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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 4,309,838,704 |..oocvvieirinercrens oo 4,309,838,704 |............ 4,236,254,508
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 13,395,637 oo [ 13,395,637 |.ceeie 12,670,567
2.2 COMMON SOCKS ...ttt nenen [oeossenineenanas 177,479,739 oo 758,148 |.coviee 176,721,591 | 173,015,754
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 778,368,741 oo [ 778,368,741 ... 806,145,505
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($ ....(6,770,730) ), cash equivalents
[ J 38,456,735 ) and short-term
investments ($ ... 3,000,000 ) .o e 34,686,005 |.....o.covvereririiieeinnes [ 34,686,005 |......cccvnne 75,657,926
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... [ceoeeerrenene 813,774,404 813,774,404 779,238,730
7. Derivatives ............... ... 38,827,181 |.. ... 38,827,181 |.. ... 23,025,622
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 375,561,300 375,561,300 387,830,647
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 2,598,834 | e 2,598,834 | 1,778,848
10. Securities lending reinvested collateral assets . 20,450,974 |.. 20,450,974 |.. 12,268,008
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 6,564,981,519 6,564,223,371 |............ 6,507,886, 115
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 64,872,019 | oo 64,872,019 | 60,088,051
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 8,812,752 | [ 8,812,752 |.cceiine 11,868,698
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 48,042,262 | e 48,042,262 |................. 49,304,701
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reINSUIErS .............ccccveveveveveueceeeeevereeerereeens frererenenseenen 35 190,007 [ i 3,796,087 | 3,734,775
16.2 Funds held by or deposited with reinsured cCoOmpanies ............ccccecevveens [orrnniniinniniiiiis i iU L 0
16.3 Other amounts receivable under reinsurance CoNtracts ...............ococcev. frererrneeieiennn 36,923 [ooviiiiiiiiiceiis i 36,523 | 67,321
17.  Amounts receivable relating to uninsured plans ............ccccocoeviiiiiiiiniiienens [ e a0l 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 8,748,174 | e 8,748 74 | 15,726,070
18.2 Net deferred tax asset 44,104,323 |.. ... 32,067,908
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,710,760 |eeeeeeerniececennenceens frnrreniieeeeeene 1,710,760 [ 1,710,760
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(8 e ) ettt tene |ttt [ttt et [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ............ccccceviieiiiiiiiiiiie foriiiiiiiiiiiis [ e [0 OO 0
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... [..ccccoorrenne. 8,573,058 |....cceveenne 8,573,058 ..o (1 0
25. Aggregate write-ins for other than invested assets ............ccccceeiririririeieeees foeveeiiiineccce (L N (L N [0 T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 6,794,414,588 |................. 53,435,529 |............ 6,740,979,059 |............ 6,682,454,399
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 6,794,414,588 53,435,529 6,740,979,059 6,682,454,399
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2500, s Lt [ttt [ret ettt [ttt
20T R T R T NPT TSP TSP TP PO TRPOTPP PPN
25003, e
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 0 0 0 0




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current

Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 5,343,440,571 less $
(including $  .voveverre Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
LT (o7 ) OO OO T OO S OO SO TP P TP UTUOUSSOUURRPURUOPRPRTPIURY NUSRTRRRTON 95,541,481 | 92,573,704
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...coovovieeeee accident and health premiums ...............ccccoeeu. |oerereeeenceens 1,236,584 |..ocooveeenes 1,316,892
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 $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErs ....coc. feeeiiiiiiiiiiiie .
24.04 Payable to parent, subsidiaries and affiliates 3,168,977 |...
2405 Drafts OULSTANMING ... .eoeeeiieiiiie ettt et e et e ea et e et e s e ea s e eae e e s e e ea s e ea e e es e e se e s e emseemseenseenseenseeneeaseenneenne [soeesaesstesitesaa e e e eae s
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 25,533,155 |... . 14,321,173
24.09 Payable for securities ...... 16,611,469 |... ... 1,356,570
24.10 Payable for securities lending 96,830,491 |... . 88,320,662
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 32,767,759 31,949,454
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,297,689,430 6,238,671,240
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 6,297,689,430 6,238,671,240
29. Common capital stock 2,500,000 |..coevenee 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 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 440,789,629 441,283,159
38. Totals of Lines 29, 30 and 37 443,289,629 443,783, 159
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 6,740,979,059 6,682,454,399
DETAILS OF WRITE-INS
2501. Unfunded Commitment to Low Income Housing Tax Credit Property 22,120,641
2502. Payable for collateral on Derivatives ..8,300,000 |...
2503. Outstanding disbursement - death ,
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........ceveviiiiieiiiietiiieiesceete sttt sesens |rese e eeeeees 733,330
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 32,767,759
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette 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 .............ccccceoeveveeer oo 174,452,865 |............... 162,927,374 |................ 689,571,720
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 2,362,296 |- [ 6,266,988
3. Netinvestment INCOME ..o 67,439,152 |.. 52,021,516 |..
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........cccooovveieveueueieeieeeie e oo eeeeeeeeeenes 43,327 | 835,872 |..
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........cccoevvveereeeiorniiii
6. Commissions and expense allowances on reiNSUrance CEAEM .............coovoveveveviueveueeieeeeeeeeiesesesesssns [ 15,058 [ 15,155
7. Reserve adjustments on reinSUranCe CEAERM ...........cioiiiiiiiiiiiiiiiie et ee s see e e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieeee ettt ees [oeme e e et e e e e saeaene [oeeseseseee e e e e e eenaee [oeeeeeeeeeeeee e e e 0
8.2 Charges and fees for deposit-type CONTaCES ...........coceiiiiiiiiiiiiieeeeeee e [ o [, 0
8.3 Aggregate write-ins for miscellaneous income .. 723,833 742,969 1,395,778
9. Totals (LiNes 110 8.3) .o 245,036,531 216,542,886 931,046,367
10, DEAtH DENETILS ... ..o e e ee e 11,863,292
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccoovvvevereueueesereerens freeseeeeeeeeeeneeeenes 4,800 |..
12, ANNUILY DENETIES ..viviiiiiiitcictcececee ettt ettt es ettt s st esesess st es s sebesesesn s sseseses e eenieaenene 8,709,737
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeeeeveveveveieeeens oo 291,131
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe
15.  Surrender benefits and withdrawals for life contracts ..................... 98,584,408 ..308,729,902
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 5,491,102 | 714,607 [ 12,832,850
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 659,178 | 719,508 |....ccocvve. 4,223,269
19. Increase in aggregate reserves for life and accident and health contracts 55,505,025 66,251,901 305,523,301
20.  Totals (LINES 10 10 1) ..ttt et sesesene e e enns et neeienens 181,108,673 |........c....c 169,201,753 | 713,452,137
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 11,478,241 | 10,326,645 |................ 45,244 373
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 3,205,184 |.ocvoevn 3,211,803 [l 12,278,213
25. Increase in loading on deferred and uncollected PremilmS ..............c.cveveuceiieiereeeeeeeeeeeeeeee e e 604,808 |.. ....(209,304) .. .. 3,541,937
26. Net transfers to or (from) Separate Accounts net Of reINSUFANCE ...........coceiiiiiiiiiiiiiieeeeeeeeeees e
27. Aggregate write-ins for deductions .... 1,203,303 530,105 4,151,066
28.  TOtAIS (LINES 20 10 27) ...ttt e et st e e e s eaen 219,777,466 203,545,441 863,979,604
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 25,259,065 |...c.coccvvnene 12,997,445 |................ 67,066,763
30. Dividends to policyholders and refunds to members 23,097,535 20,383,105 92,043,235
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) .........cceeviiriieiuereriiiiecieiessise et ssssse e sssesese s ssssseseses |eoesscicecesessenas 2,161,530 |..cooornneeee (7,385,660)|................ (24,976,472)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 6,981,215 (5,827,653) (29,586,192)
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) ......c.covoveueuerereiieneaeaens foreeeeeciceeens (4,819,685)|.....cecveenne (1,558,007)|...cececrrene 4,609,720
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooeeiieen 470,647 (excluding taxes of $  ..eeeeereeeennene (469,943)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 4,061,119 1,228,051 (879,841)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et (758,566) (329,956) 3,729,879
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 443,783,159 404,273,419 404,273,419
37, NEtINCOME (LINE 35) ...ttt s e e s eneeesese e enseesenefene et eene s (758,566) [....cvveveeenne (329,956)....cocveveennes 3,729,879
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(932,116) (3,494,947)].. ..(12,594,591)|.. ..(26,922,911)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocueiieriiiiriieneeeeeeeeeeeeee e e e e
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 13,328,695 |......coenve 1,697,944 | 688,658
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ... (5,629,282)].. (6,074,208)|.. ..(14,718,404)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeveescfooiiiiiiiiiiiiiiii s [ 0
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeececeeeieeeieseseaes e s s s sesessssseseseses e (3,939,430)]..cvcvenee 8,271,652 |....ceoneee. 11,732,518
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L3 R =TT o SO T TSSOSO I ...65,000,000
51.2 Transferred to capital (StOCk DIiVIdENA) ........ooiiiiiiieiieeee e e oo [
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result Of FEINSUIANCE ..........cc.eiiiiiiiiiiiie e see s e oo [
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (493,530) (9,029, 159) 39,509,740
55. Capital and surplus, as of statement date (Lines 36 + 54) 443,289,629 395,244,260 443,783,159
DETAILS OF WRITE-INS
08.301. Pension administration TEES ........coooiiiiooeeeeeeeeee e 720,354 | 739,785 | 1,384,310
08.302. MiSCEIIANBOUS TNCOME ......eeeieeeeeeeeeeeee ettt eeeeeeeeeaeeeeseeseaeeseaeeneanseansnena foeeeeaeeseseeeeesneenanas 3479 | 3,184 | 11,468
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 723,833 742,969 1,395,778
2701. Securities lending interest eXpPENSE ... e 920,240 |.. ... 75,310 |. ..2,038,871
2702. Benefits for employees and agents not included elsewhere ..283,063 |.. . 454,795 |. ..1,817,753
2703, MiSCEIIANOUS EXPENSE ....vveiiiecicteiei sttt sttt aet e es st a s sessae s s e e nsnse s s eseensesesesssses|eeenneseaesssasassnasseseeasanans [ensesssnsssssnassssssanansnantens [onseessnsnsnsesnennn 294,442
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ............cccueeeieveveieiereeceieeeeeeeeee e [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,203,303 530,105 4,151,066
£ 3010 T KOOSR U RN RSO PEUPR R PR NPT PR PR TR UPTRRURTRTOPIN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0
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CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

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) ....ociuiiiiiiiiiiiiie 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 (or 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)

... 15,159,873 |.

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

................ 180,448,430 |................163,883,264 |................686,279,780
................. 66,044,940 |................. 57,280,968 |................259,733,262
769,689 728,124 1,411,256

247,263,059 221,892,356 947,424,298

............... 124,569,210 |............... 108,404,400 |................412,374,631
................................. 0 fooereerereereereeenneed 0 fciiiil0
................. 39,542,085 |................. 36,316,915 |............... 148,258,965
................. 20,610,571 |................ 18,105,408 |................. 79,568,292
0 (4,517,132) (19,633, 139)

184,721,866 158,309,591 620,568,749
62,541,193 63,582,765 326,855,549
195,592,889 101,770,801 . 619,200,500

... 15,322,806
... 715,382,846

................................. 0 [0 o0
................... 6,638,448 |................... 7,439,150 |................ 32,206,945
................................. 0 [ 8,075 |oii.9,050
15,254,899 8,007,068 13,486,849
................ 264,948,324 |................ 136,381,777 |................755,608,996
................ 273,023,246 |................293,428 867 |................858,837,196
................. 10,566,907 |................. 10,980,359 |................. 20,473,246
................. 10,167,730 |................. 99,132,792 |................236,833,760
................................. 0 [0 o0
................... 4,780,174 |................. 10,823,075 |................ 65,502,314
18,669,494 8,129,570 42,672,684
317,207,551 422,494,663 1,224,319,200
34,535,674 7,968,569 91,875,780
(86,794,901) (294,081,455) (560,585,984)
................................. 0 [0 il 0
................................. 0 [0 | 65,000,000
................................. 0 [ 24,000,000 |0
................ (33,490,586)|................. 90,466,921 |................. 97,259, 106
................................. 0 [0 o0
16,772,373 1,138,209 22,794,100
(16,718,213) 115,605, 130 185,063,206
................ (40,971,921)|..............(114,893,560)|................(48,677,229)
................. 75,657,926 |................124,335,155 |...............124,335,155
34,686,005 9,441,595 75,657,926

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

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

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

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary life INSUFBNCE ........ceuiiiiriieeieteieiiit sttt tesese sttt s e st ss s sesesese e sssssseseseseseseessssssenaeeneneeeaeneiene 158,737,104 |....ccoevneve 141,536,792 |..occoovneee 612,466,510

3. Ordinary iNAIVIUAI BNNUILIES .........c..v.iveveriiiiiieieceeieiet ettt be b ss s ssenafoesennnesesenees 18,433,390 |..oooveee 21,123,127 | 84,097,786

L O =Y [ 11 (S (e e TU o R= TaTe I Tt [V o U Y RSP R KRN 0

5. GrOUP lIfE INSUMBNCE ......coovevieieeeeeeeeeeeeetee ettt ettt e et e et et e et eas s es et ese e esesseseasesa|e s es e seseeeseeeaeneas 5,566 [.oeovoveriiiiiiies 7,186 [ 22,835

6. GIOUD GNNUILIES .....cvvvieeeeeeeeeeetetcecees e et ettt eeees s esessaetetesessss s esessseteseseessss et esstetesesesnanesasssssesesesesnsnasafeesesesensennnnes 9,105,905 |...oovevrenee 10,693,307 |.covvevrenee 33,356,055

To A G H = GIOUD oo e 49,807 [.oooeeinee 50,761 [ 165,581

8. A & H-credit (Group and iNIVIAUAI) ..........coiiiiiiii e e eee[eree e [eeee e 0

9. A G H = OB e e 41,886 |..ocooiciiciie 84,875 .o 129,320

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LiNes 1 through 10) .........ccocuiieiiiiiiiiiiciiicirieireee et sse o 186,373,658 |................ 173,496,048 |................ 730,238,087
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINes 11 through 12) .......cccuiiimiiiiiciiciniciriei e ene o 186,373,658 |................ 173,496,048 |................ 730,238,087
14, DEPOSIt-tyPE COMIACES ......vveveieieeieeeieiieiecietete ettt se sttt s et s s s s ssnsesesessanas |oesesesesennns 990,081,502 |................ 954,189,523 |........... 4,200,621,313
15. Total (Lines 13 and 14) 1,176,455, 160 1,127,685,571 4,930,859,400

DETAILS OF WRITE-INS

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

1.

Summary of Significant Accounting Policies

A.  Accounting Practices

The financial statements of The Lafayette 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.

Ohio Administrative Code 3901-1-67, Alternative derivative and reserve accounting practices, allows the Company to follow a prescribed
practice related to its derivative instruments purchased to hedge indexed products. The Company elected to adopt this practice effective
January 1, 2021. In accordance with the practice, the Company has included unrealized and realized capital gains (losses) associated with
these derivative instruments in net investment income. Only unrealized capital gains (losses) included in net investment income had an
impact on statutory net income when compared to what would be reported under NAIC SAP.

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 # 2023 2022

NET INCOME

(1) State basis (Page 4, Line 35, Columns | & 2) XXX XXX XXX (758,566) 3,729,879

(2) State Prescribed Practices that increase/(decrease) NAIC SAP

Derivatives to hedge indexed products 86 4 3 4,653,216  (15,664,252)

(3) State Permitted Practices that increase/(decrease) NAIC SAP 0 0

(4) NAIC SAP (1-2-3=4) XXX XXX xxx _ (5,411,782) 19,394,131
SURPLUS

(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX Xxx 443,289,629 443,783,159

(6) State Prescribed Practices that increase/(decrease) NAIC SAP 0 0

(7) State Permitted Practices that increase/(decrease) NAIC SAP 0 0

(8) NAIC SAP (5-6-7=8) XXX XXX xxx 443,289,629 443,783,159

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@

(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 those which an other-than-temporary impairment has been
recognized, 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 2023.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

C.

Debt Restructuring. None.

Reverse Mortgages. None.
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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 March 31, 2023,
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.

