessessereeseesseseessereeseeseerseseeseeseereereanis | U 1,628 [ 1,628 [ O L
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated) 1,628 1,628 0 XXX
1889999999. Total - asset-backed securities (unaffiliated) 123,007 123,007 0 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 3 123,007 123,007 0 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 123,007 123,007 0 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 112,236,601 119,201,007 741,152 XXX
000000-00-0 ......... [80 ACTES FArMS SErieS BB ...viuviiereessesiessesiessessessessessessessesseseessessesseseesseseessessereeseereeseans J...... 04/07/2026 ..... [PRIVATE PLACEMENT .. .vtvtistesiestestestessestessessessessessessessessessessessaseessessassenseseeseesssseessesesners Joosersersessesseseanes 38,717.000 [....cvvvvniiiiiiiiinnnnns 387,170

4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual preferred 387,170

4509999997. Total - preferred stocks - Part 3 387,170

4509999998. Total - preferred stocks - Part 5 XXX

4509999999. Total - preferred stocks 387,170

000000-00-0 ......... | GLOBALFOUNDRIES INC COMMON ....vveeeeeeeeenuessaseennnnusaerennnunaseennnnnnssasennnnnnsseeennnnnseeeeennnnneeeeennns |oeeers09/28/2028 oo ] JoPo MOFGAN CSA .iniiiiiiiitiii e i ittt e e e eente s e e e eenusssseeennnseeeennnsseeeennnnanaaennnnnnnaaennnnnnnnsaee [eeseennnnnnsseennnnnnns 3,470.000 |.... 279,590 |.
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00218A-10-5 ......... ASP ISOTOPES INC COMMON ... eeeeeeie e e e ee e e e e e et e e e e e e e e e ee e e e e eenea e e e eeennnneeeeeennnnnns |eennnd 05/28/2026 ..... J.P. Morgan CSA .. ....16,784.000 |....
009066-10-1 ......... AIRBNB INC-CLASS A COMMON .......iiiiieriiiiiiiiiiie et e s rraa e s e e e s e nnannes [oeees 06/16/2026 ..... PCG Model Accts ..
023135-10-6 ......... AMAZON.COM INC .-ttt e e e e e e e e e e e e ennee e e e e e rnnn e e e e e ennnnaeeeeennnnnneeeennnn  |oeees 06/16/2026 ..... PCG Model Accts ..
03073E-10-5 ......... L0 R RN 06/29/2026 ..... Various
032110-20-0 ......... AMPLITECH GROUP INC COMMON ... e e e e e e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e eennnnns |eennad 05/28/2026 ..... J.P. Morgan CSA
03676B-10-2 ......... ANTERO MIDSTREAM CORP ....eeeiiiiieeeiiiiie e s et c s s e e e s s e eernna e s e eannnn e s eennnn [oanand 04/30/2026 ..... Truist Securities,
037833-10-0 ......... APPLE INC e eeeee e e e ettt e e e e e e e e e e e e e e e e e e e e e e e e nnn e e e e e nnnn e e e eennnnnneeee |eees 06/16/2026 ..... PCG Model Accts .. 101.000 |....
075887-10-9 ......... =L L 1 U RN 05/11/2026 ..... J.P. Morgan CSA .. .. 3,782.000 |....
09260D-10-7 ......... BLACKSTONE INC COMMON ... 06/16/2026 ..... Various ...20,085.000 |....
110122-10-8 . ..| BRISTOL-MYERS SQUIBB . ..... 06/16/2026 .|PCG Model Accts ... 92.000 |.
11135F-10-1 . ..| BROADCOM INC ... .. 06/16/2026 .|Various . .. 2,660.000 |.
125100-10-0 . .| CCC INTELLIGENT SOLUTIONS HO COMMON 06/26/2026 .|Various . .99,200.000 |.
141788-10-9 ......... CARGURUS INC COMMON ... e e e e e e e e e e e e e e e e e e e e e e e e e e e nn e e e e e e nnnn e e e e ennnnnnaees |eeees 06/16/2026 ..... T T PP EEPPPPTRR AEUUPRURPPPRTY 4,780.000 |....
14427M-20-6 ......... US AUTO PARTS NETHORK INC ..vveniiiiiiiiieiiiiii e csnni s e e e s e v e e seannnnnes [anand 05/26/2026 ..... Tax Free EXChaNge .......cccevuuuiiiiiiiiiiiiiiiiii e e s e e s e s e e s e es [eereerenne e e 3,603.000 |....
16411R-20-8 ......... CHENIERE ENERGY INC ....eeeeeeieeeeeeee e e e e e s e e e e e e e e e e e e e e e e e e e e mnne e e e e eennaeeeeennnnnnees |eennnd 06/22/2026 ..... Various
20030N-10-1 ......... COMCAST CORP CL A eveieiiiiieeiis e ettt e s r e e s s s re e s s s s raaa s s s s rnnan s eennnnnns |oeees 06/16/2026 ..... PCG Model Accts ..
23345M-10-7 ......... DT MIDSTREAM INC COMMON ......eeereeeeeeeennn e e e e een e e e e e e e e e e e e e e e e ennn e e e e e enna e e e e ennnnnneeeennn |eennnd 06/29/2026 ..... Various
244199-10-5 ......... 0 R RN 06/16/2026 ..... PCG Model Accts ..
254687-10-6 ......... 0] = U PPPRRRPPPPPR IS 06/16/2026 ..... Various
25862V-10-5 DOUBLEVERIFY HOLDINGS INC COMMON .....uunniiiiiiiiiiiiiiiiie e v e eevnn e ennnnnes [oannnd 06/26/2026 ..... Various .
267400-10-9 . ..|D-Wave Quantum Inc ............ 05/28/2026 . J.P. Morgan CSA .10,254.000 |.
29273V-10-0 . ..| ENERGY TRANSFER EQUITY LP ... 06/29/2026 . Various . .35,712.000 |.
293792-10-7 . .. |ENTERPRISE PRODUCTS PARTNERS 06/29/2026 . Various . .32,200.000 |.
302081-10-4 . .| EXLSERVICE HOLDINGS INC COMMON ......06/30/2026 .27,380.000 |.
302316-10-2 . ..| EXXON MOBIL CORP ...... .. 06/16/2026 .
303031-10-2 ......... Meta Platforms, INC ...covvueniiiiiiiiiiiie it ees eeen 06/16/2026 ..... PCG Model Accts .. -
371927-10-4 ......... GENESIS ENERGY L.P. e e e eeeee e e et e e e e e e e e e e e e e e e e e e e e e e enn e e e e ennnnneeeeenn |eenand 06/29/2026 ..... Various ...20,025.000 |....
38526M-10-6 ......... GRAND CANYON EDUCATION INC COMMON .....ceevvuenniiiiiiiiieeiiiiie e ceini s evni e e evnna e eens [eenand 06/26/2026 ..... JPM FUNDS RECAP ..
405024-10-0 ......... HAEMONET ICS CORP/MASS COMMON ... e e eeeee e e e ee e e e e e e e e e e e e e ee e e e e enne e e e eennnneeeee |eennad 05/19/2026 ..... Various ...
428103-10-5 ......... HESS MIDSTREAM LP — CLASS A COMMON .......ccvivrmeniiiiiiiiisieeiiiie e ercrrii e rrnn e ennnnees [enand 06/29/2026 ..... RBC/DAIN ..
443510-60-7 HUBBELL INC =CL B e e eeeeee e e e et e e e e e et e e e e e e e e e e mnee e s e e e enne e e e eennnnaeeeeennnnnneeeennnn |oeees 06/16/2026 ..... PCG Model Accts ..
45676K-10-3 . .| INFLEQTION INC COMMON 05/28/2026 . J.P. Morgan CSA .. .13,510.000 |.
462221-10-8 . ..| IONQ INC COMMON .. ......05/28/2026 . J.P. Morgan CSA .. ..8,608.000 |.
478160-10-4 . ..| JOHNSON & JOHNSON .. 06/16/2026 PCG Model Accts ... 41.000 |.
494568-10-1 . ..| KINDER MORGAN ... ......06/29/2026 . Various ... .20,072.000 |.
50212V-10-0 . ..|LPL FINANCIAL HOLDINGS INC .. 06/16/2026 Various .
55336V-10-0 ......... MPLX LP LIMITED PARTNERS ....ereeieeeeemnnaeeeeemeni e e eeemnn e e e eemnnnaeeeeennnnaseeeennnnaeeeennnnnaeeeennnnns |eennnd 06/29/2026 ..... Various ...
570535-10-4 ......... MARKEL CORP COMMON ......ieirrnenieeiinii e e e ceeti e e e e s s e e s senai e s s e e e e s esnaa e e eeannannes |oanand 04/29/202%6 ..... J.P. Morgan CSA ..
594918-10-4 ......... MICROSOFT CORP ... e eeeee e e e ee e e e e e e e e e e e e e e e e e nna e e e e e e e e e e e e e nnn e e e eennnnnneeeeennnnnnes |eees 06/16/2026 ..... PCG Model Accts ..
629131-10-7 ......... NGL ENERGY PARTNERS LP LIMITED PARTNERS .......ccevvuniiiiiiiniiiiiiiiiiinienriniis s ecennn s sennnnnseeeenns Joonand 06/29/2026 .....
64110L-10-6 ......... NETFLEX INC et e e et ettt e e e e e e e e e e e e e e e e e e emnn e e e e emnnn e e eeennnnaeeeennnnnnanaens |eees 06/16/2026 ..... PCG Model Accts ..
67066G-10-4 ......... LU RN 06/16/2026 ..... Various ...
68404L-20-1 ......... OPTION HEALTHCARE COMMON ......eeeeeeeeee e e eeeeee e e e e eeee e e e e e e e s e e emnn e e e eennne e e eeennnneeeeennnnnans |eanand 04/17/2026 ..... RBC/DAIN ..
72651A-20-7 ......... PLAINS GP HOLDINGS LP=CL A ..evniiiiiiiiiie i s e ennna s ennnnnees [anand 06/29/2026 ..... Various
74340E-10-3 . ..| PROGYNY INC COMMON ... 04/16/2026 .....|UBS WARBURG .
74758T-30-3 . ..| QUALYS INC COMMON ..... 06/04/2026 .| ROBERT W. BAIRD
74768A-10-4 . .| QUANTINUUM  INC-A COMMON ... 06/04/2026 Various ......... N