(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
March 31, 2023, 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

Carrying Value Recognized Amortized Cost

Amortized Cost | Present Value of Other-Than- After Other-Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at time | Statement Where

CUSIP Period OTTI Flows Impairment Impairment of OTTI Reported
Total XXX XXX — XXX XXX XXX

(4) 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 March 31,
2023:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 26,148,764

2. 12 Months or Longer 58,044,509
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months 437,589,131

2. 12 Months or Longer 530,043,963

(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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received
b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $96.3 million.
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
H. Repurchase Agreements Transactions Accounted for as a Sale. No Change.
1. Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.

J. Real Estate. No Change.

K. Low Income Housing Tax Credit Property Investments. No Change.

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.
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10.

11.

STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

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 38,827,181 — 38,827,181
* 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 (25,533,155) — (25,533,155)

* 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.
R Reporting Entity's Share of Cash Pool by Asset type. None.
Joint Ventures, Partnerships and Limited Liability Companies. No Change.
Investment Income. No Change.
Derivative Instruments. No Change.
Income Taxes. No Change.
Information Concerning Parent, Subsidiaries and Affiliates. No Change.

Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

(1) Through June 30, 2011, the Company was a member of the Federal Home Loan Bank of Indianapolis (FHLBI). On July 1, 2011, the
Company terminated its membership with FHLBI and became a member of the Federal Home Loan Bank (FHLB) of Cincinnati. The
Company has conducted business activity (borrowings) with the both FHLBI and FHLB. It is part of the Company’s strategy to utilize these
funds to increase profitability. The Company has determined the actual/estimated maximum borrowing capacity as $520.0 million. The
Company calculated this amount after a review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB
borrowing haircuts.

(2) FHLB Capital Stock
a.  Aggregate Totals

Totai 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 5,076,437 5,076,437 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 19,561,594 19,561,594 —
(d) Excess Stock 1,278,268 1,278,268 —
(e) Aggregate Total (a+b+c+d) 25,916,299 25,916,299 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 520,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 5,076,437 5,076,437 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 20,930,300 20,930,300 —
(d) Excess Stock 1,085,163 1,085,163 —
(e) Aggregate Total (a+b+c+d) 27,091,900 27,091,900 —
®

Actual or estimated Borrowing Capacity as
Determined by the Insurer 520,000,000 XXX XXX

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

7.2
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
4
Current Year Not Eligible 3 6 Months to 5 6
Total for Less Than 6 Less Than 1 1 to Less Than 3
(2+3+4+5+6) Redemption Months Year Years 3to 5 Years
Membership Stock
1. Class A 5,076,437 5,076,437 — — — —
2. Class B — — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 682,826,571 745,465,698 437,945,833
2. Current Year General Account Total Collateral Pledged 682,826,571 745,465,698 437,945,833
3. Current Year Separate Accounts Total Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 641,985,496 710,022,825 469,478,627

11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)

Maximum Amount Pledged During Reporting Period

1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 670,275,443 747,315,449 459,518,189
2. Current Year General Account Maximum Collateral Pledged 670,275,443 747,315,449 459,518,189
3. Current Year Separate Accounts Maximum Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 646,944,303 727,269,975 480,513,702
(4) Borrowing from FHLB
a.  Amount as of Reporting Date
1 4
2 3 Funding
Agreements
Reserves
Total 2+3 General Account  Separate Accounts Established
Current Year
(a) Debt — — — XXX
(b) Funding Agreements 437,945,833 437,945,833 — 437,452,548
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 437,945,833 437,945,833 — 437,452,548
Prior Year-end
(a) Debt — — XXX
(b) Funding Agreements 469,478,627 469,478,627 — 468,946,281
(¢c) Other — — XXX
(d) Aggregate Total (atb+tc) 469,478,627 469,478,627 — 468,946,281
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12.

13.

14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

b.  Maximum Amount During Reporting Period (Current Year)

2 3
Total 2+3 General Account  Separate Accounts
1.  Debt — — —
2. Funding Agreements 459,535,954 459,535,954 —
3. Other — — —
4. Aggregate Total (1+2+3) 459,535,954 459,535,954 —

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

c.  FHLB - Prepayment Obligations

Does the company have prepayment
obligations under the following

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

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

a.  Defined Benefit Plan

4. Components of net periodic benefit cost. Not applicable.

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

Liabilities, Contingencies, and Assessments. No Change.

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

C.  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 March 31, 2023
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Industrial & miscellaneous — 16,709 — — 16,709
Bonds: Foreign government — 175,953 — — 175,953
Bonds: Exchange traded funds 1,766,905 — — — 1,766,905
Common stock: Unaffiliated 140,752,705 — 515,844 9,536,043 150,804,592
Preferred stock — 13,395,637 — — 13,395,637
Other invested assets: Residual tranche,
fixed income — 7,320,606 — — 7,320,606
Derivative assets: Options, purchased — — 38,827,181 — 38,827,181
Total assets at fair value 142,519,610 20,908,905 39,343,025 9,536,043 212,307,583
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — — (25,533,149) — (25,533,149)
Total liabilities at fair value — — (25,533,149) — (25,533,149)
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(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Quarter Ended at 03/31/2023

Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2023
a. Assets
Common stock:
Unaffiliated 515,844 — — — — — — — — 515,844
Derivative assets:
Options,
purchased 22,763,336 — — 6,101,397 — | 10,039,331 — — (76,883)| 38,827,181
Total Assets 23,279,180 — — 6,101,397 — | 10,039,331 — — (76,883)] 39,343,025
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2023
a. Liabilities
Derivative
liabilities:
Options, written (14,321,175) — — (4,077,474) — — | (7,134,500) — — | (25,533,149)
Total liabilities (14,321,175) — — (4,077,474) — — | (7,134,500) — — | (25,533,149)

(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.
(4) Included in Level 2 are NAIC 6 rated industrial and miscellaneous and foreign government bonds. The fair value of these instruments
have been determined through the use of third-party pricing services utilizing market observable inputs.

The fair value of common stock included in Level 3 has been determined by broker quotes.

The fair value of preferred stock included in Level 2 has been determined by utilizing market observable inputs from third-party
pricing services.

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.

Derivative instruments included in Level 3 consist of options on the S&P 500 Index and Goldman Sachs Multi-Asset Class index and
are valued using a valuation model and inputs from outside sources. The models include the Black-Scholes-Merton model for point to
point options, spreads and average (SPAV) algorithm model for monthly average options and a Monte Carlo model monthly cap
(cliquet) options. The SPAV model is provided by Financial Engineering Associates of Berkley, California.

The assumptions used to determine the fair value of derivatives in Level 3 are derived from outside sources. Bloomberg Investment
Services supplies the S&P Index level, the dividend yield and the London Interbank Offering (interest) Rates (LIBOR). Investment
banks supply estimates of the implied volatility surface. Other than interpolation of the interest rates and implied volatility rates all
inputs are provided by the outside sources.

B.  Not applicable.

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

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

Bonds 3,941,472,237 4,309,838,704 37,246,474 3,839,806,453 64,419,310 — —
Common stock: Unaffiliated** 176,721,592 176,721,592 166,669,705 — 515,844 9,536,043 —
Preferred stock 13,395,637 13,395,637 — 13,395,637 — —
Mortgage loans 714,340,711 778,368,741 — — 714,340,711 — —
Cash, cash equivalents, & short-term

investments 34,694,325 34,686,005 34,694,325 — — —
Other invested assets: Surplus notes 49,189,816 50,391,209 — 49,189,816 — —
Other invested assets: Residual

tranche, fixed income 7,320,606 7,320,606 — 7,320,606 — —
Securities lending reinvested

collateral assets 20,450,975 20,450,975 20,450,975 — — —
Derivative assets 38,827,181 38,827,181 — — 38,827,181 — —
Life and annuity reserves for

investment-type contracts and

deposit fund Tiabilities (510,534,194), (516,885,724)| — — (510,534,194) — —
Fixed-indexed annuity contracts (1,108,438,444) (1,183,760,771) — — (1,108,438,444) — _
Derivative liabilities (25,533,149 (25,533,149) — — (25,533,149) — —
Cash collateral payable (8,300,000)) (8,300,000)) — (8,300,000)) — —
Securities lending liability (96,830,491) (96,830,491)| — (96,830,491) — —

**Includes FHLB common stock which is held at cost.

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, we do 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
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conclusions about the Company’s business, its value or financial position based on the fair value information of financial instruments presented

below.

Debt Securities, Surplus Notes, Residual Tranche, and Equity Securities

The fair values of actively traded debt securities, asset/mortgage-backed securities, and surplus notes 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 value of common stock included in Level 3 has
been determined by broker quotes. For investments utilizing NAV, see Note 20E for a description.

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.

Securities Lending Reinvested Collateral Assets

The fair value of securities lending reinvested collateral assets are from third-party sources utilizing publicly quoted prices.

Derivative Instruments

The fair values of free-standing derivative instruments, primarily call options, are determined through the use of valuation models incorporating
significant unobservable inputs, including projected discounted cash flows, applicable swap curves and implied volatilities.

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

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.

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.

The fair value of liabilities for fixed indexed annuities is based on embedded derivatives that have been bifurcated from the host contract. The fair
value of embedded derivatives is calculated based on actuarial and capital market assumptions reflecting the projected cash flows over the life of
the contract and incorporating expected policyholder behavior. The host is adjusted for acquisition costs with revised accretion rates.

Cash Collateral Payable

The payable represents the obligation to return cash collateral the Company has received relating to derivative instruments. The fair value is
based upon the stated amount.

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.

Assets that use a net asset value (NAV) as a practical expedient consist of an investment in a business development corporation as defined by the
Investment Company Act of 1940. The investment can be sold or transferred with prior consent from the corporation. The NAV for this
investment is $14.89. The Company does not intend to sell any investments utilizing NAV.

Other Items. No Change.

Events Subsequent. No Change.

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]
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(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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(3) 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

Prior Year
Accrued
Less
Payments Payments
(Col 1-3) (Col2-4)

To Prior
Year
Balances

To Prior
Year
Balances

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

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

1 2

3 4

5 6

7 8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable) Ref

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

(4) 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

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Written Before Dec 31 of
the Prior Year

Prior Year
Accrued
Less
Payments Payments
(Col 1-3) | (Col2-4)

Prior Year
Accrued
Less

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col1-3+
7

Cumulative
Balance from
Prior Years
(Col2-4+
8)

1 2

3 4

5 6

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

(5) 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 (4-95)

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)cl
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

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

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

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 MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b et b ettt et e eae e e h e e e h e e sh e e b e e bt e bt e a bt e mbeeabeeaeesheeebeeabeenbeebeenbeenbeannennne
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

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 F= (=N o] i =g Lo L RSPV RRR

Yes[ ] No[X]

Yes [ ] No[ ]

Yes[ ] 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
[ e I 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? ............ccocoiiiii 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? ..........ccoiiiiiiiiii e

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

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? .............cccccooiiiiiiiiiiiiciis

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

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

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees

Yes[ 1 No[X]

I N[ 1 NALX]

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2017

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
61 SO S S TSRS PPN

05/30/2019

By what department or departments?
(@3 el D= o= i o T=T o Aoyl 1g T U =T o Lo PP PPR 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? ........oiiiiiiiie et

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[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
W&S Brokerage Services, INC. ....ccccoeieiiveiiiivcieicieeeeeee e Cincinnati, Ohio ... YES....
Fort Washington Investment Advisors, Inc. ....cccoovevivieieiiviiiicnenies Cincinnati, Ohio .. YES....
Touchstone AdViSOrs, INC. oo Cincinnati, Ohio .. YES....
Touchstone Securities, Inc. ............... Cincinnati, Ohio .. YES....
Eagle Realty Capital Partners, LLC ... Cincinnati, Ohio ... YES....




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENLS.) ...........ccceeviiiiiriuereiiiieiiseiese et es et nses Yes [ ] No[X]
11.2  If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ............ccoo i $..

13.  Amount of real estate and mortgages held in short-term investments: ..............c.ccoceeee.

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

14.2 If yes, please complete the following:

1 2

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

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

91,070,316

..92,906,245

oL Le e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ..93,652,809 91,828,464

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........ccueiiiiiiiiiiiieiieeeee e e D oo D
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? ..............ccccuiiiiiiiiiiiiiiiiccc e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccoeiiiiiiicnene Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... .... 96,297,054
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .... 96,383,309
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveveeecueueeeieeeeceeeeeeeeeee et et $ e 96,830,491
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette 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 [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
BANK OF NEW YORK MELLON .. ONE WALL STREET NY NY 10286
FEDERAL HOME LOAN BANK .... CINCINNATI OH 45202
FEDERAL HOME LOAN BANK .......oiivececececeee ettt INDIANAPOLIS IN 45240 .....ooeieieeeeeeeecee e

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ...... Yes[ 1 No[ X]

If yes, give full information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

FT WASHINGTON INVESTMENT ADVISORS

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.....

Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.covvereceienininscecene Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
Commission ... DS....

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

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..iiiiiiiiiie ettt ettt et et et e et et et e e enean Yes[ 1 No[X]

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

Has the reporting entity self-designated PLGI SECUMIES? ............cccoiiiiiiiiiiiii s Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes [ X] No[ ]
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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= SRS B
B B oYy o oYL= T 1Y o] o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt et s et et e s et et et et eseae s es e s et e ae b e s e s e ss s s e s et et et et esesess s st et esesesesesnssasasesasesesesn B 778,368,741
1.14 Total Mortgages in GO0 SANGING .......c.c.evvreeeeeeeieeeceeteteeeeeeeaetetese s s saeae e s s s e sete s s s s assesesessssassesesassassssesesesnssansssssannans $ 778,368,741

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn 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

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoriuruereieeeececee e eeceeae e $ 778,368,741

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

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas 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 .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.c.cccoevevune.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 FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses 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.ovvicuceeeeeeeeeceee ettt es e ae e s s s s e sesensananeesnas Yes [ ] No [ I NAT ]

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette 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 MARCH 31, 2023 OF THE The Lafayette Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees 2 Through 5 Contracts
1. AlabamMa ..o AL e b s 1,173,963 | 5,775 [ (U SORTRRRRSRORRUI IR 1,179,738
2. Alaska ......cccooiiiii AK b 101,844 D e U e
3. Arizona..... .. AZ
4. Arkansas .. .. AR ....b2z, e 90,047 [ U e
5. California .. ... CA ... 14,004,194 |.
6. Colorado ...... ... CO 5,173,836 |.
7. Connecticut .. . CT 2,444,663 |.
8. Delaware ............. ... DE ....198,394 |.
9. District of Columbia . . DC 2n381,279 288,005 [ O e o , ..
10.  Florida .. .. FL 8,718,247 |. .10,783,024 |..
11.  Georgia .. GA 3,426,89% |. ...5,780,919 |..
12.  Hawaii .. . HI 2,137,206 |. .. 2,514,074 |..
13.  Idaho .... . ID 1,338,176 |. ..1,931,114 |
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... A b 085,302 200,020 [ 9, 12U [ |
17. Kansas . ... KS
18.  Kentucky ......oocvviiiiiiiii KY [ b s 1,045,801 | 147,780 |09
19.  LouiSiana .......ccceeeiiiiiiiiie e LA [ b e 1,028,090 [nnninnnnl090, 000 v O e [
20. Maine .......
21.  Maryland
22. Massachusetts .............cccoiiiiiiis MA o b e 2,700,009 [ 1,807,780 (o 0,07 | e
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25.  Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana
28. Nebraska ..
29. Nevada ........ . . , ..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fe..646,468 |.................380,305 | 2,434 | [ 1, 029 207
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ e b [ 4,689,220 ... 375,674 [ 2,188 [ [ 5,067,082
32.  New Mexico . ..923,139 |..
33. New York ..... ..554,843 |..
34. North Carolina .. .. 5,147,405 |..
35. North Dakota
36. Ohio ...cceeuee
37. Oklahoma .
38, Oregon .....cocceceveevereeereeenseeseesesenesrenennes. OR oveenee Lo e 772,949 [ 37,989 [t O s oo .0
39. Pennsylvania ... .0
40.  Rhode IS1and .........cccceevveeneeneenneneniennees RE e L [ 684,706 [ 90,997 o883 o o .0
41.  South Carolina . .0
42, South DaKota .......cccceeeeveevevereseeseesereseiene SO [ L foe000299,024 [0 9,300 [ 0 o e .0
43. Tennessee ... .0
44, Texas ....... .0
45.  Utah ..... .0
46. Vermont . .0
47, VIFGINIA v 0
48.  Washington ........cccceerieueieieieieeeeee s 0
49.  West Virginia .0
50. Wisconsin .... . .0
51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
o = 0 O O O £
91.  Dividends or refunds applied to purchase paid-up
additions and annuities..............cooooi fo XXX 020,190,474 | 1,902 | U 20,107,040 [
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoceeeveeeeeeeieneees foeees XXX cciii e i e e e U L
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... K .
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis 0 Joeeeerrnereeieens 0 focciiiien 0 s O e 0 e 0
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 158,742,669 |.
96. Plus Reinsurance Assumed..............ccoceeveeiiiiieenne e XXX o ..
97  Totals (All Business).... . 158,742,669 |. ....... 186,373,658 |..
98. Less Reinsurance Ceded...........ccoevvvvervreeerenneensfoveees XXKeoooon e 9,083,320 |....ooovveeene 19,767 oo 91,693 | o 9,194,780
99. Totals (All Business) less Reinsurance Ceded 149,659, 349 177,178,878 990,081,502
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. .. 149,734 |..
58002. ...ocooiciiiiiiieeins
58003, ..iiiiiiieiiie e ssreessnees e ssoneees XX owirin [ fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvvevirieririeienieienisieesieesieesneese o XX oo (U TN [V R 0 oo 0 o (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 149,097 300 337 149,734 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeiieririeienieienisienesieesieeseeese o XX oo (U TN [V R 0 oo 0 o (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ceeveueeereieseeieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 7

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

11
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

NAIC# TIN#
PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER) 31-1732405
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER) 31-1732404
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER) 84-3195821
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER) 65242  35-0457540
SUBSIDIARY - LLIA, INC., OH (NON-INSURER) 35-2123483
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER) 70483  31-0487145
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER) 92622  31-1000236
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER) 31-1328371
SUBSIDIARY - W&S BROKERAGE SERVICES, INC., OH (NON-INSURER) 31-0846576
SUBSIDIARY - WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER) 31-1334221
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER) 99937  31-1191427
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER) 74780  86-0214103
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER) 75264  16-0958252
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER) 70939  13-2611847
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER) 43-2081325
SUBSIDIARY - WESTERN & SOUTHERN INVESTMENT HOLDINGS, LLC, OH (NON-INSURER) 06-1804434
SUBSIDIARY - EAGLE REALTY GROUP, LLC, OH (NON-INSURER) 31-1018957
SUBSIDIARY - FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER) 31-1301863

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group ........ccccoeeenn [ueeen 00000 .... |88-3192792 .. 2378 Park Holdings, LLC ..cooovcvveenieeiiiene LOH] e NIA....... WS Real Estate Holdings LLC ... . [Ounership.. ..94.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn |euee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvvvmeeiiieieiieeieeieieeeeees . Ownership.. ..1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 .... |88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ounership.. .4.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oovvviviiiiiiiianens . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiieiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvriiennes . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMALL NEA e | e Ownership . | Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] s NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn |oeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvvriiiiiiiiiieeiieeieieeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd OH....of oeens NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . T NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ LT NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . .| Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC ..........vvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoevenr funeee 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvveiveeninenne WS CEH LLC e Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccuveen |eeee 99937 ....|31-1191427 .. Columbus Life Insurance Co ......eeevveeeeeeeeenne | oo OHeeeis ] eeeeee PR [ oo OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC ............ WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuveen | e 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC ... . |NP Cranberry Hotel Holdings, LLC .. . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. . . | Western-Southern Life Assurance Co . | Ownership.. .. |Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-2681473 .. Day Hill Road Land LLC .....ccovveeeeeeeeeeieeeennn . WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonis
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC OH.....f...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee enis
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. OH.....foeees NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee oein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC ........cccevveeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvvvees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ 00| e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoooiiiiiinnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccccennn |.ee 00000 ....|46-1383159 .. Emerging Markets LLC .....ccccooiiiiiiiniinnnnnses The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....[Western & Southern Mutual Holding Co .




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

L€l

3 4 13 14 15
Type If
of Control Control
(Ownership, is Is an
Name of Securities Board, Owner- SCA
Exchange Management, ship Filing
NAIC if Publicly Traded Names of Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Number RSSD CIK International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|46-1383159 .. Emerging Markets LLC .....ccooeennnnnniiiiiinnnnne Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group ...........cccccce. [ueeee 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group ..........cceeeeees funnee 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Integrity Life Insurance Co .........cceenne. Ownership . |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..| Western-Southern Group ..........ccceeees [unnee 00000 ... |87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC .... WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|47-5482199 .. Fabric Technologies, INC. ..coovvvvvveiiiiieennnns . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeers [ s 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Llfe Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Ownership.. ..37.050 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Integrity Life Insurance Co ... .... | Ownership.. .. 4.160 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC .. Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeens [nnn 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance Co .........ccuvunee. Ownership.. ..20.050 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [ s 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........... [ .. OHecoos] e e NTAL s [ oo Ownership.. ..18.600 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nns 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . Western & Southern Financial Group, Inc. . |Ownership.. ..25.840 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestlc Fund LP
..|Western-Southern Group ........ccceeeeeees [onns 00000 ... |47-3243974 .. | ioiiiiiiiiiis | ereeiiiiiiiiien | eeeeeeeeeeeee e eieeien | s Western & Southern Financial Group, Inc. . |OWNership.........cccueeeueueeeuennnnnnnnns ..99.990 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestic Fund
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP LP e OWnership....oooeeeeeeeeeeeeeeeeeee e 99.470 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Columbus Life Insurance Co .... Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .| Integrity Life Insurance Co ... Ownership.. . | Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC . [National Integrity Life Insurance Co .. | Ownership.. . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .......ooo. [ OHuis ] e e e NTA L oo Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Western-Southern Life Assurance Co Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|27-0116330 .. Fort Washington High Yield Invt LLC 1 ... o OHeeeis] ceeec e NTA e e OWNErship..cooeeeeeeeeeeeeeeee e ..21.900 ....|Western & Southern Mutual Holding Co . |....NO......
Western & Southern Investment Holdings LLC
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|31-1301863 .. Fort Washington Investment Advisors, Inc. ... |..OH....]eooeee NIA o [ oo Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|52-2206041 .. Fort Washington PE Invest Il LP ................ Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|52-2206041 .. Fort Washington PE Invest 11 LP ... [ o OHe ] et e N e Ownership.. .. 7.630 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ..ooooveeeeeees [ OHeis ] et e N e Ownership.. ..45.280 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....| 16-1648796 .. Fort Washington PE Invest Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....| 16-1648796 .. Fort Washington PE Invest Ownership.. ..35.410 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|81-1722824 .. Fort Washington PE Invest FWPEI 1X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [onnn 00000 ....|81-1722824 .. Fort Washington PE Invest . | Ownership.. ..99.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI 1X GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC . Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..[Western-Southern Group .........coeeeeeee. [.nnns 00000 .... | 811710716 .. | ..ocoovvvvrens | eevririiiinnnnns Fort Washington PE Invest IX-LP ... [ OHo ] NTA e e Ownership.. ..2.160 .... [Western & Southern Mutual Holding Co . |....NO......
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..|Western-Southern Group ...
..|Western-Southern Group .

..|Western-Southern Group .

cel

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

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|87-3834210 .| .ievevvvviiens | eereeeeiiiiiieen | e Fort Washington PE Invest SM Il ................ LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|87-3834210 .| .ievvvvvviiees | eeeeeeeiiiiiiien | e Fort Washington PE Invest SM Il ................ LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..25.300 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee ins

..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|87-3815473 .. Fort Washington PE Invest SM II-B-LP ......... LOH ] NEA e | e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..98.130 ....|Western & Southern Mutual Holding Co .
..... 00000 .... [87-3815473 .. . |Fort Washington PE Invest SM I1-B-LP .. .. OH.....]......NIA....... [FWPEI X GP, Ounership ..0.500 .... [Western & Southern Mutual Holding Co .
..... 00000 ....|87-3835610 .. Fort Washington PE Invest SM II-K . |FWPEI X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... FWPEI V GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... e OHe] e NIA....... Ownership ..41.900 ....|Western & Southern Mutual Holding Co . |....NO.....|.ccee inn
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP ... LOH ] NIA....... FWPEI VI GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP LOH ] NIA....... Ownership ..24.820 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee nis
..| Western-Southern Group ........ccccoveern [uneee 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP LOHe] e NIA....... FWPEI VI GP, LLC Ounership ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP ............... L OH] e NIA....... Ownership ..27.990 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee oin
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP ........... LOH ] NIA....... FWPEI VIII GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis

The Western and Southern Life Insurance Co

..... 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP . Ownership.. ..99.490 ....|Western & Southern Mutual Holding Co .

..| Western-Southern Group ........ccccoveern [unees 00000 .... |35-2485044 .. Fort Washington PE Invest VIII-LP ... FWPEI VIT1 GP, LLC .... Ounership ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nns 00000 .... | 35-2485044 .. Fort Washington PE Invest VIII-LP .............. L OH] e NEA e | e OWNErship..coeeeeeeeeeeeeee e ..24.680 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee een
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeieeieeeeeie e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
...|Western-Southern Group .........ccoeeeeees [onnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NIA....... FWPEL X GP, LLC oo OWNErship..cooeeeeeeeeeeeeeeee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|.ccee ein
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NIA....... OWNErship..cooeeeeeeeeeeeeeeee e .. 4.660 .... |Western & Southern Mutual Holding Co . |....NO.....|cccee een
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP ... Ownership ..99.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .. |FWPEI X GP, LLC Ownership.. .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859775 .. Fort Washington PE Invest XI-K . . |FWPEI X GP, LLC .. Ownership.. .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP .... FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ................. e OH ] N e Ownership .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|83-1036934 .. Fort Washington PE Invest X-S ................... . FWPEI X GP, LLC Ownership . | Western & Southern Mutual Holding Co .

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

..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [26-3806629 ..
..... 00000 .... [26-3806629 ..
..... 00000 .... [26-3806629 ..

Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest VLP ...
Fort Washington PE Investors V-VC, L.P. . .. |FWPEI V GP, LLC
Fort Washington PE Opp Fund II, L.P. ......... LOH ] NIA....... Fort Washington PE Invest VLP ...
Fort Washington PE Opp Fund II, L.P. .. L OH] e NIA....... Fort Washington PE Invest VI LP
Fort Washington PE Opp Fund I1, . |Fort Washington PE Invest VII LP .

. |Fort Washington PE Invest V LP
FIPEI V GP, LLC

. | Ownership..
Ownership
Ownership
Ownership..
Ownership
Ownership
. | Ownership..

..|Western-Southern Group ........ccceeeeeees [onnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund I1, FWPEO 11 GP, LLC Ownership . | Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [onnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund Il, L.P. ......... L OH] e NEA e | e Ownership ..9.940 .... |Western & Southern Mutual Holding Co . |....NO.....|cccee ein
..|Western-Southern Group ........ccoeeveeers [nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... Fort Washington PE Invest VII LP ............ Ownership .. 3.750 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund I11, L.P. ........ L OH] s NIA....... Fort Washington PE Invest VIII LP .. . | Ownership .. 3.180 .... |Western & Southern Mutual Holding Co . |....NO.....|eceee nin
..|Western-Southern Group .........cceeeeeee. fonnis 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ L O NIA....... FWPEO 111 GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO.....]eeee ..on.
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..|Western-Southern Group
..|Western-Southern Group .
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group .
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group .
..|Western-Southern Group

€cl

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|90-0989164 .. | ..ceeevvvreees | eermrrmirrininnn | e Fort Washington PE Opp Fund I11, L.P. ........ L OH] e NEA e | e OWNErship..ccoeeeeeeeeeeeeeeee e ..2.160 .... |Western & Southern Mutual Holding Co . |....NO.....|cccee oein
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 .... | 371736757 .| teeeeeeeeeeees | eeveeeeieiiiiien | i Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NEA e | e Ownership ..84.030 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
..| Western-Southern Group ...........cccccce. [ueeee 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. ......... LOH] NIA....... FWPEO IV GP, LLC .. . | Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... LOH ] NIA....... FWPEO 1V GP, LLC .. .. | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. Ownership.. ..99.400 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. FWPEO 1V GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .

..... 00000 .... [87-2353885 ..
..... 00000 .... [47-1922641 ..
..... 00000 .... [81-1698272 ..
..... 00000 .... [87-1225842 ..
..... 00000 .... [87-3616440 ..
..... 00000 .... [20-4844372 ..
..... 00000 .... [26-1073669 ..
..... 00000 .... [27-1321253 ..
..... 00000 .... [46-3584733 ..
..... 00000 .... [83-0980611 ..
..... 00000 .... [87-3656912 ..
..... 00000 .... [26-3806561 ..
..... 00000 .... [46-2895522 ..

Fourth and Pike Apartments, LLC WS Real Estate Holdings LLC ... Ownership..
Frontage Lodge Investor Holdings, LLC . . .. |WS Real Estate Holdings LLC ... . | Ownership..
FWPEL I1X GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee . Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI Mauna Kea GP, LLC .... Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI SM |1 GP, LLC Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI V GP, LLC Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI VI GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI VII GP, LLC Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI VIII GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI Fort Washington Investment Advisors, Inc. |Ownership..
FWPEI Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO I GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO 111 GP, LLC Fort Washington Investment Advisors, Inc. |Ownership..

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

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|85-1463366 .. FWPED 1V GP, LLC .ooeeeeeeeeieiiieeeeeeeeees . Fort Washington Investment Advisors, Inc. |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [ i 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...ccceeiiiniiniinnnee L OH] e NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [ i 70939 ....| 13-2611847 .. Gerber Life Insurance Company Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|82-2495007 .. Grand Dunes Senior Holdings, LLC . .. |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [ i 00000 .... | 88-3437673. Hampton Roads 0z Fund ............. . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|88-4269012 .. Henley Residences Holdings, LLC .. WS Real Estate Holdings LLC ... Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........cceeeeeees [ oenns 00000 ....|92-1556010 .. Hunters Creek JV, LLC WS Real Estate Holdings LLC Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 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
..|Western-Southern Group ........cceeeeeeers [nnnn 74780 ....|86-0214103 .. Integrity Life Insurance Co ........ccceeeunnnnnn L OH] N Y Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 .... | 34-1826874 .. IR Mall Associates LTD ...ccoeeeeeeeieeiiiiieiienns LRl NEA e | e Ownership ..49.500 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........ccoeeeeees [oenns 00000 .... | 85-3569568 .. Jomax Holdings, LLC .......eeveeemeiiiiiiiiiiiiiines LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|83-1797000 .. Keller Hicks Inv. Holdings, LLC ................ LT NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|87-2435757 .. Kemah Holdings, LLC WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|31-1705445 .. LaFrontera Holdings, LLC ... . |WS Real Estate Holdings LLC Ownership.. .74.250 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings,LLC P | WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|35-2123483 .. LLIA, INC. wiviviiiiiiiiieiieeeeeeeeeeeeeees . OH..... e The Lafayette Life Insurance Co ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC . | FLo e WS Real Estate Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|47-2577517 .. Lytle Park Inn, LLC .ooovvriiiiiiiiiiiiiiiiiieeeeees . OH..... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-3966673 .. Main Hospitality Holdings .... . OH.... .. |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeveeers [nnn 00000 ....|83-4499681 ..| .. .. |Manchester Semmes 0Z Fund 11, LLC .............. . AL..... WS Real Estate Holdings LLC ... . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [onnn 00000 ....|83-4582162 .. | ..eeeveeveeies | eererreririiinen | e Manchester Semmes 0z Fund, LLC .................. VAL WSLR Holdings LLC ...ccovveveiriiiiiiiiiiiiiieeeees OWNErship..coeeeeeeeeeeeeee e ..98.000 ....|Western & Southern Mutual Holding Co .