76655K-10-3 ......... RIGETTI COMPUTING INC COMMON ......iiiiruenniiiiuuunniiiiinssnsiiiisennssseresnnssssssnnnnnsessrnsnnnsesssenenns |ornnd 05/28/2026 ..... J.P. Morgan CSA .. .. 11,497.000 |....
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81617J-30-1 ......... SELECT ENERGY SERVICES ....eeeeeieeeeeeeiee e e eerine e e e e ernee e e e e eenn e e e e eenna e e e eennnn e e e eeennnneeeeeennnnnns |eenand 04/30/2026 ..... Truist Securities, Inc. ....15,713.000 |....
82846H-40-5 ......... L0 O PP RN 06/16/2026 ..... Various ...140,312.000 |....
882508-10-4 ......... TEXAS INSTRUMENTS ... eeeeeee e e e eeeee e e e e e e e e e e e e e e e e e e e e e e ennne e e e e e mnnna e e eennnnnaeeeennnnnnnees  |eees 06/16/2026 ..... PCG Model Accts ..
92333F-10-1 ......... VENTURE GLOBAL INC-CL A COMMON .....cevvuiniiiiiiiiieeeiiiiie e e enni e eennnn e eennnnns [eanand 06/24/2026 ..... Various ...129,951.000 |....
928260-83-9 ......... LT 1 PP EPUPPRRRRPPPPPT ISP 06/16/2026 ..... PCG Model Accts .. .. 4.000 |....
931142-10-3 ......... L R RN 06/16/2026 ..... PCG Model Accts .. ... 92.000 |....
940923-10-5 ......... WATERBRIDGE INFRASTRUC-CL A COMMON .......eeeereeeeeeeienne e e e eeeeee e e eeeeee e e e errnne e e e e ennnn e e eeennnnnees |ennnd 06/22/2026 ..... Various ....18,171.000 |....
969457-10-0 ......... [WILLTAMS COS INC ...eevvnniiiiiiiiiiiiiiiii i rr s s e rra s s s rran e e e nnannes [eeneas 05/21/202%6 ..... HEIGHT SECURITIES ...eiiiiiiii ittt srrri s s e e s s e s s naan s s s s ennnnasees [oeeeennnnnnnnesennnnnns 1,272.000 |....
et I (1 T 10 P PEPPPPPRSPPPPRR 05/11/2026 ..... P MOTGAN CSA e et e e et e e e e e e e e e e e e e e e e e e e e e e e e e nna e e e ee e e e e e ennnnnaaes [eereernnnaaeeeennnaaas 1,646.000 |....
000000-00-0 . ..|ROCKPOINT GAS STORAG-CL A COMMON 06/29/2026 . Various ............ .20,229.000 |.
000000-00-0 . ..| GIBSON ENERGY INC 04/30/2026 . COMPASS POINT RESEARCH .. 1,980.000 |.
000000-00-0 . ..|KEYERA CORP .......... ......06/29/2026 . Various .......ceeeeeeeens . 24,747.000 |.
000000-00-0 ......... SOUTH BOW CORP=H/T COMMON .. e e et e e e e e e e e e e e eene e e e e ennn e e e e ennnneeeeennnnnn |ennnd 04/30/2026 ..... COMPASS POINT RESEARCH .. ....35,626.000 |....
000000-00-0 ......... PEMBINA PIPELINE CORP .....eevvvvuueniiiinniisieeiesiis s e eririie s e s rrsni s s s ersnni s s s s rnsnnns s s s snnnnnsessnnnnns |oonand 06/29/2026 ..... RBC DOMINION SECURITIES ...evvueniiiiiiniieeeciiii e e s et e e e s s e e s e s e e e s e s enna e s s e nnnnnnes [oeesennnnnnsnesennnnnns 7,580.000 |....
000000-00-0 ......... TC ENERGY CORP ... eeeeeeee e e e eeene e e e e eee e e e e e e e s e e e e e mnne e e e e e nna s e e e e mnna e e e eennnnnneeeennnnnnneeennnnn |eenund 06/29/2026 ..... BMO CAPITAL MARKETS CORP ..
000000-00-0 ......... Lo R RN 06/29/2026 ..... Various ... ....10,013.000 |....
74767K-10-3 ......... QUANTUM EMOTION CORP COMMON ... e e eeeeeiee e e e eeeee e e e e e e e e e e e e e e e e e ene e e e e rnnneeeeeennnnneees |eanaad 05/29/2026 ..... Various ... ....65,929.000 |[....
98390R-10-2 ......... XANADU QUANTUM TECHNOLO-CL B COMMON ....eevveeniiiiiiiiieiiiiii e seceni e rnnns e ennnn e eens [oanand 05/28/2026 ..... J.P. Morgan CSA .. ....12,190.000 |....
000000-00-0 ......... HORIZON QUANTUM HOLDING-CL A COMMON .....eeeeeeeeeeeeene e e e eenee e e e eeene e e e eenn e e e e enne e e e ennnn e eee |eennad 05/29/2026 ..... Morgan Stanley ... ....16,666.000 |....
009606-20-3 ......... AIXTRON SE-UNSPONSORED ADR RECEIPTS .....uiiiiiiiiiiiiiiiiiiie e evsni s e e cennnnns Janand 05/28/2026 ..... LR RN 1,013.000 |....
803054-20-4 . .| SAP AG-SPONSORED ADR .....eevunreennee ......06/29/2026 . Various ......... .. 7,661.000 |.
874039-10-0 .........[ TAIWAN SEMICONDUCTOR-SP ADR RECEIPTS ....ieevuuniiiiirunniiiiinnnniiiiiinnnnierrrsnnnssrssrnssnsssssrnssnnnenaee Joones 06/16/2026 ..... PCG Model Accts .. ... 13.000 |....
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded
000000-00-0 ......... |Teamworks Innovations, InC. 0=3542 .. .iieuuuiiiiiiiiiiiiiiiiiin i | ...... 04/01/2026 ..... PRIVATE PLACEMENT ... iiuuuuniiiiiuei i i ittt st s s it et s s st iiei s s s s seses s ssssessnisssssnsnnsssesennnnnsssssnnnns [sesenssnnnsensnnes 2,147,996.000 |...ooiiiiinnnniinnnns 6,873,587
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 6,873,587
14064D-86-5 ......... Fuller & Thaler MUTUAL FUND .......ccuuuiiiiiiiiiiiiieiiiii e eeannnes Joeees 06/16/2026 ..... Various ... 5,150.655 |.... 280,616 |.
256219-10-6 ......... DODGE & COX STOCK MUTUAL FUND .....eeeeeeeenieeeeemnneeeeeennieeeeeemnna e e eeemnnaeeeeennnneeeeennnnaneeeennnn |eannnd 05/20/2026 ..... Various ... .. 14,957.822 |.... 251,800 |.
316146-26-5 FIDELITY US BND INDX MUTUAL FUND .....oiiiiriiiiiiiiiiie e cieei e creei e s snnai s s snnannsneens [oeees 06/16/2026 ..... PCG Model Accts .. 394.790 |.... ... 16,613 |.
41665H-49-0 . .. |HRTFRD SCHR EM MRKT EQ-1 MUTUAL FUND 05/20/2026 . PERSHING ........ 1,567.340 |. 35,767 |.
481200-53-0 . .. | JPMORGAN EQUITY INCOME-I .. ......05/20/2026 . PCG Model Accts .. 1,718.780 |. .. 147,163 |.
72201F-49-0 . ..|PINCO E/M LCL CUR & BND-INST MUTUAL FUND . ..... 06/16/2026 .....|PCG Model Accts .16,151.038 |.
872830-50-3 . ..|T ROWE PRICE ... ..... 06/16/2026 .....|PCG Model Accts 139,235.000 |.
891540-18-2 . .| TOUCHSTONE INTERNATIONAL EQUITY-Y ......06/29/2026 . TOUCHSTONE SECURITIES ..436.114 |.
891540-22-4 .. .. | TOUCHSTONE SMALL COMPANY=Y ....ierriiiieiieiie s e s it eecrriie s e e reai s e s e sarn s s e snna s s e snnnnsseennnns [oeeees 06/29/2026 ..... TOUCHSTONE SECURITIES ... ....16,081.532 [....
8915411-78-3 ......... TOUCHSTONE ACTIVE BOND = CLASS | ereeeeeeeeeie e e e eeeee e e e eeeeie e e e eenee e e e e ennna e e e e ennnn e e e eennnnnes |oeee 06/16/2026 ..... Various 71,081,791 ...
8915411-79-1 ......... TOUCHSTONE CORE BOND FUND=Y ....iiiiiiiiiieiiiiiie e e crii e eeeni e s ennii e e e nnna s e snnnnnees |oanand 06/29/2026 ..... TOUCHSTONE SECURITIES ... ..15,862.134 |....
8915411-81-7 ......... TOUCHSTONE HIGH YIELD=Y .eeeeeeeeeee e e e eeeee e e e e ee e e e e e e e e e e e e e e e e e e e e e nnn e e e e ennnnneeeeenn |eanand 06/29/2026 ..... TOUCHSTONE SECURITIES ...
89154X-22-9 ......... TOUCHSTONE FOCUSED EQUITY FUND CLASS Y .eeeviiiiiiiiiiiiiiiis e ernni s erenni s eennen feenand 06/29/2026 ..... TOUCHSTONE SECURITIES ...
89154X-44-3 TOUCHSTONE VALUE FUND CLASS Y . eeeeene e e e eeene s e e e een s e e e e emne e e e e eene s e e eennnn e e e eennnnneeeenn |annnd 06/29/2026 ..... TOUCHSTONE SECURITIES ... 4,634.367 |....
89154X-53-4 . ..| TOUCHSTONE MID CAP GROWTH - Y ... 06/29/2026 . TOUCHSTONE SECURITIES 1,631.381 |.
89154X-63-3 . ..| TOUCHSTONE LARGE CAP GROWTH FUND CLASS | . 06/29/2026 . TOUCHSTONE SECURITIES 34.855 |.
89155H-37-1 .| TOUCHSTONE MID CAP VALUE FUND CLASS Y .. 06/29/2026 . TOUCHSTONE SECURITIES .. 735,132 |.
89155H-82-7 . .| TOUCHSTONE SANDS CAPITAL SELECT CLASS Y ......06/29/2026 . TOUCHSTONE SECURITIES 1,081.448 |.
89155T-66-4 ......... [ TOUCHSTONE ULTRA SHORT FIXED CLASS Y ...... T 06/29/2026 ..... TOUCHSTONE SECURITIES ... .. 38,243.455 |....
5329999999. Subtotal - common stocks - mutual funds - designations not assigned by the SV
746729-30-0 .... PUTNAM FOCUSED LRG CAP VALUE .........ccovvvunnnnns .. 06/16/2026 ..... T TR RO 2,378.000 |.... 119,281 |.
921943-85-8 .. VANGUARD FTSE DEVELOPED ETF CLOSED END FUND .. 06/16/2026 . PCG Model Accts . 44,981.000 |. 3,263,590 |.
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SCHEDULE D - PART 3