Mauna Kea Taft-Hartley Partners (ERISA),

..| Western-Southern Group .........ccceeeens [oeeen 00000 ... [87-1271007 .| .coeevvvereee | cvveeiiveeiiies [ eviiiiiiieiie e LP i SOHL NIA....... FUWPE| Mauna Kea GP, LLC ........ccoueernennns Ownership....coeeeiiueeeiieeeiieecie .. 0.500 ... |Western & Southern Mutual Holding Co . |...NO......]..c.. .....
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Vel

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

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

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

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

..|Western-Southern Group
..|Western-Southern Group .
..|Western-Southern Group .
..[Western-Southern Group

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
...|Western-Southern Group .........ccoeeeeees [ onnn 00000 ....|84-2984546 ..| .. .. |Nashville Hotel JV LLC ..oovvrvriiiiiiiiiiiiieeees LN e WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oiis
...|Western-Southern Group .........cceeeeeees [ onns 75264 ....|16-0958252 .. National Integrity Life Insurance Co .......... LNYL T Integrity Life Insurance Co ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee enn
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|02-0593144 .. North Pittsburg Hotel LLC L PAL NIA....... WSALD NPH LLC Ownership.. ..37.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .... LPALL NIA....... WS Real Estate Holdings LLC ... .... | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee ein

The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|31-1338187 .. OTR Housing Associates LP .........ccceeeeveeeenes L OH] e NIA....... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
...|Western-Southern Group ........ccceeeeeees [onnn 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... |..OH.....]...... NIA....... Integrity Life Insurance Co ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonis
...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|88-2122016 .. Piney Plains Holdings, LLC LNC....] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO.....|.ccee oein
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC .. L CA ] NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund I, LP |..NY.....|...... NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ o SCe] e NIA....... WS Real Estate Holdings LLC ... .... | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
The Western and Southern Life Insurance Co
...| Western-Southern Group ...........ccccces [uuees 00000 ....|34-1998937 .. Queen City Square LLC L OHL] NIA....... Ownership.. ..99.750 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC . W NC ] NIA....... WS Real Estate Holdings LLC ... .... | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .............. L CA] e NIA....... WS Real Estate Holdings LLC ..........ccceeeees Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO.....|.ccee oenn
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [onnn 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... PR | EURN DU NIA....... Ownership ..99.990 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee ein
...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|88-2173335 .. RealTerm Logistics Fund IV, LP .....ccceeeennnns . Ownership.. ..2.900 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|82-2188516 .. Revel Investor Holdings, LLC ..................... . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC ... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [27-3564950 ..
..... 00000 ... |83-2295656 ..
..... 00000 .... [81-3538359 ..
..... 00000 .... |26-2348581 ..

Seventh & Culvert Garage LLC ...
Sixth and Saratoga NW, LLC ...
Stout Metro Housing Holdings LLC .
Summerbrooke Holdings LLC .......ccccccounnnnnee

.. |WS Real Estate Holdings LLC
.. |WS Real Estate Holdings LLC
. |WS Real Estate Holdings LLC
WS Real Estate Holdings LLC ... .
The Western and Southern Life Insurance Co

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

Ownership..
Ownership..
Ownership..
Ownership..

..... 00000 .... |26-4291356 ..
..... 00000 .... [88-2045113 ..
..... 00000 .... |92-1386297 ..
..... 00000 .... [88-4406810 ..
..... 00000 .... |88-2894738 ..
..... 00000 .... [83-2672383 ..

Sundance Lafrontera Holdings LLC ....
TA Dakota Land Partners, LLC
TA Four Lakes Land Partners, LLC
TA Loretto Land Partners, LLC ..
TA Sawmi |l Land Partners, LLC .
Tamiami Senior Inv. Holdings,LLC .

Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..

..62.720 ....|Western & Southern Mutual Holding Co .
..62.000 ....|Western & Southern Mutual Holding Co .
..67.000 ....|Western & Southern Mutual Holding Co .
.67.000 ....|Western & Southern Mutual Holding Co .
.62.000 ....|Western & Southern Mutual Holding Co .
..98.000 ....|Western & Southern Mutual Holding Co .

WS Real Estate Holdings LLC ...
WS Real Estate Holdings LLC ...
.. |WS Real Estate Holdings LLC
. |WS Real Estate Holdings LLC
WSLR Holdings LLC
The Western and Southern Life Insurance Co

..... 00000 .... [88-3631372 ..
..... 65242 ....|35-0457540 ..
..... 70483 ... [31-0487145 ..
..... 00000 ....|83-2300724 ..
..... 00000 .... [83-3418626 ..
..... 00000 ....|31-1394672 ..
..... 00000 .... [47-6046379 ..
..... 00000 .... |88-3000843 ..

The Cincinnati Equity Fund [I1, LLC .........
The Lafayette Life Insurance Co .
The Western and Southern Life Insurance Co .. |..
Three Choopt AA Inv. Holdings, LLC .
Timacuan Apt. Holdings,LLC
Touchstone Advisors, Inc. ......cccccecceeeeeenne .
Touchstone Securities, Inc. .
Town Madison Holdings, LLC

.. 9.580 .... |Western & Southern Mutual Holding Co .
100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
..98.000 ....|Western & Southern Mutual Holding Co .
..98.000 ....|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
100.000 ...|Western & Southern Mutual Holding Co .
..47.000 ....|Western & Southern Mutual Holding Co .

Ownership..
Western & Southern Financial Group, Inc. . |Ownership..
.|Western & Southern Financial Group, Inc. . |Ownership..
WS Real Estate Holdings LLC ... Ownership..
WSLR Holdings LLC Ownership..
IFS Financial Services, Inc. .......cccceue.e. Ownership..
.| IFS Financial Services, Inc. Ownership..

WS Real Estate Holdings LLC ... .... | Ownership..
The Western and Southern Life Insurance Co
Tri-State Fund 11 Growth LP ........ccceeeeeennns e O] e N A e Ownership..
Tri-State Fund Il Growth LP . .| Tri-State Ventures I, LLC . . | Ownership..
The Western and Southern Life Insurance Co
......................................................... Ownership..
.| Tri-State Ventures, LLC ..... veveeeeee. | Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..

..... 00000 .... |20-5542652 ..
..... 00000 .... [20-5542652 ..

..29.840 ....|Western & Southern Mutual Holding Co .
. 0.500 .... |Western & Southern Mutual Holding Co .

..... 00000 .... [31-1788429 ..
..... 00000 ....|31-1788429 ..
..... 00000 .... [20-5542563 ..
..... 00000 ....[31-1788428 ..

Tri-State Growth Captial Fund LP ...............
Tri-State Growth Captial Fund LP
Tri-State Ventures Il, LLC
Tri-State Ventures, LLC ....

..12.500 ....|Western & Southern Mutual Holding Co .
. 0.630 .... |Western & Southern Mutual Holding Co .
100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|[Western & Southern Mutual Holding Co .
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|92-1339411 .| tooiiiiiiiiiis | i | e TruAmerica Workforce Housing Fund I1-A, LP . |..FL.....]...... NIA....... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .. 6.300 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee onis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP .......... . Ownership ..11.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |euee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings,LLC .... .| Integrity Life Insurance Co . .. | Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |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 .........cccceuvenn | eeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings,LLC .... The Lafayette Life Insurance Co . | Ownership ..29.630 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC . . | Western-Southern Life Assurance Co . .. | Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|36-4107014 .. Vinings Trace WS Real Estate Holdings LLC ..........ccceeeees Ownership ..99.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|82-1665321 .. W Apt. Investor Holdings, LLC .... WS Real Estate Holdings LLC ..........cceeeeees Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 .... | 31-0846576 .. V&S Brokerage Services, Inc. ....... . | Western-Southern Life Assurance Co . . | Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... Western-Southern Life Assurance Co .......... |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC ................ WSLR Holdings LLC ...ccevveeeriiiiiiiiiiiiiiineees OWNErship...oceeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UP....... Western & Southern Mutual Holding Co ....... ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. | .. OH.....] e e NIA oo [ ooeeeee Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co ... Western & Southern Mutual Holding Co Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuunn |eeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co .. L OHe] e IA........ Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-2820067 .. WS CEH LLC .... . |WS Real Estate Holdings LLC . . | Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804432 .. WS Real Estate Holdings LLC .. LOH ] NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oiis
0836 ...|Western-Southern Group ........ccccoeeenn [ueeen 00000 ... |33-1058916 .. WSALD NPH LLC LPAL] NIA....... WS Real Estate Holdings LLC . Ounership ..50.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-0360272 .. WSL Partners LP ..ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-0360272 .. | ..eeeevevvvees | eereeeeeeiiiiien | e WSL Partners LP ..oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees LOH ] NEA e | e ONNErSNIP.ceeeeeeieiieeiiieeeeeeeeeeeeee ..95.500 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

6 5 2 4 2 2 0 2 3 4 9 0 0
6 5 2 4 2 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 2 4 2 2 0 2 3 4 4 5 0 0 01
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 2 4 2 2 0 2 3 4 4 17 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 2 4 2 2 0 2 3 4 4 8 0 0 0 0 A

o
—

0 1
0 1

o
—

o
— T E—

14



STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Uncashed drafts and checks that are pending escheatment to the state ... o 733,330 [ 811,971
2597.  Summary of remaining write-ins for Line 25 from overflow page 733,330 811,971

15




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year's depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar ...........ccocuviiiinininieiini e
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

(decrease)

............... 806,145,495

1,378,502
8,789,228

778,368,733

............... 644,694,581

...220,607,792
... 16,225,968

806, 145,495

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

387,830,644

375,561,300

419,553,029

6,645,159
... 20,129,450

387,830,644

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2o o

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

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

(decrease)

12)

............ 4,422,687 ,447
283,590, 153
1,581,892
(787,105)

203,823,558
3,307,747

4,499,955,985

..2,059,978 |...

............ 4,208,143,420
...879,310,442
4,046,080
...(17,183,401)
(2,646,873)
...635,648,010
... 12,763,811

4,421,940,883

SI101
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SCHEDULE D - PART 1B

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

STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 2,115,272,400 |................ 225,032,031 | 202,453,264 |................. 45,879,884 |........... 2,183,731,057 [ e [ 2,115,272,400
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 1,847,245,216 |............ 1,408,118,642 |............ 1,385,386,887 |.....cccvvnve. (47,505,160)|............ 1,822,471,811 [ o e 1,847,245,216
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 248,113,208 |.....cccovovueenee 1,820,984 |...ocoovovnenee 9,411,747 | 10,310,537 |.coiecenne 250,832,982 |....oeeececeeieeieeerniees [ e 248,113,208
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 66,878,571 |...ccvvennee 12,371,209 |, 1,608,254 |.......o.c... (15,180,103)|.....cc.ccvuvece. 62,461,423 |....ooiiecicccnines o | 66,878,571
5. NAIC B () ittt ettt b et be s [rr e 16,195,083 |...coovcinee 4,524,700 |....oovvienne 5,124,478 |.......c..c....... 4,869,261 |..cceovnee 20,464,575 |.ooeieeeeeeereeeeees [ [ 16,195,083
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 266,447 0 70,355 (3,429) 192,663 266,447
7. Total Bonds 4,293,970,925 1,651,867,575 1,604,054,985 (1,629,010) 4,340, 154,505 0 0 4,293,970,925
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 1 U PP ST 0
INAIC 2 .ttt b et bttt e ket b et b et b bt bbbt ettt et ekttt et b et et n et nene [sree s 3,314,567 | [V 168,164 |......coovevnee (86,898)|......ccoovuenes 3,059,505 |...cvieieiiiiirieeniens et e 3,314,567
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 9,356,000 |....covieiieeiieieieiens [0 [V O 824,000 |......cccvnnve 10,180,000 [....oecececeeeeiricciriririniees [oeeeeeeeseseneeeieieeseneenees freeerereneeenenens 9,356,000
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN 0 e [ [ e 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 [V O 156,132 | 156,132 |..eeceeeecrirrniees oo seseeeene [rere e 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0
14, Total Preferred StOCK ..o 12,670,567 0 168, 164 893,234 13,395,637 0 0 12,670,567
15. Total Bonds and Preferred Stock 4,306,641,492 1,651,867,575 1,604,223, 149 (735,776) 4,353,550, 142 0 0 4,306,641,492

(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:
NAIC1 $ i 3,000,000 ; NAIC2 $ .cccvvverennee 27,315,801 ; NAIC 3 $

NAIC4 $ e i NAICS § e ; NAICG $..........




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 3,000,000 XXX 3,000,000 37,983
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 6,250,001 |.coocereeenne 16,036,785
2. Cost Of ShOr-term INVESIMENTS ACQUINET ..........c.ceuiiiiieieteteeeecceee ettt ettt s e as s st e s et eses e s s s sesesesesessansnssesesesans [eoesenenesnesseeeseeeneneneeaes (V1 9,247,223
3. ACCTUAN OF GISCOUNL ...ttt ettt ee s eseeeeee e eseseeeeeeseseseseseeeeeaeseseeeeee e e s eseeeeee e s e s eseeee 22 s eaeseeee s e s e sesesee e s e ansesesesesssanansees [esnssaciessesensacacseeannas [0 0
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciuiiieiereeeeeeceeietetet et eeeaeas ettt et eaeas s s s s et et et esese s s s st esesesessssssasssesesesessssassssseseseseanns [oesesssseseseseseneneeaeanesenas [V 3,390
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 3,250,001 |.ooeoieee 19,037,397
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 3,000,000 |...covenrnenne 6,250,001
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 3,000,000 6,250,001
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ..........ccuiiiiiiireuetiisiisesesessssssssssesesesessssssssesesessssssssesessssssssesesasesssssssasass  sbessssssssssesann 8,704,551
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cueviiiuiuiieieieiiieieieteieiesse ettt sssese st st ese s sssses ettt s e ses et s s ssssesesessssssssesesesssssssaesesanns ebesessstsseetana 2,966,754
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveurueuereiieiesesetetetsessesesesessssssesese s ssssesese s s ssssss et et s s s s eses et e s s asses et et s s s e s e s et et s s s sesesesesssssnsesesasans eheseestassstetana 4,452,881
S EST Y e N e T (0B To WIS £ 4 T=T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........cuiveviiiiieieieeteiei ittt et eese st et st es et se b st ees bbb s et se s s eb e s s e se s s e b bt s e s es e bbb s e sesebes s sssnsnsebe b s s snsnsntes febebesssscacees (2,395,338)
Considerations received/(Paid) ON tEIMINALIONS ............ccceeieiiiueieteiiiete ettt st s st e s ssesssesese s ssssssesese s ssssssesesesssssssesesesssssssesesesssssnsesesesanns | teebebesssnsstaseetanns 434,709
440 17251 o PP TP PP PTPOY

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

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............coiiiiiiiiiiii ittt bbb bbb bbbt bbbt bbb a eatesseasestesresresesaresreare e
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......c.ceuiiiurueieiieieieieteiieesese ettt ss s sesesenns aeeessseseesenns 13,294,139
Deduct NONAAMIIEA @SSELS ..........ciiiiiii bbb bbb b e e b e s b e s b e e E e s E e e E e e R e e E e e R e e E e e R e SR e R R R R e RS R e R R e e s AReeEeaEeeeeeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viiueuiiiiiiieieeieieiseesete ettt bbb ss bbbt s b en et es b s st et besan s ... 13,294,139

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.ia ittt ettt ettt et e et e e st e eae e e e e s e e aseenseeseeeaeeeaeeeseeaseenseans Saeessseessesssessesaanesaeeaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c..ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeieiiiiiiiis e
3.12 Section 1, COIUMN 15, PrIOT YEAI .....coiuiiitieiieie ettt sttt res eesbeeibe s e sa s e s se e s s sbeess eessesssessaessaeesaessressresareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiINUS ..........ccccoeieiiiiiiiis e
o S T Yor fo o g TR @0 (070 T T T oy To T Y= PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinNUS ..........ccccoeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........coco...quum.......... g ........ ... G ....... G .. — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 QGJUSTMENTS ...ttt ree s e eaeeaae e se e s h e e s b e e s b e e e b e st e as £ebeeabesasesaesshesshe s she s sheesbe Sesseesaeeaesaeeaaesaaesaaeeane e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiii it

Less:

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

4.22 AMOUNE FTECOGNIZEM ...ttt ettt ae e sbeesbeesaeasesassassaessaeesreas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieiti ettt res sheeibee s e s s e e b e b e st e s ae s shesbesabesassaessae s e sreesneas

18] o) o) =TI (I Lo o o T UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PIIOT VAT ........coiuiiiiiiii ettt ettt e e et ae e bt e eheeeb e e bt e bt ea bt eabeeaeesh e e eh e e eheeeb e e b e e abeembeenbeen Semeesseesaesanesaaeeaaessaeannens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oouiiiiiiiiee ettt ettt e st e st es Semeeseeaesae s s e saaesaaesneens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt et a e e e et e e s e e e st e e bt e nseens Sheessaeeseeaseesseesaeesaeseaeenes

Deduct total nonadmitted amounts
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt et ae s eee e e e e e e e ee et 2 e a2 e a2 a2 a2 e s s s ne s e st st ne et ensene febsiebseesses 13,294,032