Show All Long-Term Bonds and Stocks Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
5819999999. Subtotal - common stocks - exchange traded funds 3,382,871 XXX 0
89154V-83-5 ......... |TOUCHSTONE CORE MUNICIPAL BOND FUND INSTITUTIO ..iivveuueniiiiinnnnniiiiinnnniiiiinsnnsssrrsnnnsnssnnsnnnses foosees 06/03/2026 ..... |TOUCHSTONE SECURITIES ...iiiiiuuiiiiiiitii i s e ittt s s e e eii s e e s ceaii s e e s eeesis e e e sessnnssessesnnnnesesennnns  foeessesenssnnnsssnnnes 12,325.829 [...ovvvvniiiiiiiiinnnns 132,579 |vvveiiiiiiiiiiiiiiiiiinine e 0
5919999999. Subtotal - common stocks - parent, subsidiaries and affiliates publicly traded 132,579 XXX 0
000000-00-0 ......... I T2 P PP RN 04/24/202%6 ..... LS I S 1S U R 1,000.000
000000-00-0 ......... TilE FInancial, INC weeeruueeeeeiiiie e e eeiiee e e e e et e e e e e e e e e e eenne e e e eeennn e e e eernnnaeeeernnnneeeeennnn |eenund 04/24/2026 ..... Capital Contribution ... ..0.000 |.... .0
30304*-10-0 ......... FABRIC FABRIC TECHNOLOGIES INC .....iiiiiuuunniiiiiiunnniiiiiisniniisiissnnsissienssnsessesssnsessressnnsesseeees  |oonend 05/06/2026 ..... Capital Contribution ... .. 0.000 |.... .0
5929999999. Subtotal - common stocks - parent, subsidiaries and affiliates other 0
5989999997. Total - common stocks - Part 3 63,953,253 XXX 0 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 63,953,253 XXX 0 XXX
5999999999. Total - preferred and common stocks 64,340,423 XXX 0 XXX
6009999999 - Totals 176,577,024 XXX 741,152 XXX
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Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..690353-41-4 | DFC AGENCY DEBENTURES  3.820% 06/20/27 ..... . 06/20/2026 . | Redempt ion 100.0000 ....oee fouenniiiiiiiiiiiiinn e 231,667 |........... 231,667 |........... 231,667 |........... 231,675 |............... [ PP [£:))] R, [ PP [£:))] R, [ PP 231,667 [...coceennnnn 0 fooeiinnnnnees [ PP [ 4,434 |. 06/20/2027 . |1.A ........
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 231,667 231,667 231,667 231,675 0 (8) 0 (8) 0 231,667 0 0 0 4,434 XXX XXX
..626207-YM-0 |MEAG TXB PLT  6.655% 04/01/57 ................. . 04/01/2026 . |Various ...........eeeeeeemmmnnnnnnns forveememmmnnenienens forvnenns 197,000 |.......... 197,000 |.......... 197,000 |.......... 197,000 [.oevvvvenenns [V (VR [V (VR [V R 197,000 |....evvvvennnee (VO [V [V 6,555 |. 04/01/2057 . |1.F FE .
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-FV-4 13.970% 05/15/56 .....coovvvviiiiiiiiiiiiiiiieeees . 04/15/2026 . | Redemption 100.0000 ...oeew founemnnniiiiiiiiiins oo 1,800,000 |........ 1,800,000 |........ 1,800,000 |........ 1,800,000 f.....evvvnneee [V (VR [V (VR [V R 1,800,000 |......cevvenens (VO [V [V 26,915 |. 05/15/2056 . |1.E FE .
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-NY-9 |3.950% 09/21/26 .. .. |- 06/01/2026 . |Redemption 100.0000 ....... ..100,000 .... 100,000 .... 100,000 |.......... 100,000 |.... ... 100,000 |.. . 09/21/2026 . (1.E FE .
PORT OF GREATER CINCINNATI DEV BOND  0.150%
.PORTCI-NB-D |06/01/26 ......eevvvvuvennnnnnnnniiiiiiiinninnennnnnns . 06/01/2026 . |Maturity ......oeeveeveemmnnnnnnnnnns forveeniniiiiiiiiiins fovnnnnns 740,000 |.......... 740,000 |.......... 740,000 |.......... 740,000 |.oooeeeieeenns [V (VR [V (VR [V R 740,000 . 06/01/2026 . [5.B Gl
PORT OF GREATER CINCINNATI DEV NOTE SERIES
..PORTCI-NN-T 2021  0.150% 06/01/26 .. .. |. 06/01/2026 . |Maturity .. 260,000 .... 260,000 .... 260,000 |.......... 260,000 |.... .0 | . 260,000 |.. . 06/01/2026 . [5.B Gl ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 3,097,000 3,097,000 3,097,000 3,097,000 0 0 0 3,097,000 XXX XXX
~-00440E-AV-9 [ACE INA HOLDINGS INC  3.350% 05/03/26 ....... 05/03/2026 - [NGtUTTEY veovemververennernesrenens [conereemenesnmnnen |ooeinenne 740,000 |oornnnn. 740,000 |oorvorene. 738,572 |rvvevereernrenn O fcorrnrnrineinQ |oorrnnes 1,428 oo, 0 [orn 1,828 o0 [ 740,000 £ 05/03/20%6 . |1.F FE .
..025816-CF-4 | AMERICAN EXPRESS CO  3.125% 05/20/26 ........ |. 04/20/2026 . |Call 100.0000 ... .. 950,000 950,000 947,996 |.... .0 . ....949,428 |.. . 05/20/2026 . 1.F FE
..03027X-BL-3 | AMERICAN TOWER CORP  1.600% 04/15/26 . 04/15/2026 . |Maturity ........ . 1,107,000 ..1,107,000 ..1,097,292 |. 1,098,954 |. 0 .1,107,000 . 04/15/2026 . 2.A FE .
..283695-BE-3 |EL PASO NATURAL GAS  7.500% 11/15/26 . 04/09/2026 . | GOLDMAN SACHS . . 9,174,600 ..9,000,000 ..9,004,050 |. .9,005,780 |. 0 X .9,003,837 . 11/15/2026 . [2.A FE .
..337738-AV-0 |FISERV INC ~ 4.400% 07/01/49 . 06/26/2026 . | Call 79.7610 ... 1,595,220 |........ 2,000,000 |........ 2,240,320 |........2,208,979 |.... 0 e (2,842) [l 0 2,206,137 |.. . 07/01/2049 . 2.B FE .
..341081-FD-4 |FLORIDA PR & LT CO  5.250% 02/01/41 .... . 05/11/2026 . |Various ... ..3,951,640 |........ 4,000,000 |........ 3,896,200 |........ 3,927,917 [.... 0 e 988 [0 L 3,928,905 |.. . 02/01/2041 . [1.E FE
..34959J-AG-3 | FORTIVE CORPORATION ~ 3.150% 06/15/26 ... . 06/15/2026 . |Maturity . 5,240,000 ..5,240,000 ..5,227,005 |..coeviiiiiiinnns 0| 0 .5,240,000 . 06/15/2026 . 2.B FE .
..37045X-EF-9 | GENERAL MOTORS FINL CO  5.400% 04/06/26 . 04/06/2026 . |Maturity .. . 1,632,000 .. 1,632,000 1,639,883 |. 1,636,444 |. 0 .1,632,000 . 04/06/2026 . 2.B FE .
..50077L-AB-2 |KRAFT HEINZ FOODS CO  4.375% 06/01/46 . . 05/26/2026 . | Call 79.7440 . . 1,884,351 .. 2,363,000 .. 2,355,421 .2,356,913 |. 0 . 2,357,049 . (422,444) . 06/01/2046 . [2.B FE .
..57620-6F-2 | MASSMUTUAL GLOBAL FUND  4.500% 04/10/26 . 04/10/2026 . |Maturity . 1,294,000 1,294,000 1,295,423 . 0 . 1,294,000 .29,115 |. 04/10/2026 . [1.B FE
..731020-AA-4 | POLAR TANKERS INC ~ 5.951% 05/10/37 .. . 05/10/2026 . |Various ... .. 654,382 0 .654,382 . 19,471 |. 05/10/2087 . [1.F FE .
..81211K-AZ-3 | SEALED AIR CORP  1.573% 10/15/26 .. |- 04/09/2026 . |Call 100.0000 . 2,043,000 K K 0 .2,040,317 . 15,533 |. 10/15/2026 . [2.C FE .
..891906-AC-3 | TOTAL SYSTEM SERVICES INC ~ 4.800% 04/01/26 |. 04/01/2026 . |Maturity .. . 1,423,000 1,423,000 1,423,455 |. . 1,423,000 |. 0 . 1,423,000 .34,152 |. 04/01/2026 . [2.C FE .
..89236T-KT-1 | TOYOTA  4.450% 05/18/26 .. . 05/18/2026 . |Maturity .. .. 354,000 ..354,000 ..354,308 |. 0 0 .354,000 7,877 |. 05/18/2026 . |1.E FE
..89236T-MR-3 | TOYOTA  4.060% 04/10/26 .. . 04/10/2026 . |Maturity ..... . 1,500,000 ..1,500,000 ..1,500,000 |. .1,500,000 |. 0 .1,500,000 0| . 32,451 |. 04/10/2026 . [1.E FE .
..91911A-AA-2 | VALENCIA GROVE 1 LLC ~ 3.720% 12/01/62 . 05/28/2026 . | Redemption 100.0000 . . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 .1,000,000 .0 .18,560 |. 12/01/2062 . [1.B FE
.. 92343V-C0-5 | VERIZON COMMUNICATIONS  4.400% 11/01/34 . 05/01/2026 . | KEY BANC-MCDONALD .. . 3,808,160 ..4,000,000 ..3,971,040 |. .3,983,853 |. 0 . 3,984,560 (176,400) |. .89,467 |. 11/01/2034 . [2.A FE .
..925524-AX-8 | VIACOM INC.  6.875% 04/30/36 .... . 04/24/2026 . |Various ... . 1,887,500 ..2,000,000 1,980,272 |. 1,988,226 |. . 481 0 .1,988,706 (101,206) | .67,031 |. 04/30/2036 . 3.A FE .
..94974B-FY-1 |WELLS FARGO CO  4.100% 06/03/2 . 06/03/2026 . |Maturity .. . 2,500,000 ..2,500,000 ..2,491,450 |. .2,495,3% |. ..4,605 |. 0 .2,500,000 L0 .51,250 |. 06/03/2026 . 2.B FE .
..976656-BP-2 | WISC ELEC POWER ~ 6.500% 06/01/28 .. .. |- 05/28/2026 . [ SEAPORT GROUP LLC .. . 1,067,547 .. 1,028,000 ..1,201,415 |. .1,084,003 |. (9,107) |. 0 .1,074,8% .(7,349) |. .33,039 |. 06/01/2028 . [1.G FE
..286181-AH-5 |ELEMENT FLEET MANAGEMENT  6.271% 06/26/26 . |. 05/26/2026 . |Cal | 100.0000 . 4,894,000 .. 4,894,000 ..4,920,384 |. .3,027,321 |. .. (32,435) | 0 (32,435) 0| . 4,894,000 0 127,876 |. 06/26/2026 . [2.A FE .
..7T1644E-AE-2 | PETRO-CANADA  7.875% 06/15/26 .........ccee.... . 06/15/2026 . |Maturity 3,645,000 |........ 3,645,000 |........ 3,830,804 |........ 1,005,845 [.......ccce00nn0 [onnnns (42,398) | 0 [ (42,398) ... 0 e 3,645,000 |.. ...143,522 |. 06/15/2026 . [2.A FE .
..725906-AN-1 | PLACER DOME INC ~ 6.450% 10/15/35 ............. . 06/09/2026 . |KEY BANC-MCDONALD .. . 3,278,310 ..3,000,000 ..2,877,510 |........ 2,929,969 |.......eenn0 fournnnnns 2,312 | .0 . o0 ]l 2,932,281 126,313 |. 10/15/2035 . |2.A FE .
..89114T-ZD-7 | TORONTO-DOMINION BANK  1.200% 06/03/26 . 06/03/2026 . |Maturity ............. ..870,000 . 870,000 ..859,099 |. ..860,085 |. 0 0| 870,000 . 06/03/2026 . 1.F FE
. 000000-00-0 |PETRONAS CAPITAL LTD  5.848% 04/03/55 . . 04/01/2026 . | STANDARD CHARTERED BANK ......... |oeeeeeveveviiiiiiins forvvvnnnnnnnnnnns 0 0 0 e 0 . 04/03/2055 . [1.G FE .
..612380-AA-6 |BASELL FINANCE CO BV ~ 8.100% 03/15/27 ...... . 05/14/2026 . | Various 5,399,340 .0 . w0 ... 5,369,025 .. . 03/15/2027 . (2.B FE .
..822582-BT-8 | SHELL INTERNATIONAL FIN ~ 2.875% 05/10/26 ... [. 05/10/2026 . |Maturity . 2,500,000 . 0 ... .0 . ....0 |........2,500,000 |.. . 05/10/2026 . 1.D FE .
..89680Y-AA-3 | TRITON CONTAINER  2.050% 04/15/26 ............ . 04/15/2026 . | Maturity .. .. 780,000 .... 780,000 ..773,629 |.... 0. ...0].......... 780,000 |.. 0 ...0 . 04/15/2026 . [2.C FE ....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 65,173,050 65,757,382 67,681,158 48,368,803 (76,835) 0 (76,835) 0 65,968,523 288, 142 288,142 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 68,501,717 69,086,049 71,009,825 51,697,478 (76,843) 0 (76,843) 0 69,297,190 288,142 288, 142 806,476 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 68,501,717 69,086,049 71,009,825 51,697,478 (76,843) 0 (76,843) 0 69,297,190 288,142 288, 142 806,476 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 68,501,717 69,086,049 71,009,825 51,697,478 0 (76,843) 0 (76,843) 0 69,297,190 0 288,142 288, 142 806,476 XXX XXX
..36210E-7C-7 |GNMA 30 YR GN 490591  7.000% 09/15/28 ....... | 06/01/2026 . [Paydomn .........eeeememmmmnnnnnnnnnn Jooveeeiniiiinniiinns |, 673 |l 673 |l 689 |...ooviiiiiiins (317 P, [V R [C5)]) [V [C5)]) R [V [TK N (VR [V [V 20 . 09/15/2028 . |1.A ........
.. 36225C-EV-4 | GNMA ARM G2 80147  5.125% 12/20/27 .......... . 06/01/2026 . |Paydown ......oooveeeiiiiiiiiiiiiiees Jovviiiiiiiiiiiiiiies foviiiiininn, 353 [oiiiiiiiinnnnns 353 [ 363 |iveiiiiiiinnns 348 | 0 Joeeeeiiieenn L2 0 Joeeeeieeieenn L2 0 Joeeeeeiiiiens 363 |eeeiiiiiienns [ 0 Joeeeeiiieeens [ 7 1. 12/20/2027 . |1.A ........
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 1,026 1,026 1,052 1,030 0 (5) 0 (5) 0 1,026 0 0 0 27 XXX XXX
..38373V-N8-9 JGNWA - CMO 2002-81 Z  6.112% 09/16/42 ...... . 06/01/2026 . JPaydonn ...oovevviveeirciinceenes | T P 8,482 |....ooee... 8,482 |............. 8,39 [........... 8,430 |....oooeennn. [ I P 51 foveeininnnnens [ PP L3 I [ I P 8,482 |...oooeennnnn [\ [ PP [ 216 |. 09/16/2042 . [1.A ........
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..38373Y-62-2 | GNMA - CMO 2003-16 Z  5.606% 02/16/44 ...... . 06/01/2026 . |Paydown ........cooeeeeeiiiiiiiiiinns foveeiiiiiiiiiiiiiies foeiennns 11,353 |oovveeeeenns 11,358 |...ooo.es 10,957 ... 1,231 | [ PP 128 [ [ PP 128 [ [ PP 11,353 |oooeiiiinnnns 0 fooeiinnnnnees [ PP [ 265 |. 02/16/2044 . [1.A ........
1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 19,835 19,835 19,350 19,661 0 174 0 0 0 XXX
..3128\T-PK-8 |FGCI FG HO1326  5.500% 08/01/35 ... .. |- 06/01/2026 . |Paydoun ... U .. . . .0 . 0 0 . 08/01/2035 . (1.
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 ... . 06/01/2026 . | Paydoun . 19,565 19,565 20,569 |. 20,036 |. 0 0| 0| . 03/01/2033 . (1.
..3136A3-EE-7 |FNR 2011-143 PZ  4.500% 01/25/42 . 06/01/2026 . | Paydoun . .. 115,865 ..115,865 ..126,650 |. ..120,185 |. 0 0| 0| . 01/25/2042 . (1.
..3136A5-32-7 |FNR 2012-51 TP 3.500% 03/25/41 . . 06/01/2026 . | Paydoun . 63,656 63,656 68,072 |. 63,759 |. 0 0| 0| . 03/25/2041 . (1.
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 . 06/01/2026 . | Paydoun . 44,001 0 0| 0| . 01/25/2044 . (1.
..313748-Y4-7 |FNMA FN 323031  6.000% 04/01/28 ... . 06/01/2026 . | Paydoun . 3,542 |. 0 0| 0| . 04/01/2028 . (1.
..3137B3-KM-9 |FHR FHR 4223 CL  3.000% 07/15/43 .. . 06/01/2026 . | Paydoun . 39,707 |. 0 0| 0| . 07/15/2043 . (1.
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 .. . 06/01/2026 . | Paydoun . 61,430 |. 0 0| 0| . 05/15/2044 . (1.
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 . 06/01/2026 . | Paydoun . 86,043 |. 0 0| 0| . 10/15/2047 . (1.
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ... . 06/01/2026 . | Paydoun . 29,705 |. 0 0| 0| . 01/01/2027 . (1.
..3138W9-Jv-3 |FN FN AS0275  3.000% 08/01/33 . 06/01/2026 . | Paydoun . 62,485 |. 0 0| 0| . 08/01/2033 . (1.
..31302J-TL-3 |FNR 2003-20 MZ ~ 5.750% 03/25/33 . . 06/01/2026 . | Paydoun . 43,427 |. 0 0| 0| . 03/25/2033 . (1.
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 . . 06/01/2026 . | Paydoun . 50,426 |. 0 0| 0| . 11/25/2033 . (1.
..31303U-AK-9 | FNW 2003-W17 1A7 ~ 5.750% 08/25/33 . . 06/01/2026 . | Paydoun . 86,220 |. 0 0| 0| . 08/25/2033 . (1.
..31394R-Vi-6 | FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 .. . |- 06/01/2026 . [Paydown ... .0 . 0 0 . 03/15/2034 . (1.
..313970-3L-0 |FNR 2010-149 ZC  4.500% 01/25/41 .. . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 01/25/2041 . (1.
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 ... . 06/01/2026 . | Paydoun . 0 0| 0| . 01/01/2038 . (1.
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 ... . 06/01/2026 . | Paydoun ... .. .0 .. .0 .. .0 .. . 08/01/2032 . [1.
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 980,301 980,301 995,052 (14,752) 0 0 980,301 0 0 XXX XXX
..02148J-AD-9 | CWALT 2006-39CB 1A4 ~ 6.000% 01/25/37 ........ [. 06/01/2026 . |Paydoun ... J 7,192 ....6,906 4,931 |0 e 2,262 | .0 . .0 . L7192 ). 0 . 01/25/2037 . [1.A FM .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 ... . 06/01/2026 . | Paydoun . ..1,046 .1,046 915 |. 131 0 0| .1,046 0| . 09/25/2035 . [1.A FM .
..050946X-E7-4 |BAFC 2005-56 2A1  5.500% 09/25/35 . 06/01/2026 . | Paydoun . 1,89 .1,903 | 0 0| 1,899 0| . 09/25/2035 . [1.E FM .
..05946X-86-1 |BAFC 2005-7 3A1  5.750% 11/25/35 .. . 06/01/2026 . | Paydoun . . 4,636 .4,608 |. 0 0| . 4,636 0| . 11/25/2035 . [1.A FM .
..05946X-U9-2 |BAFC 2005-7 4A3  5.750% 11/25/35 . |- 06/01/2026 . | Paydoun ... .... 3,565 ... 3,576 |.... .0 . 0 .3,565 |.. 0 . 11/25/2035 . [1.A FM .
..05946X-72-9 | BAFC 2005-4 2A1  5.500% 08/25/35 . |- 06/01/2026 . | Paydoun ... ... 3,38 ....3,288 |.... .0 . 0 3,332 |.. 0 . 08/25/2035 . [1.A FM .
..059515-BF-2 |BAFC 2007-3 XA2 ~ 5.500% 09/25/34 .. . 06/01/2026 . | Paydoun . .6,142 .5,558 |. 0 0| .5,750 0| . 09/25/2034 . [1.A FM .
.. 1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.089% 01/25/37 . 06/01/2026 . | Paydoun . . 4,782 1,044 | 0 0| . 4,782 0| . 01/25/2087 . [1.A FM .
.. 12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 . |- 06/01/2026 . | Paydoun ... ...48,423 |.... .0 . 0 ..50,361 |.. 0 . 02/25/2048 . [1.A ........
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 ... . 06/01/2026 . | Paydoun ... ....8,639 |.... .0 . 0 ..10,054 |.. 0 . 05/25/2035 . [1.A FM .
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 . 06/01/2026 . | Paydoun . .3,516 | 0 0| 5,04 0| . 07/25/2035 . [1.A FM .
..12667G-Pli-7 | CWALT 2005-20CB 1A4  5.500% 07/25/35 . 06/01/2026 . | Paydoun . 17,418 |. 0 0| 0| . 07/25/2035 . [1.A FM .
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 . 06/01/2026 . | Paydoun . 18,207 |. 0 0| 0| . 08/25/2035 . [1.A FM .
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 . 06/01/2026 . | Paydoun . 152 | 0 0| 0| . 10/25/2035 . [1.A FM .
..12668A-Nli-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 . 06/01/2026 . | Paydoun . 3,285 | 0 0| 0| . 11/25/2035 . [1.A FM .
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 . 06/01/2026 . | Paydoun . .(16) | 0 0| 0| . 05/25/2036 . [1.A FM .
.. 126694-JX-7 | CWHL 2005-24 A7 ~ 5.500% 11/25/36 ..... . 06/01/2026 . | Paydoun . 282 | 0 0| 0| . 11/25/2035 . [1.A FM .
.. 17309A-AD-1 | CMALT 2006-A1 1A4  5.750% 04/25/36 . 06/01/2026 . | Paydoun . 0 0| 0| . 04/25/2036 . [2.C FM .
.. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 ............ [. 06/01/2026 . |Paydoun ... .0 . .0 . .0 . . 06/25/2044 . [1.A ........
COLORADO ST HSG & FIN AUTH SF SINGLE FAMILY