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

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt sa e s st esesesessasannseseseseseansnneneneneneneeines e 13,294,032
Part D, SECHON 1, COIUMN B .......iuiuiitieiteiete ettt ettt s s s e s s s s e s e s e s s e st e s e s s s st nsesenseseniess febsiebseesses 38,827,176

Part D, SECHON 1, COIUMN 7 ...ttt e e s 2 s s o2 s e s e s s s et es s s e s s st nsesnsesenas eebesniesnias (25,533,149)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiii ettt sttt ettt siee e e sbe e e snnesnnesnees e 5

Fair Value Check

Part A, Section 1, Column 16 13,294,032

(o=l = TR Y=Tod 1 (o) o i N O] 11 1 2's ] e TR

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s s st et esesessssan s sssesasesesssnnensnsneneneeine s 13,294,032
Part D, SECHON 1, COIUMN O ......uiiiiiiiiie ettt s s s b s s e s s e s s e s s s s s s s nsesenieis febseebseesses 38,827,176

Part D, SECHON 1, COIUMN 10 ..ottt s e s e s s e s e e s s s s e s e s e s e e s et s s s e s es et e s s s s ns et nsesenas erebessiesnias (25,533,149)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ittt sttt st sn e e s sbeesbeenieennesnnesnes i 5

Part A, SECHON 1, COIUMN 27 ...ttt ettt te et es bbb ee bbb et h b b e e bbbt et b bttt ebes febabasisnsne et et s s e ennas 0
Part B, S€Cion 1, COIUMN 20 ..ottt bbb bbb bbb bbbt aee eabeaeabere et
Part D, SECHON 1, COIUMN M2 ...ttt a et e bbb et s b b ettt s bt ettt s bebens | febetasisnsne et st s neneetnas 0
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieii et nenennenens s 0
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette 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 PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 74,823,605 |................ 105,475,349
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,639,506,463 |............ 3,532,150, 161
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieiereeeeceeeeeeiete et eteeeae ettt eses e e s s st et et et esesss s s s sesesesessssssssasssesesesesssssssssseseseseanas [oereessesesesesensneeananeseeas [V 5,660
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,675,873,334 |........... 3,562,807,565
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceuiureiieieierereeeeeeeeeeeie oo [eeeneneneeneeas 38,456,734 |................. 74,823,605
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 38,456,734 74,823,605
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1



STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette 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
LL-2206 . COVINGTON ... ... 03/24/2022 ........... .. . .. . . ....29,649,300
LL-2301 . SEATTLE .. ... 01/24/2023 .......... .. 4. .. ....1,378,502 ... .4,720, ....43,754,040
0599999 Mortgages in good standlng Commercial mortgages-all other 1,378,502 8,789,228 73,403,340
0899999. Total Mortgages in good standing 1,378,502 8,789,228 73,403,340
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

[AVE|

3399999 Totals 1,378,502 8,789,228 73,403,340

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

LL-1603 .oovveeeiiiiiiieiieeeeees LARGO oooeeeeeieieeeieeeiiieeeeeeeeeeeeeeeees i, FLoooiiiiiiiiiies e e o, 09/01/2016 .....|...... 01/18/2023 .....|........ 33,577,752 |.evvvvvveievainnnes [ [ [\ [ [\ Ol 33,622,582 |......... 33,522,582 |..ooeeeiiiiiiiiiiiens Jeveiiiiiiiiiiiiiiiins o, 0
0199999. Mortgages closed by repayment 33,577,752 0 0 0 0 0 0 33,522,582 33,522,582 0 0 0
LL-0411 ... WEST LAFAYETTE . 02/22/2005 ... ... 823,370 |.... L0 0. 0. 0. ...0
LL-0503 . WEST CHESTER ....04/12/2005 . 236,266 |. 0 0 0 0 0
LL-0509 . ROUND ROCK ... 1170172021 330,159 |. 0 0 0 0 0
LL-0608 . SN CITY ... ....09/22/2006 . 204,610 |. 0 0 0 0 0
LL-0704 . INDIANAPOLIS . ... 08/02/2007 .1,592,266 |. 0 0 0 0 0
LL-0710 . CONCORD ... ....08/12/2008 113,584 |. 0 0 0 0 0
LL-0715 . . | COLFAX ..... ... 06/19/2008 216,600 |. 0 0 0 0 0
LL-0805 . NICHOLASVILLE ....06/25/2008 444,231 |. 0 0 0 0 0
LL-0807 . SPRINFIELD ... ....11/25/2008 .2,564,472 |. 0 0 0 0 0
LL-0812 . GASTONIA .. ... 11/17/2008 222,327 |. 0 0 0 0 0
LL-0902 . BECKLEY .... ... 03/08/2010 559,627 |. 0 0 0 0 0
LL-0903 . SIMPSONVILLE ....11/25/2009 . .2,349,739 |. 0 0 0 0 0
LL-0905 . MEMPHIS ... ....07/29/2009 . 338,867 |. 0 0 0 0 0
LL-0907 . ORLANDO . ...09/03/2009 . 215,498 |. 0 0 0 0 0
LL-0908 .... HOUSTON 10/01/2009 .... 1,747,902 )..... .01, .01, .01, .01, ...0
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

LL-0913 .... SIMPSONVILLE .. 12/28/2010 ...2,348,527 |.... 0. 0. 0. 0 221,974 |, 0. ...0
LL-1002 .... 06/30/2010 e 411,724 ... 0. 0. 0. 0. ...36,844 |. 0. ...0
LL-1003 .... INDEPENDENCE .. 08/12/2010 eouufoeeeennnnes s | 1,312,312 |.... 0. 0. 0. 0 0. ...0
LL-1402 . UNION CITY .. .08/25/2014 .. . 33,521,787 |. 0 0 .0 0 0 0
LL-1506 . COLUMBUS .. .09/23/2015 .. . 10,676,078 |. 0 0 .0 0 0 0
LL-1601 . WATSONVILLE .. 01/04/2016 .. . . 19,405,514 |. 0 0 .0 0 . 541,189 0 0
LL-1602 ... CLARKSVILLE ... 07/01/2016 [ R 17,255,662 |.... 0. 0. 0. 0 100,842 |. .. 100,842 |... 0. ...0
LL-1603 ... 09/01/2016 [ IO 33,577,752 |.... 0. 0. 0. 0. ....55,170 |. 0. ...0
LL-1604 .... LAFAYETTE ... 12/22/2016 [ R 12,736,840 |.... 0. 0. 0. 0 71,539 . 0. ...0
LL-1701 .... WEST CHESTER .. 01/30/2017 [ AP 7,569,425 |.... 0. 0. 0. 0. ....94,993 [. 0. ...0
LL-1702 ... KISSIMMEE 03/02/2017 29,485,570 |.... 0. 0. 0. 0 .. 211,013 . . . 0. ...0
LL-1703 ... COLUMBUS 06/13/2017 38,482,496 |.... 0. 0. 0. 0. 181,006 |. ... 181,006 |... 0. ...0
LL-1705 ... PORT WENTWORTH .. 12/07/2017 30,993,056 |.... 0. 0. 0. 0 202,256 |. ... 202,256 |... 0. ...0
LL-1706 .... PLAIN CITY .. 06/21/2018 14,700,055 |.... 0. 0. 0. 0. .. 160,188 |. ... 160,188 |... 0. ...0
LL-1801 . JOHNSTON .. ... 07/11/2018 .. . 20,270,702 |. 0 0 .0 0 ..83,558 0 0
LL-1802 . KANSAS CITY ... 12/11/2018 .. . 34,247 477 |. 0 0 .0 0 138,295 0 0
LL-1901 . FINDLAY ... .01/30/72019 .. ..21,527,935 |. 0 0 .0 0 214,926 0 0
LL-1902 .... ANN ARBOR 10/23/2019 42,156,708 |.... 0. 0. 0. 0. ... 199,643 |... 0. ...0
LL-2001 .... DAVENPORT .. 02/27/2020 33,026,369 |.... 0. 0. 0. 0 . 171,426 ... 0. ...0
LL-2002 .... 05/22/2020 15,500,000 |.... 0. 0. 0. 0. 0. ...0
LL-2003 .... 06/15/2020 21,760,000 |.... 0. 0. 0. 0 0. ...0
LL-2004 .... 11/16/2020 10,523,505 |.... 0. 0. 0. 0. 0. ...0
LL-2103 .... OKLAHOMA CITY . 06/04/2021 14,750,000 |.... 0. 0. 0. 0 0. ...0
LL-2104 ... BLOOMINGTON ... 08/25/2021 18,000,000 |.... 0. 0. 0. 0. 0. ...0
LL-2105 .... MOORESVILLE ... 09/10/2021 26,000,000 |.... 0. 0. 0. 0 0. ...0
LL-2106 . KISSIMEE .12/06/2021 .. 9,250,000 |. 0 0 .0 0 0 0
LL-2107 . HERNDON .. 1071972021 .. . 36,600,000 |. 0 0 .0 0 0 0
LL-2201 . . |NOBLESVILLE .02/14/2022 .. . 18,250,000 |. 0 0 .0 0 0 0
LL-2202 . .. | RIVERTON .. .02/15/2022 .. . 20,750,000 |. 0 0 .0 0 0 0
LL-2203 . . | RIVERTON .. .02/15/2022 .. | . 26,800,000 |. 0 0 .0 0 0 0
LL-2204 .... WEST CHESTER .. 03/18/2022 [ R 16,217,445 |.... 0. 0. 0. 0 0. ...0
LL-2205 .... CAPE CANAVERAL .. 03/24/2022 [ IO 16,500,000 |.... 0. 0. 0. 0. 0. ...0
LL-2206 .... COVINGTON 03/24/2022 [ R 16,558,760 |.... 0. 0. 0. 0 0. ...0
LL-2207 .... EL PASO ... 04/29/2022 [ IO 22,000,000 |.... 0. 0. 0. 0. 0. ...0
LL-2208 .... SEASIDE ... 05/06/2022 [ R 24,500,000 |.... 0. 0. 0. 0 0. ...0
LL-2209 .... CHARLESTON .. 06/27/2022 N 19,834,143 |.... 0. 0. 0. 0. 0. ...0
LL-2210 . OGDEN ........ .09/21/2022 .. ...4,875,000 |. 0 0 .0 0 0 0
LL-2211 . . | AMERICAN CANYON . .09/22/2022 .. . 31,927,111 |. 0 0 .0 0 0 0
LL-2212 . . | CLEARFIELD . 1072172022 .. . 18,100,000 |. 0 0 .0 0 0 0
LL-8173 . ALBUQUERQUE .. 10/26/2001 .. 1,694,044 |. 0 0 .0 .0 0 .0
0299999. Mortgages W|th partial repayments 806, 145,505 0 0 0 0 4,421,910 4,421,910 0 0
0599999 - Totals 839,723,257 0 0 0 0 37,944,492 37,944,492 0 0
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette 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
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership

000000-00-0 ......... THL Credit DIRECT LENDING FUND 111 LLC ..oooveiiiiiiiiiiiiiieiieeee BOSTON ....eeeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ VA.......... THL Credit DIRECT LENDING FUND 111 LLC ..o o TEFE cooos i v v e Lo, 33,958 |ooeieiiiiiiiii e, 3,542,267 |....oeuvnnnnnnnen 1.560
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 33,953 0 3,542,267 XXX

000000-00-0 ......... Golub Capital Partners GDLC Feeder Fund ............cccoooviiiiiiiininnns Chicago Golub Capital Partners GDLC Feeder Fund ...........cooooeviins fooiiiiiinn ceeeiees < V2 7 7 O O R 240,000 [.vvvvreeeniiiiiiiiiiiiiiiiiees oo 4,680,000 [.evvvveevnnnnne 0.000

000000-00-0 ......... PineBridge Investments L.P. NEW YORK . ..|PineBridge Investments L.P. ...... .|....11/28/2018 ...

000000-00-0 . .|PineBridge Investments L.P. III NEW YORK . . ..|PineBridge Investments L.P. Il . s eeeeeenns ... 1072072022 ... . 1,128,972
1799999. Jomt Venture Interests - Fixed Income - NAIC DeS|gnat|on Not ASS|gned by the SVO - Unaﬁlllated 0 1,462,580 0 8,241,861 XXX
6099999. Total - Unaffiliated 0 1,496,533 0 11,784,128 XXX
6199999. Total - Affiliated 0 0 0 0 XXX