..19648G-Jv-5 |HSG  5.894% 11/01/44 ... |- 05/01/2026 . [Redemption 100.0000 . .0 . 0 0 ,020 |. 11/01/2044 . |1.A FE ..
.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35 . 06/01/2026 . | Paydoun . 0 0| 0| .84 |. 06/25/2035 . [1.A FM ..
..225470-VY-6 | CSMC 2006-1 4A9  5.500% 02/25/36 .. . 06/01/2026 . | Paydoun . 0 0| 0| .85 |. 02/25/2036 . [2.A FM ...
..251510-ML-4 |DBALT 2006-AB1 A3  6.365% 02/25/36 . 06/01/2026 . | Paydoun . 0 0| 0| 414 . 02/25/2036 . [1.A FM ..
..362334-CZ-5 |GSR 2006-2F 2A13  5.750% 02/25/36 . . 06/01/2026 . | Paydoun . 0 0| 0| .72 |. 02/25/2036 . (4.B FM ...
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .. . |- 06/01/2026 . [Paydown ... .0 . 0 0 ...105 |. 09/25/2035 . [1.A FM ..
..45660L-2V-0 |RAST 2005-A16 A3  6.000% 02/25/36 .... . |- 05/01/2026 . | Paydoun ... .0 . 0 0 ...0 ....90 |. 02/25/2036 . [1.A FM ..
..466247-JU-8 | JPMMT 2004-S2 4A4  5.500% 11/25/34 . 06/01/2026 . | Paydoun . 0 0| 0| 152 [. 11/25/2034 . |1.A FM ..
..52521H-AJ-2 | LMT 2006-9 1A9  5.750% 01/25/37 ... . 06/01/2026 . | Paydoun . 0 0| 0| .17 . 01/25/2037 . [4.A FM ..
.. 52523K-AJ-3 | LXS 2006-17 WF5  4.486% 12/25/42 .. . 04/01/2026 . | Paydoun ... .0 .. .0 .. .0 .. .. 3 ). 12/25/2042 . [1.A FM ..
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..62042K-AA-4 |NRPMT 2013-1 A1 3.250% 07/25/43 .. . 06/01/2026 . |Paydoun ........oooeeeiiiiiiiiiiiiins foiiiiiiiiiiiiieiens [ 7,878 L 1,735 ..o 1440 .0 . . 0 .0 . 07/25/2043 . [1.A ........
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 ... . 06/01/2026 . | Paydoun . 24,758 |. 0 0| . 03/25/2047 . [1.A FM ..
..T4922E-AF-6 |RALI 2006-0S6 1A6  6.250% 06/25/36 . 06/01/2026 . | Paydoun . .1,070 |. 0 0| . 06/25/2036 . [3.A FM ..
..761118-MD-7 |RALI 2005-QS16 A4  5.750% 11/25/35 . 06/01/2026 . | Paydoun . 39,456 |. 0 0| . 11/25/2035 . [3.A FM ..
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 . . 06/01/2026 . | Paydoun . .2,791 | 0 0| . 03/25/2036 . [1.A FM ..
..76112H-AD-9 | RAST 2006-A9CB A4 ~ 6.000% 09/25/36 . 06/01/2026 . | Paydoun . (3,185)|. 0 0| . 09/25/2036 . [1.A FM .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 ... . 06/01/2026 . | Paydoun . 30,439 |. 0 0| . 07/25/2043 . [1.A ........
..863579-AM-0 | SARM 2004-12 1A2  4.882% 09/25/34 ... . |- 06/01/2026 . |Paydown ... ....6,626 |.... .0 . 0 . 09/25/2034 . [1.A FM .
..863579-CB-2 | SARM 2004-14 1A 4.826% 10/25/34 . |- 06/01/2026 . | Paydoun ....646 |.... .0 . 0 . 10/25/2034 . [1.A FM .
..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 .. . 06/25/2026 . | Redemption 100.0000 . .5,627 |. 0 0| . 10/25/2043 . [1.A FE .
..93034F-BL-5 |WMALT 2005-7 20B1  5.500% 08/25/35 . 06/01/2026 . | Paydoun ... 3,758 |. 0 0| . 08/25/2035 . 3.A FM .
..949831-AA-9 | WFMBS 2019-3 A1 3.500% 07/25/49 ..... .. |. 06/01/2026 . | Paydoun ... o .. 11,585 |.... 0. 0. . 07/25/2049 . [1.A ........
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 732,888 723,146 696,905 687,817 0 45,069 0 45,069 0 732,888 XXX XXX
NEW JERSEY ST HSG & MTGE FIN A MULTIFAMILY |
..646108-0L-7 |HSG  4.272% 11/01/30 ..uvvvvvvvnvnnnnnnnnnnnnnnnns . 05/12/2026 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins foeeenns 365,000 |.eeeee... 355,000 |[........... 355,000 |........... 355,000 f....vvnnnnnnne 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeennn 355,000 . 11/01/2030 . [1.D FE .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 355,000 355,000 355,000 355,000 0 0 0 0 0 355,000 XXX XXX
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 .. |- 06/15/2026 . | Paydoun ... ... 24,736 ...24,736 28,722 | 24,726 ... .0 . 0 ..24,736 |.. . 03/15/2063 . [1.A FE ....
..466285-AH-6 | JPMAC 2006-WF1 A5 6.910% 07/25/36 .. . 06/01/2026 . | Paydoun . 12,511 .6,980 |. .3,124 | 0 0| 12,511 . 07/25/2036 . [1.A FM ....
..46628S-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 .......... . 06/01/2026 . | Paydoun ... ....6,8% 3,966 | 1,764 | .0 . .0 . ...6,8% |.. . 07/25/2036 . [1.A FM ....
MORGAN STANLEY 2006-12XS ASA  6.592%
..61749E-AF-4 | 10/25/36 . 06/01/2026 . | Paydoun ... ....5,852 ....3,238 |.... 1,659 |.... .5,852 |.. . 10/25/2036 . [1.A FM ..
..61752R-AL-6 | MSM 2007-3XS 2A5  6.207% 01/25/47 . . 06/01/2026 . | Paydoun . . . 3,588 1,142 ). .889 |.. . 3,588 . 01/25/2047 . [1.A FM .
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 53,582 53,582 40,048 32,162 0 21,419 0 21,419 0 53,582 0 0 0 543 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 2,142,632 2,132,890 2,127,235 2,090,722 0 51,905 0 51,905 0 2,142,632 0 0 0 44,862 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - asset-backed securities - Part 4 2,142,632 2,132,890 2,127,235 2,090,722 0 51,905 0 51,905 0 2,142,632 0 0 0 44,862 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 2,142,632 2,132,890 2,127,235 2,090,722 0 51,905 0 51,905 0 2,142,632 0 0 0 44,862 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 70,644,349 71,218,939 73,137,060 53,788,200 0 (24,938) 0 (24,938) 0 71,439,822 0 288,142 288,142 851,338 XXX XXX
4509999997. Total - preferred stocks - Part 4 0 0 0 0
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - preferred stocks 0 0 0
..02079K-10-7 | ALPHABET CLASS C . 06/16/2026 . | PCG Model Accts .. .0 .
..03676B-10-2 | ANTERO MIDSTREAM CORP . |- 06/29/2026 . | CAPITAL ONE SECURITIES .......... |...... 21,000.000 |.. .0 .
..038222-10-5 | APPLIED MATERIALS . |- 06/16/2026 . | PCG Model Accts .. ..17.000 |.. 0 e (1,567) ...
..060505-10-4 |BANK OF AMERICA CORP .. . |- 06/16/2026 . [PCG Model Accts .. ... 108.000 |.. 0 feeeennl (1,008) ...
..097023-10-5 |BOEING CO . |- 06/16/2026 . | PCG Model Accts ........eeevvvveuns |ovveeennnnes 31.000 0 e (393) |
..110122-10-8 |BRISTOL-MYERS SQUIBB .. . |- 06/29/2026 . |Various .0 . (21,080) [...
..141788-10-9 | CARGURUS INC COMMON . |- 04/30/2026 . | Various . ...0 |......(169,667) |...
.. 14427M-10-7 |US AUTO PARTS NETWORK INC COMMON . . 05/26/2026 . | Tax Free Exchange 3,603.000 0 . (832)
.. 14427M-10-7 | US AUTO PARTS NETWORK INC COMMON . . 05/26/2026 . | Tax Free Exchange .. 32,418.000 0
..2334501-10-7 | DT MIDSTREAM INC COMMON .. |- 04/30/2026 . | Truist Securities, Inc. ........ |.ceeees 816.000 |.. .0 .
DELEK LOGISTICS PARTNERS LP LIMITED PARTNER
..24664T-10-3 . |- 06/29/2026 . |Various U R 10,782.000 |.. 495,069 |....
..20273V-10-0 | ENERGY TRANSFER EQUITY LP . . 04/30/2026 . | WELLS FARGO ... I PP 17,846.000 |.. 27,729 |....
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..203792-10-7 |ENTERPRISE PRODUCTS PARTNERS . |- 04/30/2026 . [WELLS FARGO ... [ I 8,084.000 |......... 306,798 217,615 |...........269,173 |....... (41,558) |.. .0 0 e (41,558) |... 0 .217,615 |.. .. 89,183
..38141G-10-4 | GOLDMAN SACHS GROUP INC . |- 06/16/2026 . | Various JUPR R 5,012.000 |...... 4,711,754 .... 703,808 |........4,401,153 |... (3,701,457) |.. .0 .0 |... (3,701,457) |... 0 703,808 |..
..385261-10-6 | GRAND CANYON EDUCATION INC COMMON .. . |- 05/13/2026 . | Various ... U R 1,760.000 |.. .0 .0 . 0 .285,994 |..
..405024-10-0 | HAEMONETICS CORP/MASS COMMON . |- 06/11/2026 . |Various ... JUPR R 4,308.000 |.. .0 .0 . 0
..428103-10-5 |HESS MIDSTREAM LP - CLASS A COMMON ... . |- 04/30/2026 . [WELLS FARGO R . 3,869.000 |.. .0 .0 . 0
..480200-10-7 | JONES LANG LASALLE INC . |- 06/16/2026 . |PCG Model Accts .. .0 .0 . 0
..49456B-10-1 |KINDER MORGAN .. . |- 04/30/2026 . [WELLS FARGO ........eevvvvevvnnnnns .0 .0 . 0
..501044-10-1 |KROGER CO . |- 05/28/2026 . |S. G. COWEN SECURITIES CORP. .. .0 .0 . 0
..532457-10-8 |ELI LILLY .... . |- 06/16/2026 . |PCG Model Accts .. ...15,046 |.... .0 .0 . 0
..53815P-10-8 |RAWP ........... . 06/03/2026 . |Various ...... . ..634,008 |. .0 0 0|
..55336V-10-0 |MPLX LP LIMITED PARTNERS . 04/30/2026 . | WELLS FARGO . 696.000 L0 .0 0 0|
..61174X-10-9 | MONSTER BEVERAGE CORP ... . 06/24/2026 . |Various ... X .1,314.000 ..100,744 |. .0 0 0|
..65342K-10-5 | NEXTDECADE CORP COMMON .. . |- 05/28/2026 . [Various ... U R 273,586.000 |.. 1,441,798 .0 .0 . 0 .
..682680-10-3 | ONEOK INC ... . |- 06/29/2026 . |Various N S 2,197.000 |.. .0 .0 . 0 (9,080) |....
..68389X-10-5 | ORACLE CORP .. . |- 06/16/2026 . | PCG Model Accts .. .0 .0 . 0 ... 5% |[....
..68404L-20-1 | OPTION HEALTHCARE COMMON .. . |- 06/18/2026 . [ JPM FUNDS RECAP .. .0 .0 . 0 .(4,725) |....
..74340E-10-3 | PROGYNY INC COMMON . |- 05/22/2026 . | Various . .0 .0 . 0 .35,370 |....
..75513E-10-1 |RAYTHEON TECH CORP .. . |- 06/16/2026 . |PCG Model Accts .. . ... 19,624 .0 ...0 0
..78467J-10-0 |SS&C TECHNOLOGIES ... . |- 06/16/2026 . |Various . 1,886,258 . 2,442,515 |... .0 .0 0
..808513-10-5 | SCHIWAB CORP . |- 06/16/2026 . |PCG Model Accts ..........ceeeveens |oeeeeeennnnn26.000 | 2,409 2,598 |.... .0 .0 . 0
..81617J-30-1 | SELECT ENERGY SERVICES .. . 06/29/2026 . |Fearnley Inc ... .. 238,969 L0 .0 0 0|
..854502-10-1 | STANLEY BLACK & DECKER INC . 06/16/2026 . | PCG Model Accts .3,048 2,674 |. .0 0 0|
..855244-10-9 | STARBUCKS CORP .......... . 06/16/2026 . | PCG Model Accts 17,742 14,737 | .. 130 .0 0 0|
..87612G-10-1 | TARGA RESOURCES CORP . 06/29/2026 . | Various ... .1,462.000 .. 388,904 N ..269,739 |. (50,997) .0 0 0| . 170,163 |.
..882508-10-4 | TEXAS INSTRUMENTS . 06/04/2026 . [Morgan Stanley . 1,477,390 ..608,424 |. ..834,834 |......(226,410) .0 0 0| .608,424 . 868,966 |.
..903537-10-0 | UBER . |- 06/16/2026 . [PCG Model Accts .. ... 3,669 |.............3,268 [............ 401 ...0 ] .0 . 0 ... 3,669 |..
..91324P-10-2 | UNITEDHEALTH GROUP INC .. . |- 06/16/2026 . |PCG Mode! Accts .. ...0 ] .0 . 0
..969457-10-0 | WILLIAMS COS INC . |- 06/29/2026 . | Various ...0 ] .0 . 0
..65960L-10-3 . |- 06/16/2026 . |PCG Model Accts .. .. ...0 ] .0 . 0
. 000000-00-0 | ALTAGAS LTD COMMON . . |- 06/29/2026 . | Var ious PR R 94,326.000 |.. ...0 ] .0 . 0 .. (104,559) |...
. 000000-00-0 |GIBSON ENERGY INC . |- 06/29/2026 . |RBC/DAIN ...ooovvvviiiiiiiiiiiiiiiens [ 47,730.000 |......... ...0 ] .0 . 0 .977,972
. 000000-00-0 | SOUTH BOW CORP-I/1 COMMON . . 06/29/2026 . |National Bank of Canada Intl .6,663.000 .. 239,050 .0 0 . 0| .215,259
. 000000-00-0 |PEMBINA PIPELINE CORP . 04/30/2026 . | COMPASS POINT RESEARCH .. .2,768.000 .. 124,052 .0 0 .0 0|
. 000000-00-0 |TC ENERGY CORP . . 04/30/2026 . | COMPASS POINT RESEARCH .. ... 181.000 11,5% .0 0 .0 0|
. 000000-00-0 |ENBRIDGE INC . 04/30/2026 . | COMPASS POINT RESEARCH .. K 17,626.000 .. 944,422 .0 0 22,054 1)
.. 262430-20-5 |DIAGEO PLC ADR . ... [. 06/16/2026 . [Various .................. JOP RPN 9,928.000 |......... 801,098 .0 . 0. . (99)]... ..... (55,085) ...
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 27,824,583 (4,891,615) 0 0| (4,891,615) 7,366,898 7,256,377
..PFF#CS-00-1 |Pro Football FocUS ..oovvveieiiiiiiiiiiiiiiiiiies | 04/01/2026 .|Various ............................. | ........ 1,989.000 |..... 20,229,250 ....viiiiiiiiiiinn fonnnnns 9,993,432 |....... 17,549,961 |... (7,556,529) [.......eennnnn [ 0 ... (7,556,529) |............... 0 Joeeennn 9,993,432 |...ooeeiiennnn 0 |... 10,235,818 |... 10,235,818
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 20,229,250 9,993,432 17,549,961 (7,556,529) 0 0 (7,556,529) 9,993,432 0| 10,235,818 10,235,818
..056823-38-8 |BGF EM EQUITIES FUND-INST MUTUAL FUND . |- 06/16/2026 . [Various ... N S 8,853.000 |.. .... 168,187 |...........234,688 |....... (66,500) |.. .0 .0 |....... (66,500) |... 168,187 |.. 127,242
..14064D-86-5 |Fuller & Thaler MUTUAL FUND . . 06/16/2026 . | Various .6,651.000 . 178,687 |. .. (154,713) .0 0 . (154,713) 178,687 200,232 |..
..256219-10-6 |DODGE & COX STOCK MUTUAL FUND .. . 06/16/2026 . | Various . 126,989.000 1,763,246 |. .. (343,497) .0 0 . (343,497) . 1,763,246
..41665H-49-0 | HRTFRD SCHR EM MRKT EQ-I MUTUAL FUND . . 06/16/2026 . |Various .........ccceeennennnnnnnnnn founee 142,635.000 ..2,222,058 |. .. (860,843) .0 0 . (860,843) . 2,222,058
..481200-53-0 | JPMORGAN EQUITY INCOME=I ........evvvnnnne . 06/16/2026 . | Various X 24,750.000 ..1,763,609 |. .. (260,903) .0 0 . (260,903) .1,763,609
..72201F-49-0 |PIMCO E/M LCL CUR & BND-INST MUTUAL FUND ..... . 05/20/2026 . |Various ... P R 4,781.000 |.......... 51,281 , , .0 0 el (434) |
..872830-50-3 | T ROWE PRICE ......vvvvvvvvvvnnnnninniiinniiininnnnns . 05/20/2026 . | Various .........ccceeeiiiiiiiiiiiinn fovnnns 17,338.000 |......... 808,485 |...ieiviiiiiiiiiiins overirinnns 731,614 |........... 132,789 |........ (6,674) | vvvvvvvnnnnes [ 0 feenns (6,674) [oooevvveennnnn 0 fooeeenn 781,614 [ 0 o 76,871 [ 76,871 [ 0 s ] e
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..801540-18-2 | TOUCHSTONE INTERNATIONAL EQUITY-Y .. . 06/05/2026 . | TOUCHSTONE SECURITIES ........cc. feueneee 7,825.000 |......... 181,683 [.......ccccceiiiiiss [onnnnnnnn 104,850 ... 154,771 |l (49,921) |.. .0 0 e (49,921) ... 0
..89154Q-22-4 | TOUCHSTONE SMALL COMPANY-Y . |- 06/01/2026 . | TOUCHSTONE SECURITIES ... 12,576.000 |.. .0 0 el (15,287) ... 0
..891541-79-1 | TOUCHSTONE CORE BOND FUND-Y . 06/05/2026 . | TOUCHSTONE SECURITIES ... 62,819.000 |.. .0 0 el (13,820) ... 0
..8915411-81-7 | TOUCHSTONE HIGH YIELD-Y .... . |- 06/01/2026 . | TOUCHSTONE SECURITIES ... 11,970.000 |.. .0 0 e (1,317) 0
..89154X-22-9 | TOUCHSTONE FOCUSED EQUITY FUND CLASS Y ....... [. 05/21/2026 . | TOUCHSTONE SECURITIES .....eevvves|ovrenns 2,713.000 |.. .0 .0 |......(106,084) |... 0
..89154X-44-3 | TOUCHSTONE VALUE FUND CLASS Y ... |- 06/01/2026 . | TOUCHSTONE SECURITIES ... 16,678.000 |.. .0 0 e (1,411 0
..89154X-53-4 | TOUCHSTONE MID CAP GROWTH - Y .......coeeeeeiiis . 06/01/2026 . | TOUCHSTONE SECURITIES ........co. feueneee 2,853.000 |.. .0 0 e (12,297) . 0
..89154X-63-3 | TOUCHSTONE LARGE CAP GROWTH FUND CLASS | ..... . 06/05/2026 . | TOUCHSTONE SECURITIES ............ [oeeeees 2,584.000 |.. .0 0 ]l (29,002) ... 0
..89155H-37-1 | TOUCHSTONE MID CAP VALUE FUND CLASS Y ......... . 06/05/2026 . | TOUCHSTONE SECURITIES ........cc. feueneee 4,820.000 |......... .0 0 e (87,071) | 0
..89156H-82-7 | TOUCHSTONE SANDS CAPITAL SELECT CLASS Y . 06/05/2026 . | TOUCHSTONE SECURITIES 19,666.000 .. 392,849 ......(119,766) .0 0 .(119,766) 0|
..89155T-66-4 | TOUCHSTONE ULTRA SHORT FIXED CLASS Y .......... [. 05/19/2026 . | TOUCHSTONE SECURITIES .......eevne]oeeeens 13,533.000 |......... 124,901 122, .. 124,905 |. ..(2,832) .. ....0 | .0 ..l (2,832) ... .0 .. 122,073 |. .
5329999999. Subtotal - common stocks - mutual funds - designations not assigned by the SVO 11,434,209 XXX 8,689, 121 10,051,459 | (2,092,342) 0 0 (2,092,342) 0 8,689, 121 0 2,745,089
..746729-30-0 |PUTNAM FOCUSED LRG CAP VALUE .................... . 06/16/2026 . |PCG Model Accts .. P R 40,653.000 |...... 2,111,807 [oeeevreveiiiiiiinns foreennnn 1,916,785 [ooniiiiiiiiiiiinn 0 e 0. ...0 ] .0 . o0 | 1,016,785 .. . 195,022 |....... 195,022
..921943-85-8 | VANGUARD FTSE DEVELOPED ETF CLOSED END FUND . [. 05/20/2026 . |Var ious X ... 871.000 ...60,714 . (4,840) .0 0 . (4,840) 0| ..49,725 10,989 |. . 10,989 |.. ... 28
..92206C-66-4 | Vanguard Long-Term Corp Bond CLOSED END FUND [. 06/01/2026 . |S. G. COWEN SECURITIES CORP. .. |....... 69,036.000 |...... 8,010,496 .0 .. .0 | .0 .. .0 ... 0 s 7,225,847 |. . 784,649 |....... 784,649 .18,094 |..
5819999999. Subtotal - common stocks - exchange traded funds 10,183,017 XXX 9,192,357 (4,840) 0 0 (4,840) 0 9,192,357 0 990,660 990,660 23,833
5989999997. Total - common stocks - Part 4 69,671,059 XXX 48,443,121 46,118,760 | (14,545,326) 0 0 | (14,545,326) (19,601) 48,332,597 (110,521) | 21,338,465 21,227,944 203,488
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks 69,671,059 XXX 48,443,121 46,118,760 | (14,545,326) 0 0 | (14,545,326) (19,601) 48,332,597 (110,521) | 21,338,465 21,227,944 203,488
5999999999. Total - preferred and common stocks 69,671,069 XXX 48,443,121 46,118,760 | (14,545,326) 0 0 | (14,545,326) (19,601) 48,332,597 (110,521) | 21,338,465 21,227,944 293,488
6009999999 - Totals 140,315,408 XXX 121,580, 181 99,906,960 | (14,545,326) (24,938) 0 | (14,570,264) (19,601) 119,772,419 (110,521) | 21,626,607 21,516,086 1,144,826
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SCHEDULE DB - PART A - SECTION 1