6299999 - Totals 0 1,496,533 0 11,784,128

SCHEDULE BA - PART 3

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

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
First Eagle Direct Lending Fund II1, LLC
First Eagle Direct Lending Fund I11, LLC & & First Eagle Direct Lending Fund IV,
000000-00-0 ..... First Eagle Direct Lending Fund IV, LLC ..... BOSTON ....ieeerenieeernnnianeees Joenennnns VA......... LLC iiiiiiiieeeeeirnia e e e e e e e e ennnnans ....10/24/2016 ...]....01/13/2023 ...|....... 262,137 |ouueeeeeiniins oeremmnnneeeees foreeneeeeeniins foorerrniinneeees foriineeeeennnn [ ORI A 262,137 |....... 262,137 |oueeeeeeennins foeeermnnnneeeee foreaeeeeennnns [ T
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 262,137 0 0 0 0 0 0 262,137 262,137 0 0 0 0
000000-00-0 ..... Audax Direct Lending Solutions D .............. WILMINGTON .veveeeeeceeieeeee Joeeennnns DE......... Audax Direct Lending Solutions D ........ ....10/24/2018 ...|....02/09/2023 ...|....... 677,993 [oeeeeeeeeenins Joeeemmmeeeeeen foeeeeeeennes foeveenieeeeees o [V FOURRRRRR A 677,998 |....... 677,993 [oeeeeeeeeenns Joeeemmmeeeeeee [ [V IR
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... Wilmington . ....01/24/2017 ...|....02/24/2023 ...|....... 358,384 |...
000000-00-0 ..... Goldman Sachs LP 11 LP ...occvvvvniiiiiiiiinnns NEW YORK ... . ....|Goldman Sachs LP Il LP .. ...07/30/2019 ...]....01/31/2023 ...].... 2,636,922 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 ..oooiiiiiiiiiiiiiiiicis Chicago ...eevvvvvvvnnniiiiiiiiinns Jovvennnns | [ Partners 11 ...oooiiiiiiiiiiiiiiciiie ....04/01/2018 ...|....02/08/2023 ...|........ (L R FRRRUUR RN RN R, [V R RN 76,397 |........ (TR R FORUR R [V RN
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... (01T R RN L RN ....08/12/2022 ...|....08/21/2023 ...|........ 22,828 o oo e e e [V R RN 22,428 |........ 22,828 | oo e [V RN
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V Chicago ..|Strategies V ....00/21/2017 ...|....03/14/2023 ...|. )
000000-00-0 ..... PineBridge Investments L.P .|PineBridge Investments L.P. ..11/28/2018 . .03/28/2023 .. 139 462
000000-00-0 ..... Summit Partners |11 LP .| Summi t Partners |11 LP ...10/01/2018 ...]....03/16/2023 ...|.... 2,434,051 |... .. 2,434,051 |...
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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
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 6,376,311 0 0 0 0 0 0| 6,376,311 6,376,311 0 0 0 0
6099999. Total - Unaffiliated 6,638,448 0 0 0 0 0 0 6,638,448 6,638,448 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 6,638,448 0 0 0 0 0 0 6,638,448 6,638,448 0 0 0 0
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ...eueeeeeeeeneeeeeeenieeeeeeeeneeeeeennne e e eeennneeeeennnnnneeenns | oeeernnniinnnes Jennnd 03/01/2023 ..... Interest Capitalization 512 | Ll 512 .
38378N-KB-8 ......... GNR 2013-173 Z  3.250% 10/16/53 ....oevvreniiiiiiiiiiee i eennnanns | eeeeeennineees ol 03/01/2023 ..... Interest Capitalization 58,389 |. 58,389 |...
38378N-LV-3 ......... GNR 2013-191 Z  4.063% 11/16/53 .eeereeeeeeeeeiee e eeeeee e ee e e eeennee e e ernnne e eennnnenees | ceevvinniinenes [eennid 03/01/2023 ..... Interest Capitalization ... 44,864 |. ... 44,864 |...
38378N-YB-3 ......... GNR 2014-24 KZ  4.065% 01/16/54 ...coovvvnniiiiiiiiiiieciiin e ecrniieeeennninns | eeeeeenniineees [onnid 03/01/2023 ..... Interest Capitalization ... 40,614 |. ... 40,614 |...
912810-TP-3 ......... U S TREASURY  1.500% 02/15/53 ....eieeeeeneeeeeemnnaeeeeemnnaeeeeeennneeeeeennneeeeeennnneeeeeennnns | cevvvnnniinnens Jonnnd 03/23/2023 ..... Various ... 2,147,548 |ooeeiiieeiiies 2,130,000 |...
912820-EZ-0 ......... US TREASURY NOTES  0.625% 07/15/32 ..eevvviiiiiiiiiiiiiiiiiiincciinin i csscnnninesnnnnnnns | eeeeeennieeens fonnid 01/13/2023 ..... Various ... R 5,880,000 |...
91282C-GC-9 ......... US TREASURY NOTES  3.875% 12/31/27 e eennnnes | cvvvviniinenns [eennnd 01/11/2023 ..... CABRERA ... 201,829 |. 200,000 |...
912820-GK-1 ......... US TREASURY NOTES ~ 1.125% 01/15/33 .evvvniiiiiiiiiiiiiiiiin i neennnniens | ceeeeennineens fonnid 02/03/2023 ..... Various ... .. 6,951,819 |. .. 7,040,000 |...
91282C-GM-7 ......... US TREASURY NOTES ~ 3.500% 02/15/33 ...eeeeeeeeeeeneieeeeeen e e eeen e e e eenne e e eennne e eeennnns | cevvvnnniinnnes Joonnid 02/15/2023 ..... Various .. 11,853,036 |. .. 12,090,000 |...
91282C-GN-5 . .. |US TREASURY NOTES  4.625% 02/28/25 .. MARKET AXESS 2,086,398 |. 2,060,000 |.
91282C-GP-0 . .. [US TREASURY NOTES ~ 4.000% 02/29/28 ......eieeeuuuusseeemnnnnseerennnnnasaernnnnnasaeennnnaaseeennnnnns Various ... I 5,714,704 ). 5,775,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 34,754,617 35,319,379
718286-CX-3 ......... TREPUBLIC OF PHILIPPINES SOVEREIGN  5.500% 01/17/48 ..ovvovvereeereuseeersensaseessasnennannannanea | ... 01/10/2023 ..... |, | T PR 14,988,000 [....ocevvvnnaniaenns 15,000,000
0309999999. Subtotal - Bonds - All Other Governments 14,988,000 15,000,000
3136AI-EH-6 .... FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 .....oeeeeeeeieeeeeeeneeeeeeeeeeeeeeennees | cvvveeeeniennn [.....08/01/2023 ... Interest Capitalization ...63,116 |. 63,116 |...
31394F-ED-3 .........[FNR 2005-74 NZ  6.000% 09/25/35 v f e [....03/0172023 ... Interest Capitalization I ... 13,273 |. ... 13,273 ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 76,389 76,389
72304@-AA-8 .........[PINEBRIDGE ~ 9.627% 09/21/32 ..eeevvreniiiiiiiiiiii i eenni e enees | eeerneeeeeenns [oend 03/16/2023 ..... PRIVATE PLACEMENT .... B 3,104,674 |.oovvveiiiiiiiiins 3,104,674 |...
72304@-AB-6 . ..| PINEBRIDGE 11.627% 09/21/32 .. 03/16/2023 PRIVATE PLACEMENT . 1,411,216 |. 1,411,216 |.
00206R-MH-2 . ..|AT&T INC  5.510% 03/25/24 ..... 01/20/2023 J P MORGAN SEC .. 1,399,860 |. 1,400,000 |.
015271-BB-4 ......... ALEXANDRIA REAL ESTATE  5.150% 04/15/53 ....eeeiieeeiiiieeeeeeneee e eeeeeee e eeeeneeeeeennnieeee | evvvvinniinnnns Jonnid 02/02/2023 ..... GOLDMAN SACHS ... e e eeeeee e e e e eeeee e e e e eeeee e e e e eme e e e e e ennne e e e eemnna e e eeennnnnaeeeennnnnnaeeennnnnn reeennnnaseeermnnnnneeeenmnnnaerees Joemmnnnaereemnnnnannees 3,980,000 [.eeeeeeennneeeeenns 4,000,000 |...
02369F-AA-5 ......... AMER AGCREDIT FLCA/PCA STRUCTURED NOTE ~ 3.375% 06/15/36 ...evvvniviiiiiniiiiiiiiiiniiiiiniiinnnnee | eeeeveniieeens el 02/01/2023 ..... B T I R RO 2,478,750 |vevveniiiiiiiins 3,000,000 |...
05605N-AA-5 ......... BX Trust 2020V1V2 2020-VIV2 C 3.542% 03/09/44 ......coeeeeeiiieieeieiiiieeeeeeiiieeeeeene | eevvviiiiienens e 01/25/2023 ..... BROWNSTONE [NV GROUP,LLC ... eeeeeee e e et e e e e e e e e e eeee e e e e emne e e e e emnnaeeeeennnnanee eeeennnnaeeeennnnnneeeennnnnaeeees Joemmnnannneennnnannees 8,418,750 |. ....10,000,000 |...
073096-A#-6 ......... BAYPORT POLYMERS LLC PRIVATE PLACEMENT  5.050% 02/15/33 .....ccevvveniiiiiiniiiiiniinniininiiinnn | eeeeeennieeens foannd 02/08/2023 ..... PRIVATE PLACEMENT .... ....30,000,000 [. ....30,000,000 ...
073730-AG-8 ......... BEAM SUNTORY INC  3.250% 0B/15/23 .....eieeieeeiieeeeemnnieeeeeennneeeeeeneneeeeeennnneeeeeennnnneees | cevvvnnnninnens Jennid 01/26/2023 ..... J P MORGAN SEC
126694-HK-7 ......... CWHL 2005-25 A6 5.500% 11/25/35 .....iiiviriiniiiiiiiiiiieciiii e eeernnineenes | eeeeeennineees o 03/01/2023 ..... Interest Capitalization ..
13123X-AZ-5 ......... CALLON PETROLEUM CO  6.375% 07/01/26 .. ...02/22/2023 ... MORGAN STANLEY HI-YLD
26439X-AH-6 ......... DUKE ENERGY ~ 6.450% 11/03/36 ...02/14/2023 ..... MORGAN STANLEY FIXED INC ....
31620M-BP-0 . ..|FIDELITY NATIONAL INFORM  0.375% 03/01/23 . TD SECURITIES ...
316773-CX-6 . ..|FIFTH THIRD BANCORP  3.650% 01/25/24 TD SECURITIES .
349631-AN-1 . ..|FORTUNE BRANDS ~ 5.875% 01/15/36 ........ SEAPORT GROUP LLC ..
362092-AA-9 ......... Golub Capital Partners GDLC Feeder Fund  4.500% 07/31/31 .....ooviiiiiiiiniiiiiiiiiiiiiniiiiiinns | eeeeveniiieeens o 02/02/2023 ..... PRIVATE PLACEMENT ....
36267T-AG-3 ......... GS Mor tgage-Back2023PJ1 ities 2023-PJ1 A4 3.500% 02/25/53 ....ceevvemeeeeeenniieeeeenniiieeeeee | vvvvviniiinenns feennd 01/24/2023 ..... GOLDMAN SACHS ...
37045V-AE-0 ......... GENERAL MOTORS CO  4.875% 10/02/23 ......ccevvvneniiiiiiiiiiieiiiiieee e v eennninnees | eeeeeenninneees fonnid 02/08/2023 ..... GOLDMAN SACHS ... N
38141G-WU-4 .........[ GOLDMAN SACHS GROUP INC ~ 5.708% 02/23/23 .....euueeeeeeneeieeeeeeneeeeeeenne e e eeen e e eeennees | cvvvninenneins [oeeead 01/27/2023 ..... RBO/DAIN et e ettt e et e e e e e e e e e e e e e e e e e e ennn e e e e ennn e e eeennnn e e eeennnnnaaeeennnn  reernnnnaeeeeennnaaeeeennnnnaenees Joernniaaereenn s 3,801,418 |. 3,800,000 |...
40435R-Q0G-9 ......... [HSBC BANK USA NA  5.330% 01/19/24 .....ccovvvnniiiiiiiiiiiiiiiiin v eeernniiseneens [ eernnineeeeeens [oend 01/20/2023 ..... L= S P RO RN 4,600,000 |. 4,600,000 |...
465685-AG-0 ......... ITC HOLDINGS CORP  4.050% 07/01/23 ..eeeeeeeeeeeeee e e e eeeee e e e eeeneee e e e eennne e e eeennnneeeeennnn | veeeesennnnnns Joeeens 02/15/2023 ..... TD SECURITIES 1,194,948 |. 1,200,000 |...
46651A-BD-3 ......... JP Morgan Mortga2019LTV2 2019-LTV2 B4 4.685% 12/25/49 ....covvvvniiiiiiiiiiiiiiiiiieniciiiines | e |l 01/10/2023 ..... INTL FCSTONE FINANCIAL INC ...
49327M-3H-5 ......... [KEY BANK NA  5.000% 01/26/33 ....ccemrmmeeeeemnnnaeeeeennnaeeeeennnaeeeeeenn e e eeennnneeneennnnnnees | cevnnnnennenns [oreed 01/23/2023 ..... KEY BANC-MCDONALD .
49427R-AR-3 ......... |KILROY REALTY LP  2.650% 11/15/33 ... BARCLAYS .
59833C-AC-6 . .. |MIDWEST CONNECTOR CAPIT  4.625% 04/01/29 Various ...
617446-8W-2 . ..|MORGAN STANLEY  5.068% 01/25/24 ........... BANK OF NEW YORK
678858-Bli-0 ......... OKLAHOMA GAS & ELECTRIC ~ 0.553% 05/26/23 ... KEY BANC-MCDONALD .
69349A-AA-0 ......... PNC CAPITAL TRUST C  5.532% 06/01/28 ...evvviiiiiiiiiiiiiiiiiiiniiiciiin v eeecennineeennnnns | eeeeeenninenes fonnid 01/17/2023 ..... J P MORGAN SEC ..
69410T-AA-3 ......... PACEWell 8 Trust20231 2023-1 A 5.500% 02/10/62 .....eeeeeemenneeeeerniaeeeeemnneeeeeeennneeeees | cevvvnniiinnens foennid 03/31/2023 ..... SUNTRUST
74170*-BZ-1 ......... PRIME PTY FD PRIVATE PLACEMENT ~ 5.690% 03/15/35 ...ceevvveniiiiiiiiiiiiiiiiiininccininneevnnnins | eeeeeennineees foannd 03/10/2023 ..... PRIVATE PLACEMENT .... N
74170*-CA-5 ......... PRIME PTY FD PRIVATE PLACEMENT ~ 5.790% 03/15/38 P SO 03/10/2023 ..... PRIVATE PLACEMENT .... JU O 6,000,000 |.eevvvnnneeeeennnnnns 6,000,000 |...
74340X-CE-9 ......... PROLOGIS TRUST  4.750% 06/15/33 ..evvuuiiiiiiiiiiiiiiiiiiiiiiiiiisiniiinnisssscrsssnssssernnnnsnnes | aeeerensnnnenes |ounnnd 03/23/2023 ... BANK 0f AMERICA SEC ...iiuuuuniiiiiiuinniisiiiuuisiiesiiuninesereusunsessessuassseseennnnsessessnnnseesrrens  |ooseesssnsssesnnsnnsssssnnnnnnensee |oeressnnssssrnsnnnsnnes 9,981,500 |..eevvniiiiiininnnnnns 10,000,000
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78016E-ZV-2 ......... ROYAL BANK OF CANADA  4.670% 07/29/24 ..o [ eeeeeeeeeeee [ 02/03/2023 ..... RBC/DAIN .. 2,496,200 |. .. 2,500,000 |...
BATTM-AA-2 ......... SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 eeeenn [ eeeeeeneeeeeen [ 03/16/2023 ..... STIFEL NICHOLAS ... 300,000 ...
85172F-AM-1 ......... SPRINGLEAF FINANCE CORP  6.875% 03/15/25 ...ccooeiiiiiiiiiiiiiiiccceeeeeeeeeccecceeccceeccceceeeeieees [ eeeeeeeeeen [ 02/22/2023 ... GMP SECURITIES ..259,000 |...
88033G-DB-3 ......... TENET HEALTHCARE  5.125% 11/01/27 ..vvvvviiiiiiiiiiiiiiiiiiiiiiniinins [ eeeeeeeenennens [ 01/20/2023 ..... Tax Free Exchange . K ..644,000 |...
891002-AE-8 .........|TORO CO  6.625% 05/01/37 ..coooeiiiiiiiiiiiiiiiieciccceee | e o 01/18/2023 ..... MESIROW FINANCIAL ... 18,135,477 |. .... 16,503,000 |...
9253N-AA-4 .........|Verus Securitiza20227 st 2022-7 A1 5.152% 07/25/67 INTL FCSTONE FINANCIAL INC . .. 10,227,994 |. ....10,377,166 |...
98421M-AA-4 XEROX HOLDINGS CORP  5.000% 08/15/25 SUMRIDGE PARTNERS ....
06367D-3U-7 . ..|BANK OF MONTREAL CHICAGO  5.370% 01/12/24 . A. BANK of AMERICA SEC ..
380355-AD-9 . .| GOEASY LTD  5.375% 12/01/24 .. A. BMO CAPITAL MARKETS CORP . .
17186H-AG-7 CIMPRESS NV 7.000% 06/15/26 . | R 02/01/2023 ... Tax Free Exchange FE v
19123|-AD-5 COCA-COLA EUROPEAN PARTN  0.500% 05/05/23 . ) 02/17/2023 ... TD SECURITIES FE
22535W-AE-7 . ..| CREDIT AGRICOLE LONDON ~ 3.750% 04/24/23 . D.. CREDIT AGRICOLE SECURITIES . . K FE ..
279158-AS-8 . .|ECOPET  8.875% 01/13/33 ........coeeeiiiits D.. J P MORGAN SEC .. .10,000,000 |. FE ..
39541E-AC-7 GREENSAIF PIPELINES BIDC ~ 6.510% 02/23/42 . D.. 02/09/2023 ... BNP SECURITIES .. ....10,000,000 |... FE
456472-AC-3 INDUSTRIAS PENOLES SAB D 5.650% 09/12/49 ... D.. 01/27/2023 L 0 R NP N8 2 . B £ | N AN 3,000,000 |... FE e
456472-AD-1 . ..| INDUSTRIAS PENOLES SAB D 4.750% 08/06/50 . D.. 01/19/2023 Various ........... 6,500,000 FE ..
46653K-AC-2 . ..| JAB HOLDINGS BV ~ 4.500% 04/08/52 .......... D.. 01/25/2023 CITIGROUP GLOBAL MKTS ,756, K 5,000,000 |. FE ..
86565F-YF-3 . .| SUMITOMO MITSUI BANK NY  5.330% 01/18/24 D.. 01/18/2023 BANK of AMERICA SEC .. 2,400,000 |. .. 2,400,000 |. FE ..
902613-AV-0 . ..|UBS GROUP AG  5.959% 01/12/34 ... D.. 01/03/2023 UBS WARBURG . .10,000,000 |. .10,000,000 |. FE ..
92537V-AA-8 . ..| TK ELEVATOR HOLDCO GMBH  7.625% 07/15/28 D.. 02/08/2023 BARCLAYS ... ..378,120 |. ..411,000 |. FE ..
Y00130-RW-9 .........| ADANI PORTS AND SPECIAL  3.375% 07/24/24 ... D.. 02/07/2023 ..... DEUTSCHE BANK . 355,006 |. .. 395,000 |... FE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 213,376,805 217,542,941 978,914
21869M-AA-5 ......... CORESTATES CAPTL 11 5.434% 02/15/27 .....uvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiisisssssssssssnssnssnnnnnnns | seeeeeeennnnnns e 02/02/2023 ..... SEAPORT GROUP LLC .. [rseinieeesiieeeeeeeereeeeennnneees [oeeeeeeennnnnnneneeeen 208, 778 [oiiiiiiiiiiiiiiiinnnnnnn 315,000 | 3,759 |2.B FE ..........
302570-AW-6 ......... NEXTERA ENERGY ~ 6.821% 10/01/66 .. ...01/24/2023 ..... IMPERIAL CAPITAL LLC ... . 31,631

302570-AX-4 . ..|NEXTERA ENERGY ~ 6.991% 06/15/67 .. IMPERIAL CAPITAL LLC ... .. 5,067

69352P-AC-7 . ..|PPL CAPITAL FUNDING  7.828% 03/30/67 .. MORGAN STANLEY FIXED INC . . 13,056

726503-AE-5 . .|PLAINS ALL AMER PIPELINE LP  8.974% Perpet. MORGAN STANLEY FIXED INC . .. 2,081

151290-CA-9 CEMEX SAB-SPONS ADR  5.125% 10/24/28 GOLDMAN SACHS . 1,118
1309999999. Subtotal - Bonds - Hybrid Securities 9,827,440 56,712 XXX
2509999997. Total - Bonds - Part 3 273,023,251 279,335,709 1,059,321 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 273,023,251 279,335,709 1,059,321 XXX
4509999997. Total - Preferred Stocks - Part 3 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0

009158-10-6 . ..|APD ... S. G. COWEN SECURITIES CORP. 314.000 87,383

015271-10-9 . ..| ALEXANDRIA REAL ESTATE REIT Morgan Stanley ... ..701.000 |. 110,914

03027X-10-0 . ..| AMERICAN TOWER CORP REIT . GOLDMAN SACHS . ..461.000 |. 91,769

060505-10-4 . ..| BANK OF AMERICA CORP . Morgan Stanley .. 3,779.000 |. 130,539

09247X-10-1 ......... BLACKROCK INC ...eeiiiiiee e ceiii s seenna e s e nsnna s s ssnnnnnes | sennnnneneennns [oouand 02/22/2023 ..... Various 175.000 |.... 121,547 |.