, Collars, Swaps and Forwards Open as of Current Statement Date

STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

Showing all Options, Caps, Floors
6 7 8

1 2 3 4 5 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - purchased options - hedging other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - purchased options - replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - purchased options - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .......c.....n Tidewater ............. N/A oo i [ 549300UOMTB7PD2UT305  |. 09/03/2025 |. 07/31/2042 |.......... 1,663 [ eeeeenieireennnnn fooneeeeeennns L0 O T A o AP O APl A PPNl AP PP FEPPPrrT O PPTRT I TTTTTTer [ orr
0369999999. Subtotal - purchased options - other - call options and warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - purchased options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total purchased options - call options and warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total purchased options - put options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total purchased options - caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total purchased options - floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total purchased options - collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total purchased options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total purchased options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - written options - hedging other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - written options - replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - written options - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - written options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total written options - call options and warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total written options - put options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total written options - caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total written options - floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total written options - collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total written options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total written options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - swaps - hedging other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - swaps - replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - swaps - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - swaps - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total swaps - interest rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total swaps - credit default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total swaps - foreign exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total swaps - total return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total swaps - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1409999999. Total swaps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1479999999. Subtotal - forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - hedging other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1719999999. Subtotal - replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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Code

Description of Hedged Risk(s)

@) |
[

Code

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

(o) |
[




STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

EO7, EO08, EQ9, E10, E11



STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E

and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
5

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Fair Value Carrying Value Maturity Date
690353-4W-4 ......... | DFC AGENCY DEBENTURES . (SR TR 926,667 [.eveeeeieiieiiiaiieanes 926,687 |....... 06/20/2027 .......
0019999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - U.S. govern
(exempt from RBC) 926,667 926,687 XXX
62630W-NY-9 ........| TXBL MUNI FUNDING TRUST VARIOU GENERAL .......cocoovninininniiiiiiiininnncicicins | i [reeeeeees TEFE o e 1,400,000 |-.eeeveverriiiiene 1,400,000 |....... 09/21/2026 .......
626301-PD-3 TXBL MUNI FUNDING TRUST VARIOU GENERAL .. 1EFE. ... 1,500,000 [.. ... 1,500,000 |....... 06/30/2028
62630W-QV-2 .........] TXBL MUNI FUNDING TRUST VARIOU WATER .... oo e LEFE L .... 2,000,000 |.. .... 2,000,000 |....... 06/29/2027 ...
0059999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - municipal bonds - special
revenue 4,900,000 4,900,000 XXX
00287Y-EC-9 .........[ ABBVIE INC ... GFE ... .. 1,484,192 |.. 1,484,000 |....... 03/03/2028 ...
026651-GA-3 AMERICAN HONDA FINANCE AGFE. .. 12/11/2026
026650-GM-7 .........| AMERICAN HONDA FINANCE .. .GFE .... .. .. 03/08/2027
026650-GP-0 .........| AMERICAN HONDA FINANCE GFE ... 01,252,117 |.. . 1,255,175 11/19/2027
05253J-AZ-4 .........| AUST & NZ BANKING GRP NY ... .DFE ... 01,212,240 |.. . 1,215,283 01/18/2027
05565E-BWi-4 .........| BMW US Capital LLC .. CFFE ... . 205,246 |.. . 205,358 08/12/2026
05565E-CN-3 ......... [ BMI US Capital LLC .. .FFE ... 1,000,000 |....... 08/13/2026
05565E-CP-8 .........[ BMIW US Capital LLC .. .FFE ... .. 08/13/2026
06367U-EQ-6 .........| BANK OF MONTREAL .... .CFE .... .. 08/21/2026
06368L-3K-0 .........[ BANK OF MONTREAL .FFE ... .. ....... 06/04/2027
07330M-AA-5 BRANCH BANKING & TRUST A1GFE. ... 1,794,120 |.. 1,794,757 |....... 10/30/2026
07911E-AA-0 BELLEVUE 10 APTS LLC J1.DFE. .... 1,600,000 |.. 1,600,000 |....... 04/01/2060
08576P-AF-8 BERRY GLOBAL INC ....... .2.BFE. .... 2,704,166 |.. .. 2,714,592 |....... 01/15/2027
096630-AF-5 .........| BOARDWALK PIPELINES LLC .... ...2BFE ... , ....507,134 |....... 07/15/2027
10112R-AY-0 .........| BOSTON PROPERTIES LP ....2.BFE .... 2,438,137 |.. ..2,439,593 10/01/2026
14913U-BG—4 .........| CATERPILLAR FINL SERVICE ... LL1EFE L . 1,599,604 |.. . 1,600,227 01/10/2028
166754-AP-6 .........| CHEVRON PHILLIPS CHEM . ....2.AFE .... . 2,682,530 |.. . 2,688,721 12/01/2026
17325F-BH-0 .........| CITIBANK NA ....1.DFE ... . 549,943 |.. .550,000 08/06/2026
17325F-BN-7 .........| CITIBANK NA ....1.DFE .... 348,723 |.. . 349,455 05/29/2027
21684A-AF-3 .........| COOPERATIEVE RABOBANK UA ... 2.AFE ... ....939,587 |.. ....939,825 |....... 07/21/2026
22822V-AE-1 .........| CROWN CASTLE INTL CORP ... ...2BFE ... ....699,702 |.. ....701,945 |....... 03/01/2027
22822V-Az-4 CROWN CASTLE INTL CORP -2.BFE. ....670,948 |.. ....673,789 |....... 03/15/2027 ...
233853-AF-7 DAIMLER TRUCK FINAN NA 1.GFE . .. 1,655,954 |.. 1,661,200 |....... 12/14/20%6 ...
26441C-AS-4 DUKE ENERGY ..... .2.BFE. 508,209 |.. 598,321 |....... 09/01/2026
293646-AJ-2 .........| Entergy Corp ... ~-2BFE ... ... 377,004 |.. +..377,213 |....... 09/01/2026
30040W-AN-8 .........| EVERSOURCE ENERGY ....2.BFE ... .318,669 |.. .318,903 08/15/2026
314890-AC-8 .........| FERGUSON FINANCE PLC .. ....2.AFE .... . 2,067,007 |.. . 2,072,399 04/20/2027
337932-AH-0 .........| FIRST ENERGY CORP ....2.CFE ... 727,638 |.. .728,502 07/15/2027
378272-BX-5 .........| GLENCORE FUNDING LLC .. .381,285 |.. .381,000 10/01/2026
42824C-BR-9 ......... | HP ENTERPRISE CO .. . 2,020,284 |.. .2,020,017 09/25/2026
43475R-AP-1 .........| AMRIZE LTD .... 2,368,170 |.. 2,371,878 |....... 04/07/2027
44891A-BZ-9 .........| HYUNDAI CAPITAL AMERICA . ... 1,193,904 |.. .. 1,194,985 |....... 09/17/2026
52637H-AA-2 LEOGCARTERSVILLE LLC eeveeeeiiieeiieeeiie e iee e enieessinesseeesneesnneeens | s, e TWBFE e [, 1,800,000 |.. 1,800,000 |....... 04/01/2062
56501R-AK-2 MANULIFE FINANCIAL CORP . .. ...... 05/19/2027 ...
58769J-AT-4 MERCEDES-BENZ FIN NA .. .... 3,938,311 |.. 3,939,770 |....... 07/31/2026
58769J-AV-9 MERCEDES-BENZ FIN NA .. ... 1,410,473 |.. 1,410,000 |....... 07/31/2026
60687Y-AK-5 MIZUHO FINANCIAL GROUP .... 2,326,609 |.. 2,334,512 |....... 02/28/2027 ...
60700J-CU-7 .........| MIZUHO MARKETS CAYMAN .... ... 1,700,299 |.. 1,700,000 |....... 08/14/2026
610202-BR-3 .........| MONONGAHELA POWER CO .286,029 |.. . 286,599 05/15/2027
63305M-QF-1 .........| NATIONAL BANK OF CANADA .... . 2,503,304 |.. . 2,500,000 08/18/2027
649538-BU-1 .........| NEW YORK LIFE GLOBAL .. . 1,000,514 |.. . 1,000,000 02/05/2027
649538-BZ-0 .........| NEW YORK LIFE GLOBAL .. ... 1,379,954 |.. 1,380,144 |....... 07/31/2026
680223-AK-0 .........| OLD REPUBLIC INTL CORP ... .o 1,114,914 | 1,115,576 |....... 08/26/2026
68327L-AB-2 CADILLAC FAIRVIEW PRP TR .. 03/20/2027 ...
7415311-CU-1 PRU .... .. 08/21/2027
745300-AA-1 PUERTO RICO TOLLROADS LL .. .. 07/01/2035
756250-AE-9 RECKITT BENCKISER TSY . 496,424 |.. .. 06/26/2027
78355H-LA-5 RYDER SYSTEM INC .. .. 1,493,142 |.. .. 03/16/2027 ...
78409V-AM-6 .........| S&P GLOBAL INC .... 720,458 .. 01/22/2027 ...
808513-AQ-8 .........| SCHWAB CORP .. 2,382,405 03/02/2027
82620K-AL-7 .........| SIEMENS 267,507 |.. 10/15/2026
83368R-BZ-4 .........| SOCIETE GENERALE . 2,098,936 |.. 02/19/2027
84756N-AH-2 .........| SPECTRA ENERGY PARTNERS LP ... 802,750 |.. 803,079 |....... 10/15/2026
857449-AD-4 ......... | STATE STREET BANK & TRUST . .... 1,200,694 |.. .... 1,200,000 |....... 11/25/2026 ...
86562\1-CH-1 .........[ SUMITOMO MITSUI FINL GRP ... ... 3,578,392 |.. .... 3,578,675 |....... 09/17/2026
883929-AB-7 .........| THOMAS BRAX ADAM TRUST .. .... 1,780,000 |.. .... 1,780,000 |....... 02/01/2076
89115A-2X-9 ... 2,102,745 |.. .... 2,102,938 |....... 04/05/2027 ...
89115K-AL-4 .. 1,674,449 |.. ... 1,673,778 |....... 01/13/2028
89236T-M_-6 325,025 |.. 325,000 |....... 08/07/2026
91324P-FE-7 .........| UNITEDHEALTH GROUP INC ... 374,993 |.. 375,000 |....... 07/15/2026
928668-BV-3 .........| VOLKSWAGEN GROUP AMERICA ... . 2,304,926 |.. . 2,307,042 09/12/2026
928668-CF-7 .........| VOLKSWAGEN GROUP AMERICA ... .519,965 |.. . 522,691 03/22/2027
928668-CJ-9 ......... VOLKSWAGEN GROUP AMERICA .....eereeeeeeeenne e e e e eeee e e e ee e e e e e e e e e ... 400,395 |.. ....400,000 |....... 08/14/2026
0089999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - corporate bonds (unaffiliated) 83,646,395 83,725,048 XXX
78403D-AV-2 ......... [ SBA TONER TRUST ..v.cvocviceceecsesseneensense e ecsscsscssnssnssnsens e [ | AFFE oo [ 239,439 oo 240,167 |....... 04/15/2027 .......
0129999999. Subtotal - issuer credit obligations (Schedule D, Part 1, Section 1) - single entity backed
obligations (unaffiliated) 239,439 240,167 XXX
0489999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1) - (unaffiliated) 89,712,501 89,791,902 XXX
0499999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1) - (affiliated) 0 0 XXX
0509999999. Total - issuer credit obligations (Schedule D, Part 1, Section 1) 89,712,501 89,791,902 XXX
13079P-XC-2 ......... | CALIFORNIA ST STUD CMNTYS DEVA MULTIFAMI .eeeeeeeeee e e eeeeeeeees |, | .......... L = S T 2,300,000 fouvveeeeeenieenn. 2,300,000 |....... 03/01/2057 .......
1079999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2) - financial asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 2,300,000 2,300,000 XXX
1209999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2) - financial asset-backed
securities - self-liquidating 2,300,000 2,300,000 XXX
1409999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2) - financial asset-backed - not
self-liquidating 0 0 XXX
1609999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2) - non-financial asset-backed
securities - practical expedient 0 0 XXX
1809999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2) - non-financial asset-backed
securities - full analysis 0 0 XXX
1889999999. Total - asset-backed securities (Schedule D, Part 1, Section 2) - (unaffiliated) 2,300,000 2,300,000 XXX
1899999999. Total - asset-backed securities (Schedule D, Part 1, Section 2) - (affiliated) 0 0 XXX
1909999999. Total - asset-backed securities (Schedule D, Part 1, Section 2) 2,300,000 2,300,000 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 92,012,501 92,091,902 XXX
4109999999. Total - preferred stocks - industrial and miscellaneous (unaffiliated) 0 0 XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
5