166764-10-0 ......... CHEVRON CORPORATION ... eeeereeeeeeeenee e e eeemeneeeeemnnnaeeeernnnaeeeernnnneeeeemnnnnneeeennnnnnenes | connieneeennnnn Jonnad 03/28/2023 ..... S. G. COWEN SECURITIES CORP. .. ... 57,851 |.

17275R-10-2 ......... CISCO SYSTEMS INC evvvveiiiiiiiiiiiiiiinie e cirii s s errais s e rran s snrnnn s e ssnnnnnnnes | cennneneneennns foouand 02/22/2023 ..... S. G. COWEN SECURITIES CORP. .. .. 1,482.000 |.... L. 13,137 .

20030N-10-1 ......... COMCAST CORP CL A e eeeeeee e e e eeeeee e e e eeeee e e e e ennne e e e eemnnn e e e eennnnaeeeeennnnaeeennnnnnnees | connieneessnnnn Jonnnd 02/21/2023 ..... MOrgan STANTEY .eeeeeeeeeee e e e e e e e e e ennn e e e e rnnna e e eeee [eeeeeennnaeeeeennnaaan 3,258.000 |.... .. 124,406 |.

25746U-10-9 ......... DOMINION RESOURCES .....cevveenniiiiiiiiiieiiiiie e ceni e erneis s ennnni s s snnnnns e ssnnnnnnsnsnns | cennnnneneennns foounnd 02/21/2023 ..... Morgan STanley .oeeueiiiiiieiii i s [ereeerrr e 1,710.000 |.... .. 99,954 |

26441C-20-4 DUKE ENERGY 02/22/2023 ..... GOLDMAN SACHS ... e ettt e e e et e e e e e e e e e e mee e e e e em e e e e e e mnnn e e e e e ennnneeeeennnnnaaeeennnn  [oeeeemnnnnaneeeennnnnnn 1,017.000 |....

26614N-10-2 . ..| DUPONT DE NEMOURS INC 02/22/2023 S. G. COWEN SECURITIES CORP.

302316-10-2 . ..| EXXON MOBIL CORP ... 02/22/2023 S. G. COWEN SECURITIES CORP.

316773-10-0 . ..|FIFTH THIRD BANCORP .. 03/13/2023 S. G. COWEN SECURITIES CORP.

34964C-10-6 . .| FORTUNE BRANDS HOME & SECURI COMMON 02/07/2023 Keefe Bruyette & Woods Eq .