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
4409999999. Total - preferred stocks - parent, subsidiaries and affiliates 0 0
4509999999. Total - preferred stocks 0 0
5109999999. Total - common stocks - industrial and miscellaneous (unaffiliated) 0 0
5409999999. Total - common stocks - mutual funds 0 0
5609999999. Total - common stocks - unit investment trusts 0 0
5809999999. Total - common stocks - closed-end funds 0 0
5979999999. Total - common stocks - parent, subsidiaries and affiliates 0 0
5989999999. Total - common stocks 0 0
5999999999. Total - preferred and common stocks 0 0
81375P-10-1 ......... | Securities Lending Fund LLC ......oovvvvvnniiiiiiiiniiiiiiinncceninnvcevinnneneenns [ eeeiiieess [eeeeennennns L 63,706,370 [o.oeveeeeeeaen. 63,706,370
9409999999. Subtotal - other invested assets (schedule BA) 63,706,370 63,706,370
000000-00-0 ......... Key Bank Money Market Account ............coooovuiiiiiiiiiinnnniiinnnennnecnineneneenenne [ oo oo L 3,500,000 |... ... 3,500,000
000000-00-0 . ..| Huntington Bank Money Market Account . I T 3,500,194 |... ... 3,500,194
000000-00-0 . .| Fifth Third Money Market Account ........ccocoviiniiiniinniininiinnnn [ foeeiieieees veeiieeieees e, 3,500,000 [oeoiuriiiiieennnnns 3,500,000 |eevreeiiies eeeiiees
9609999999. Subtotal - cash (Schedule E, Part 1) 10,500, 194 10,500, 194 XXX
....................... ALEXANDRIA REAL ESTATE E CP .. eeee. 07/06/2026 ...
....................... DAIRY FARVERS OF AMERICA CP .. eee 07/01/2026 ...
262006-20-8 . .| DREYFUS GOVERN CASH MGMT INS MONEY MARKE ...10,760,027 |...
....................... VIECGRP CP 28,978,008 |... 28,978,008
9709999999. Subtotal - cash equivalents (Schedule E, Part 2) 69,718,128 69,718,128 XXX
9999999999 - Totals 235,937,193 236,016,594 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -oovoveeeeenennnns 103,192,433 Book/Adjusted Carrying Value $ --oovvvveienens 103,304,323
2. Average balance for the year FairValue $ -oovooeieveinennnns 145,412,172 Book/Adjusted Carrying Value $ --.-oovovevinnne 145,473,809
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo foreeceen ...0.000 | [0 0 [ 8,753,673 |.......... 19,216,865 |.......... (6,735,404)|..
FIFTH THIRD BANK ......cccccoveeenene CINCINNATIE, OH woeoeeveecces oo |- 20,000 [ [0 . [V A 30,845,215 |.......... 18,389,987 |......... (5,824,553)|..
GENERAL ELECTRIC CREDIT UNION
................................................. CINCINNATI, OH ..ccoevvvvcvens Jorvereierennnn |- 0.000 eeeeeee. 1,000,000 |............1,001,471 |........... 1,002,990 |..
HUNT INGTON BANK .. .. COLUMBUS, OH ... ..0.000 |.. . ...3,500,194 |. ...3,500,194 |.. ...3,500,194 |..
JP MORGAN/CHASE ..... . NEW YORK, NY oo e 1.0.000 [ O [ 0 661,813 1,091,520 |....coneee 855,713 |..
KEYCORP (KEY BANK) . CLEVELAND, OH ..o [ ..0.000 |.. 3,808,446 |.. ...3,834,900 |.. ...3,834,646 |.
NORTHERN TRUST ..o CHICAGO, IL ooveeerivncrcies oo ..0.000 [ O [ 0 [ 250,000 |..cocveeenne 253,240 |...covienne 252,598
PERSHING ADVISORS SOLUTIONS
BANK .o JERSEY CITY, NJ oo oo 20,000 [ [V S 0 [ 913,592 .oooviiene 780,280 |...cocveevine 0.
PNC BANK ..o CINCINNATIE, OH e oo ...0.000 | [V S 0 [ (37,765,402)|........ (40,165,439)|........ (35,586,714)|..
WELLS FARGO ....oocvvvivininiiininns CHARLOTTE, NC ...oooievnnces | ...0.000 | [ 0 [ 278,570 |..oovvcnnne 272,648 |...ooovenne 281,004 |..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 0 0 105,510 84,769 138,876
0199999. Totals - open depositories XXX XXX 0 0 12,351,612 8,260,434 (38,280,652)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0 0 0
0399999. Total cash on deposit XXX XXX 0 0 12,351,612 8,260,434 (38,280,652)
0499999. Cash in company's office XXX XXX XXX XXX 60,898 61,124 61,394

0599999. Total

12,412,510

8,321,559

(38,219,257)
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STATEMENT AS OF JUNE 30, 2026 OF THE The Western and Southern Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

ALEXANDRIA REAL ESTATE E CP
DAIRY FARMERS OF AMERICA CP
MONTANA-DAKOTA UTILITIES CP
REALTY INCOME CORP CP .......
SUMITOMO CORP OF AMERICA CP
WECGRP CP ...
VIDEOTRON LTD CP .......

06/22/2026
06/30/2026
06/30/2026
06/30/2026 .
06/30/2026 .
06/30/2026 .
06/22/2026 .

.... 07/01/2026
.... 07/07/2026
.... 07/07/2026

.. 07/23/2026

07/06/2026 ...
07/01/2026 ...
07/01/2026 ...

07/01/2026 ...

10,982,162 |..
18,997,931 |..
20,997,6% |..
...8,099,136 |..
...6,994,760 |..
. 28,978,008 |..
...7,971,200 |..

BAT INTL FINANCE PLC CP . et eteseeteessesessesessesessesessesessesessesessesessesessssessssesessesessesessesessesessssesssessssessssesessesessssensases | eneereseeseesnee |oosesereans 06/30/2026 21,997,586 |..
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 125,018,479
0489999999. Total - issuer credit obligations (unaffiliated) 125,018,479
0499999999. Total - issuer credit obligations (affiliated) 0
0509999999. Total - issuer credit obligations 125,018,479
94975H-296 ... | AT ——— [E [ 04/01/2026 .......... | X e 50,000
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 50,000 0 0
262006-20-8 ....... [ DREYFUS GOVERN GASH MGHT INS MONEY MARKET ........veossossesssossessesssesmssnssnsessessssssssnsssnssnssssssnsssnssnsssnssnsssnssnsssnssnssnssnsssnssnessnsanessnssnsenes | [, 06/26/2026 ......... | [ o A 29,619,048 [.evviveriiieiiiiiiiiiiseiseaias 0 foeeerenisieiiseise e 85,972
8309999999. Subtotal - all other money market mutual funds 29,619,048 0 85,972
8589999999. Total cash equivalents (unaffiliated) 154,687,527 30,690 85,972
8599999999. Total cash equivalents (affiliated) 0 0 0

85,972

8609999999

- Total cash equivalents

154,687,527

30,690




	Jurat
	Assets Page
	Liabilities, Surplus and Other Funds
	Summary of Operations
	Cash Flow
	Exhibit 1 - Direct Premiums and Deposit-Type Contracts
	Notes to Financial Statement
	General Interrogatories - Part 1 - Common
	General Interrogatories - Part 1 - Financial
	General Interrogatories - Part 1 - Investment
	Page: 2
	Page: 3

	General Interrogatories - Part 2
	Schedule S - Ceded Reinsurance
	Schedule T
	Schedule Y - Part 1
	Schedule Y - Part 1A
	Schedule Y - Part 1A - Explanations
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6

	Supplemental Interrogatories
	Overflow Page for Write-ins
	Schedule A - Verification
	Schedule B - Verification
	Schedule BA - Verification
	Schedule D - Verification

	Schedule D - Part 1B
	Schedule DA - Part 1
	Schedule DA - Verification

	Schedule DB - Part A - Verification
	Schedule DB - Part B - Verification
	Schedule DB - Part C - Section 1
	Schedule DB - Part C - Section 2
	Schedule DB - Verification
	Schedule E - Part 2 Verification
	Schedule A - Part 2
	Schedule A - Part 3

	Schedule B - Part 2
	Schedule B - Part 3

	Schedule BA - Part 2
	Schedule BA - Part 3
	Page: 2

	Schedule D - Part 3
	Page: 1
	Page: 2
	Page: 3

	Schedule D - Part 4
	Page: 1
	Page: 2
	Page: 3
	Page: 4

	Schedule DB - Part A - Section 1
	Schedule DB - Part A - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part A - Section 1 - Financial or Economic Impact of the Hedge

	Schedule DB - Part B - Section 1
	Schedule DB - Part B - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part B - Section 1 - Financial or Economic Impact of the Hedge
	Schedule DB - Part B - Section 1 - Broker Name
	Schedule DB - Part D - Section 1
	Schedule DB - Part D - Section 2 - By Reporting Entity
	Schedule DB - Part D - Section 2 - To Reporting Entity
	Schedule DB - Part E
	Schedule DL - Part 1
	Schedule DL - Part 2
	Page: 1

	Schedule E - Part 1
	Schedule E - Part 2