38141G-10-4 GOLDMAN SACHS GROUP INC 02/21/2023 ..... Morgan Stanley
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458140-10-0 ......... INTEL CORPORATION ..t eeeeeee e e e e eeeee e e e e eeee e e e e e mne e e e e emena e e e eeennneeeeeennnneeeennnnnns | eeeeennsinnnnne [oeeees 03/28/2023 ..... S. G. COWEN SECURITIES CORP. .. .. 2,223.000 |.... ... 64,295 |
459200-10-1 oeevenn [ IBM e e rrnnaes | eeeeeeeeenniees [oaned 03/28/2023 ..... S. G. COWEN SECURITIES CORP. .. 348.000 |.... ... 45,012 |.
46625H-10-0 ......... JP MORGAN CHASE & €0 .eeeeeeeeeeieeeeeeenie e e eeenne e e e e eeena e e e eeennn e e eeernnnnneeeernnnneneeennnns | connieneennnnnn Jonnnd 03/28/2023 ..... S. G. COWEN SECURITIES CORP. .. ... 49,192 |
595112-10-3 ......... MICRON' TECHNOLOGY INC ..evvveeiiiiiiiieiiiiiieis i ernni s ssnnnnns s essnnnneneeens | cennnnneeennnns fonnnd 03/24/2023 ..... S. G. COWEN SECURITIES CORP. .. .. 447,646 |.
65339F-10-1 ......... NEXTERA ENERGY INC . 02/22/2023 ..... S. G. COWEN SECURITIES CORP. .. ... 84,588 |.
68389X-10-5 ......... ORACLE CORP 02/22/2023 ..... S. G. COWEN SECURITIES CORP. .. ..109,127 |.
704326-10-7 ......... PAYCHEX INC .... 02/22/2023 ..... GOLDMAN SACHS 331.000 |.... ... 36,962 |.
713448-10-8 ......... PEPSICO INC .... 02/22/2023 ..... S. G. COWEN SECURITIES CORP. .. 438.000 |.... L T7,377 .
747525-10-3 02/21/2023 ..... Morgan Stanley ... ..1,148.000 |.... .. 144,074 |.
828806-10-9 . ..| SIMON PROPERTY GRP LP REIT 02/21/2023 Morgan Stanley .584.000 70,860 |.
854502-10-1 . ..| STANLEY BLACK & DECKER INC 02/21/2023 Morgan Stanley 1,698.000 |. .. 144,559 |.
87612E-10-6 . .| TARGET CORP ............. 02/21/2023 Morgan Stanley ... ..652.000 |. ..109,972 |.
898320-10-9 ......... TRUIST FINANCIAL CORP 03/21/2023 ..... S. G. COWEN SECURITIES CORP. .. ....15,922.000 |.... 520,821 |.
902973-30-4 ......... U S BANCORP ... 03/20/2023 ..... Various ....21,409.000 |.... .. 776,933 |.
918204-10-8 03/28/2023 ..... S. G. COWEN SECURITIES CORP. .eeeeeeeeeeenneeeeeeennuseeeeeenn s e e eeennne s e e eennns e e e eennnaneeeeennn [oeeeemnnnnaeeeeennnnnns 3,622.000 |.... .. 76,959 |.
92343V-10-4 02/21/2023 ..... Morgan Stanley
92826C-83-9 02/22/2023 ..... S. G. COWEN SECURITIES CORP. ..
988498-10-1 02/21/2023 ..... Morgan Stanley
98956P-10-2 03/28/2023 ..... S. G. COWEN SECURITIES CORP. ..
G5960L-10-3 02/22/2023 ..... GOLDMAN SACHS
G1151C-10-1 ......... ACCENTURE PLC-CL A . ceee | D.. e Jeennn 03/24/2023 ... S. G. COWEN SECURITIES CORP. .. . .
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 10,566,907 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 10,566,907 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 10,566,907 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 10,566,907 XXX 0 XXX
6009999999 - Totals 283,590, 158 XXX 1,059,321 XXX
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..36180W-Si-6 | GN GN AE4133  2.750% 09/15/30 ...ccovvvvvevnnns [ereennn . 03/01/2023 . | Paydoun ... 57,699 57,699 55,107 |.... 56,502 |.... .0 . 0 57,699 |.. 0 e . 09/15/2030 . [1.A ........
..38378B-RJ-0 |GNR 2012-35 B 4.209% 11/16/43 ..............o. [ oennn . 03/01/2023 . | Paydoun ... ....899 |.... .0 . 0 . 11/16/2043 . [1.A ........
..38378N-F3-2 |GNR 2014-50 C  3.400% 02/16/47 .........cceeees [orennnn . 03/01/2023 . | Paydoun ... 25,094 |.... .0 . 0 . 02/16/2047 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.652% 02/16/58 .............. [....... . 03/01/2023 . | Paydoun ... .0 . .0 . . 02/16/2058 . [1.A ........
Redemption 100.0000
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 4.640% 01/20/35 ..... |....... . 01/20/2023 . | eveiiiiiiiiiiinininiiiiniinns e [ 46,800 [...evvennn. 46,800 |............ 46,800 |...ceevenens 46,800 |..evvvvrrnnnnns 0 | (VO 0 | (VO [ SRR 46,800 |.oooeeeennnnns (VO 0 | [V 491 |. 01/20/2035 . [1.A ........
Redemption 100.0000
..690353-5A-1 |DFC AGENCY DEBENTURES ~ 4.640% 05/15/24 ..... |....... . 02/15/2023 . | evvviiiniiniiiiiniiininininns e | 100,000 |.......... 100,000 |[.......... 100,000 |.......... 100,000 [...vvvunnnnnnes [V FUSURRRRR (VO 0 | (VN 0 eeeennn 100,000 . 06/15/2024 . [1.A ........
Redemption 100.0000
..690353-C9-6 |DFC  4.570% 01/15/30 ...vvvvvvvvvvnnnnnnnnnnnnnnns [ eeeenn L 01/17/2023 . | eveeeeiniininiininiiiiiiiinns e | 11,321 [ 11,321 |.......... 11,321 | 11,321 |, [V FUSURRRRR (VO 0 | (VN 0 s 111,321 . 01/15/2030 . [1.A ........
Redemption 100.0000
..90376P-AB-7 | INT DEV FIN CORP  4.640% 04/20/35 ............ | eeunens . 01/20/2023 . | eeeeiiiiiiiie ... 31,050 ...31,050 |............31,050 |.... ..31,050 |.. . 04/20/2035 . [1.A ........
..912810-TE-8 |U S TREASURY  0.125% 02/15/52 01/09/2023 . [CITIGROUP GLOBAL MKTS .. |. ..900,885 ..908,955 |. ..909,381 |. .909,605 . 02/15/2052 . [1.A .
..912828-P3-8 |U S TREASURY  1.750% 01/31/23 ... 01/31/2023 . (Maturity . ..202,156 |. ..200,025 |. 200,000 . 01/31/2023 . [1.A .
..91282C-DM-0 |US TREASURY NOTES  0.500% 11/30/23 02/22/2023 . |Various ..8,278,068 |. .8,283,573 |. .8,317,971 . 11/30/2023 . [1.A .
..91282C-EZ-0 |US TREASURY NOTES  0.625% 07/15/32 01/19/2023 . [Various ..5,654,904 |. L0 K .5,655,105 . 07/15/2032 . [1.A .
..91282C-GK-1 |US TREASURY NOTES ~ 1.125% 01/15/33 ........... [..cees . 02/10/2023 . | Various .......cceeeevnnnn Jooveeeennnnnnnnnnnns [0 6,923,713 |l 7,040,000 |........ 6,951,819 [.... 0 0 i 178 [0 e 178 0 6,951,997 |.. . 01/15/2083 . [1.A ........
..91282C-GM-7 | US TREASURY NOTES ~ 3.500% 02/15/33 ........... [....... . 03/07/2023 . | Various .......cceeeevviiinn Joeverennnnnnnnnnnnns |oeee.. 6,190,961 |l 6,430,000 |........ 6,318,229 |.... 0 0 s 330 [0 330 0 6,318,558 |.. . 02/15/2033 . [1.A ........
..91282C-GN-5 |US TREASURY NOTES ~ 4.625% 02/28/25 ........... [..ccnn . 03/20/2023 . | GOLDMAN SACHS . e e 002,092,751 | 2,060,000 |........ 2,086,398 |.... [V R 1 I R (4 AU | B AR ( [-11) SRR | B R 2,086,248 |.. . 02/28/2025 . [1.A ........
MORGAN STANLEY FIXED INC
..91282C-GP-0 | US TREASURY NOTES  4.000% 02/29/28 ........... [....... . 03/09/2023 . | .uvvvviiiiiiiiiiiiiiiiiiiiiins |oereneiiieeeeeeeeees |oeee 2,075,082 |........ 2,095,000 |........ 2,076,341 [...ouvunennnnnees [ [ PP (1 [ PP (1 0 ooeenns 2,076,410 [.....ccnnnnn 0 [....... (1,378) |........ (1,378) [............. 2,277 |. 02/29/2028 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 32,698,685 33,813,064 32,846,874 9,765,250 (43) 36,061 0 36,018 0 32,888,958 0 (190,273) (190,273) 45,89% XXX XXX
REPUBLIC OF CHILE SOVEREIGN  3.100% 05/07/41 MORGAN STANLEY FIXED INC
L 168863-DS-4 | .ieiiiiiiiiii e |D ..... | 03/10/2023 . ‘ ........................................................... 209,869 |.......... 287,000 |........... 276,582 |........... 207,047 |oooeeee 0 Jooeeeeeeeenn 80 |oeeiiiiiens 0 Jooeeeeeeeeen 80 |oviiiieiens 0 eeeeenn 207,127 |ooeeiiennnn 0 f...... (67,289) |....... (67,259) |...oeennnn 3,139 |. 05/07/2041 . |1.F FE ....
0309999999. Subtotal - Bonds - All Other Governments 209,869 287,000 276,582 277,047 0 80 0 80 0 277,127 0 (67,259) (67,259) 3,139 XXX XXX
CAHFA 2021-3 X CAHFA 2021-2  0.843% 03/25/35
L A3033D-AH-8 | eeeiiiiiiiiiieeeeeeeeeeeeeeeeeeeeen [ . 03/01/2023 . |Paydoun ......cooovveiiiiins fooviiiiiiiiiis e [V 0 [ 13,3% |............ 12,13 |l [V R (12,134) |t [V R (12,134) | [V (VN O (VR [V R [V 277 |. 03/25/2035 . (1.B FE ....
EVANSV LLE-VANDERBURGH IND SCH EDUCATION Redempt ion 100.0000
..209620-EB-6 |5.550% 07/15/23 ...coooveiiiiiiiiiiiiiiiiieiieeeees [ . 01/03/2023 . | .evvvriiiiiiiiiiis [V (VO [V R 1,995,000 |.oooeeiiiennns (VR [V R [V 0 |.07/15/2023 . |1.B FE ....
..30316K-AE-1 |FRESB 2020-SB78 X1  1.132% 06/25/40 ......... [....... . 03/01/2023 . | Paydown 0 |ens (14,846) [.oevvvvenennns 0 e (U O (VO 0 | [V 467 |. 06/25/2040 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L2BHXNT-6 | 08/15/42 oo [ . 03/01/2023 . | Paydown 0 s (343) |vvvvvvinnenns 0 e 9,987 |.ooeeiiiennnnn (VO 0 | [V 50 . 08/15/2042 . |1.A ........
..31335A-UL-0 |FG FG G60587 ~ 4.000% 02/01/46 ........cevvveuen [errenn . 03/01/2023 . | Paydown [V R (2,001) fouvveennnnnnnne [ R 28,787 |oeeeeeieens (VR [V R [V 114 (. 02/01/2046 . |1.A ........
FREDDIE MAC - CMO FHR 2432 PH  6.000%
LB133ONENT-9 108/15/32 i [ . 03/01/2023 . | Paydown [ R 102 |t 0 585 [ 0 0 0 . 03/15/2082 . [1.A ........
FREDDIE MAC - CMO FHR 2126 CB  6.250%
LB133TI-DR-1 1 02/15/29 o [ . 03/01/2023 . | Paydoun ... .0 . . . 0 . 02/15/2029 .
..3133TK-FG-0 |FHLMC FHR 2140 ND  6.500% 04/15/29 ........... [...ces . 03/01/2023 . | Paydoun ... .0 . .. 286 |... 0 . 04/15/2029 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 ........evvvn [oeeennn . 03/01/2023 . | Paydoun ... I 0 e (4,436) |... 0 . 01/25/2042 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. 03/01/2023 . |Paydown ..9,138 .9,138 .9,023 |. .9,086 |. 0 0| . 02/25/2032 .
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 .. 03/01/2023 . |Paydown .. 185,614 ..185,614 ..157,633 |. ..169,518 |. 0 0| .185,614 . 01/25/2044 .
..3137A8-SR-0 |FHUS FHR 3841 NW  4.500% 04/15/26 . 03/01/2023 . |Paydown 68,764 68,764 71,740 |. 69,016 |. 0 0| 68,764 . 04/15/2026 .
..3137AB-2C-4 |FHR FHR 3855 HB  4.000% 05/15/26 .......cccoe [oreennn . 03/01/2023 . | Paydoun ... .. 198,045 ..198,045 ..197,893 |.... .0 . 0 .198,045 |.. . 05/15/2026 .
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 ......evvvnnn [oeeennn . 03/01/2023 . | Paydoun ... ... 15,058 ...15,958 ...15,906 |.... .0 . . 0 ..16,958 |.. . 10/15/2040 .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 ........ccce [oeeennn . 03/01/2023 . | Paydoun ... ... 41,482 ...41,318 |.... .. ... 164 ). .0 . . 164 ... 0 . 05/15/2044 .
..3137BL-N2-0 | FHUS K049 X1  0.563% 07/25/25 .......cevvvveees [eeennn . 03/01/2023 . | Paydoun ... ... 18,980 |oevvviiiiinnnnn0 [ (18,980) | .0 [....... (18,980) |... 0 . 07/25/2025 .
..3137BR-0L-2 |FHMS FHMS K057 X1  1.168% 07/25/26 .. P PN . 03/01/2023 . | Paydoun ... I . . . e 15,165 |0 e, (15,165) |. 0 el (15,165) |... .0 . . 07/25/2026 .
..3137FJ-ZB-8 |FHUS K084 X1  0.206% 10/25/28 ..........cccceee [oennnnn . 03/01/2023 . |Paydown ......oovveeiiiiiens Joeeeeeeiiiiiiiiieees e [ AN [V 7,575 |ooeeeeenn 5410 o0 o, (5,410) )..0eeeeeenn 0 feenns (5,410) . 10/25/2028 .
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..3137FT-Z8-9 |FHUS K110 X1~ 1.697% 04/25/30 ....cccoeeenn [ereenn . 03/01/2023 . | Paydoun ... L1242 ....(1,242) | .0 . 0 . 04/25/2030 . [1.A ........
..3137FU-PE-8 |FHR 4988 IH 2.500% 07/25/35 ....ccvvvvnnvveeen | uunnnns . 03/01/2023 . | Paydown ... ...43,648 |.... .. (43,648) |. .0 . . 0 . 07/25/2035 . [1.A ........
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 .........coeeeees [ eernnnn . 03/01/2023 . | Paydoun ... .0 . .55 ) 0 . 07/01/2026 . [1.A ........
..3138EM-LE-9 [FNMA FN AL4824  4.000% 09/01/43 .....ccoeevvvnn | uunnnns . 03/01/2023 . | Paydown ... . (1,172) ). 0 e (1172) 0 . 09/01/2043 . [1.A ........
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 .....cccceecs [ eernnn . 03/01/2023 . | Paydoun ... . .0 . . (920) )... 0 . 10/01/2045 . [1.A ........
..31392X-5H-7 [FHR FHR 2517 BQ  5.500% 10/15/32 .....cevvvens | uunnnns . 03/01/2023 . | Paydown ... .0 . 0 . 10/15/20382 . [1.A ........
..31303U-L2-7 |FNW 2003-129 QG 5.000% 01/25/24 ............. [..eeens . 03/01/2023 . | Paydoun ... .0 . 0 . 01/25/2024 . (1.A ........
..31394P-X6-5 |FHR FHR 2756 ME  5.000% 02/15/24 R IR . 03/01/2023 . | Paydown ... .0 . 0 . 02/15/2024 . [1.A ........
..31396E-HU-3 | FREDDIE MAC FHR 3063 LY  5.500% 11/15/25 ... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 11/15/2025 . [1.A ........
..31396G-BL-4 |FHR FHR 3087 KX  5.500% 12/15/25 03/01/2023 . |Paydown 0 0| . 12/15/2025 . [1.A .
..31396G-LX-7 |FHR FHR 3091 CB  5.500% 01/15/26 .. 03/01/2023 . |Paydown 0 0| . 01/15/2026 . [1.A .
..31396G-RY-9 |FHR FHR 3098 HV  5.500% 01/15/26 .. 03/01/2023 . |Paydown 0 0| . 01/15/2026 . [1.A .
..31396H-FA-2 |FHR FHR 3107 MY  5.500% 02/15/26 ............. [....... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/15/2026 . [1.A ........
..313960-B6-5 |FNR 2009-73 LD  4.000% 09/25/29 ......covvvvee | uunnnns . 03/01/2023 . | Paydown ... .0 . 0 . 09/25/2029 . [1.A ........
..31397H-YG-7 |FHR FHR 3329 LB 5.500% 06/15/27 .......evvvnn [oreennn . 03/01/2023 . | Paydoun ... .0 . 0 . 06/15/2027 . [1.A ........
..31397H-YJ-1 [FHR FHR 3329 MB  6.000% 06/15/27 ....eevvvvvee | uunnnns . 03/01/2023 . | Paydown ... .0 . 0 . 06/15/2027 . [1.A ........
..31398F-TR-2 |FNR 2009-91 GL  4.000% 11/25/24 .............. [.....s . 03/01/2023 . | Paydoun ... .0 . 0 . 11/25/2024 . (1.A ........
..31398J-N7-4 [FHR FHR 3573 MD  4.000% 09/15/24 ............. |.eenens . 03/01/2023 . | Paydown ... .0 . 0 . 09/15/2024 . [1.A ........
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .....evvvvnnn [ereennn . 03/01/2023 . | Paydoun ... .0 . 0 . 01/15/2025 . [1.A ........
..31398M-BZ-8 [FNMA 2010-9 B 4.000% 02/25/25 .........cccvvnn | unnnns . 03/01/2023 . | Paydown ... .0 . 0 . 02/25/2025 . [1.A ........
..31398N-HK-3 | FNR 2010-100 DB 4.500% 09/25/25 03/01/2023 . |Paydown 0 0| . 09/25/2025 . 1.A .
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... . 03/01/2023 . | Paydoun ... .0 . .0 . . 12/01/2025 . [1.A ........
ILLINOIS DEV FIN AUTH REV DEVELOPMENT Redenption
.. 45189F-AP-9 [5.850% 03/01/23 .eevvvvniiiiiiiiiiiiiiiiiineeeees | s . 03/01/2023 . | .eeeneeeiiiiiieeeeeeiiieeeees i [e0eee.. 225,000 ...l 225,000 ...........222,923 |........... 224,925 |ooiiiiinnnnns [ PO [T P, [ PR [T PP, 0 . 03/01/2023 . |2.B FE
INDIANA MUN PWR AGY PWR SUPPLY POWER  7.350% Redemption
.. 454898-0X-8 | 01/01/24 .oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieees [ . 01/03/2023 . | .eeeneeeieiiiieeeeeiiiieeees e eees.... 230,000 f...........230,000 |...........230,000 |........... 230,000 |oeeeeenniinnnns [ PO {1 P [ PO (VO 0 . 01/01/2024 . (1.E FE ....
INDIANAPOLIS IND LOC PUB IMPT BOND BANK Redenption
.. 455288-VR-4 [6.210% 02/01/27 ..evvvvvviiiniiiiiiiiiiiiniecciinen | s . 02/01/2023 . | .eeeeeeiiiiiieeeeeeiiieeeees v Jeeees.... 100,000 ...l 100,000 ...........102,230 |........... 100,449 |............... 0 s (449) |vvvvvrinnnnnns (U (449) |.vvvvvviinnnnns 0 . 02/01/2027 . (1.D FE ....
N HSG FIN AGY SINGLE FAMILY HSG ~ 3.230% Redenption
..604160-HR-8 | 08/01/49 ..ooevvvviiiiiiiiiiiiiiiiiiiiiiiceiiieeeeeens [ . 03/03/2023 . | .euneeeeiiiiieeeeeeinieeeees i feeee... 18,6400 [l 18,640 |............ 18,640 |............ 18,640 [ooeiiiiinnnnns [ PO (1 P [ PO {1 P [ SRR 18,640 [...ovvvvvnnnnns (VO 0 | [V 71 [. 08/01/2049 . |1.A FE ....
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
..62630W-ClV-5 4.560% 11/01/24 ..oovvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 01/06/2023 . | BARCLAYS ...ovvvviviiiiiins Joeeeeeeeeiieeeeeenes s 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |............... [V FUSURRRRR (VO 0 | (VO 0 fnns 1,500,000 |...evvvvvvnnnns (VO 0 | (VO 11,654 |. 11/01/2024 . (1.D FE ....
Redemption 100.0000
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 ....ccevvvvns | uunnnns . 01/24/2023 . | .. ... 15,000 ... 15,000 ...15,000 |............15,000 |.... ..15,000 |.. . 10/01/2037 . |2.B FE
NORTHERN ILL MUN PWR AGY PWR  6.188%
..665250-BV-7 [01/01/24 ..eevviiiiiiiiiiiiiiiiienciiieeeinn | s . 01/03/2023 . | evvveiiiiiininiininiinniiinns e | 1,665,000 |........ 1,665,000 |........ 1,665,000 |........ 1,665,000 |............... [V FUSURRRRR (VO 0 | (VN 0 fnns 1,665,000 |.....ovvvnnnns (VO 0 | (VO 51,515 |. 01/01/2024 . |1.G FE ....
..92812U-03-5 |VASHSG 2013-D A 4.300% 12/25/43 ........eevvn [oeeennn . 0170172023 . |Paydoun .....oooeeeeeiiiiins v e 3,605 [oeeeeeeenns 3,605 |............ 3,605 ... 3,605 |.....ooeeenns [V (VR [V (VO [V 3,605 |..oooeeeeennns (VR [V R [0 13 |. 12/25/2043 . |1.A FE ....
Redemption 100.0000
..92812U-03-5 |VASHSG 2013-D A 4.300% 12/25/43 ........eevvn [oeeennn . 03/01/2023 . | .evvvriiiiiiiiniiniiiiinninins e o 16,126 |............ 16,126 |....coeeeee. 16,126 |............ 16,126 [o.oevvvnnnneee [V (VR [V (VO [ R 16,126 [..eevvvevennnns (VR [V R [V 3,338 |. 12/25/2043 . |1.A FE .
VIRGINIA ST HSG DEV AUTH HOVE REV ~ 3.250% Redenption 100.0000
LO2813T-EE-6 |08/25/42 .ooooeeiiiiiiiiiiiiiiiiiiiii [ . 03/01/2023 . | .uvvviiiiiiiiiiiiiiiiiiiiiiins |oeeeeeieeeeeeeieeees | 10,197 |............ 10,197 ooveeeeeenes 10,197 |[............ 10,197 [............... [ PP [ [ PP 0 fooiiiinnnnnes [ PP 10,197 |ouveveeennnees 0 foooiiinnnnnes [ PP [ 1,365 |. 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,272,409 7,272,409 7,398,309 7,371,064 0 (98,654) 0 (98,654) 0 7,272,409 0 0 0 101,851 XXX XXX
Redemption 100.0000
..723046-AA-8 [PINEBRIDGE ~ 9.627% 09/21/32 ..cevvvvnnnvvivinnnn | unnens L 01/02/2023 . | eevnieeeiiiieeeeeiiieeeees | e 1,742,975 |........ 1,742,975 |........ 1,742,975 |........ 1,742,975 |oovveennne [ PO (1 P [V TR (VN 0 s LIL7 T (VO [V FUSTTRRRRR [V 37,326 |. 09/21/2032 . |2.C PL
..72304e-AB-6 |PINEBRIDGE 11.627% 09/21/32 ... . 01/02/2023 . 77 792,262 |ovvvennnnen 792,262 |...........792,262 |.... ....792,262 |.. . . 09/21/2032 . |4.A PL
..00287Y-CX-5 |ABBVIE INC ~ 3.800% 03/15/25 ... 01/12/2023 . [ GOLDMAN SACHS . . 9,811,800 10,000,000 .10,009,898 |. 10,004,537 |. 10,004,462 128,778 |. 03/15/2025 . [2.C FE
..00841Y-CB-2 | ABMT 2015-3 B1  3.542% 04/25/45 . . 03/01/2023 . | Paydown L 16,971 | 16,971 |ovvveeenes 17,356 ... 17,106 |.... . 04/25/2045 . [1.A ........
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..02665U-AA-3 | AHAR 2014-SFR2 A 3.786% 10/17/36 ........ooo. [ oennnn . 03/01/2023 . | Paydoun ... ... 27,840 ...27,803 |.... . 10/17/2036 . [1.A FE ....
..02665X-AA-7 | AHAR 2014-SFR3 A 3.678% 12/17/36 ...ccoonnnnn [ oeennnn . 03/01/2023 . | Paydoun ... ... 74,224 . 12/17/2036 . [1.A FE ....
..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 .....evvvnee [eeeennn . 03/01/2023 . | Paydoun ... . 04/17/2052 . (1.A FE ....

. 04/17/2052 . [6. * .......

..02666A-AG-3 | AHAR 2015-SFR1 XS 0.000% 04/17/52 ....ceeess | eeeennn . 03/01/2023 . | Paydoun ...

0 [ 7,385,000 |..

........ 7,385,000 |........7,100,105 |....

.0 |

.0 .

.0 |

.0 .
..03027W-AJ-1 | AMETON  3.070% 03/15/23 ...ccoveeieeeeeciiins | eeens . 03/15/2023 . [Various ... .0 . . . 03/15/2023 . |1.A FE ...
..035287-AG-6 | ANIXTER INC ~ 5.500% 03/01/23 ......oeevvvviins | avneens . 03/01/2023 . [Maturity .....ooovvinnens fooreiiiiiiiennnniis [oeee.. 4,914,000 ... 4,914,000 |........ 4,914,000 |.... .0 . 0 [ 4,914,000 |.. . 03/01/2023 . [3.C FE ....
..038779-AB-0 | ARBYS 2020-1A A2 ~ 3.237% 07/30/50 .....eeevees | vunennn . 01/30/2023 . |Paydoun ... ...12,500 |.... .0 | .0 ..12,500 |.. . 07/30/2050 . |2.C FE ....
..05574L-FY-Q |BNP PARIBAS ~ 3.250% 03/03/23 ........ccovvvvees | aveeenn . 03/03/2023 . [Maturity . .......... 600,000 |... ..597,258 |.... .0 . 0 600,000 |.. ...0 . 03/03/2023 . (1.D FE ....
..06051G-FH-7 | BANK OF AMERICA CORP ~ 4.200% 08/26/24 ....... |....... . 01/05/2023 . [US BANCORP .......cceevvees foeveriiiineneennis [eeee. 1,968,700 ... 2,000,000 |........ 1,998,540 |.... .0 . 0 e 1,999,634 |.. (30,934) . 08/26/2024 . |2.A FE ....
..06051G-FP-9 | BANK OF AMERICA CORP  3.950% 04/21/25 .. 03/07/2023 . | SANTANDER ... ..3,000,000 ..2,901,90 |. 0 0 .2,975,090 . . 04/21/2025 . |2.A FE ....
..097023-CT-0 |BOEING CO  4.875% 05/01/25 ... . 01/30/2023 . [BANK of AMERICA SEC ... |oeeeriicreerceriis [-on...4,992,350 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |[.... .0 | 0 e 5,000,000 [. . (7,650) . 05/01/2025 . |2.C FE ....

Cascade Funding 2022HB8 Trust 2

L 125261-AA-7 |3.750% 04/25/25 ......oeeiiiiiiiiiiiiiiiiieeeeees [ eeees . 03/25/2023 . |Paydoun 764,703 749,558 |...........753,404 |.... .0 ....764,703 |.. . 04/25/2025 . |1.A FE ...
..126523-BZ-2 | CIGNA CORP  4.500% 02/25/26 weeennn |- 02/13/2023 . | US BANCORP ..5,000,000 .. 4,983,353 |. .4,990,009 |. 0 .4,990,561 . 02/25/2026 . (2.A FE ....
.. 12563L-AN-7 |CLIF 2020-1A A 2.080% 09/18/45 ..........ccc. |eeeeenn . 03/18/2023 . |Paydoun 346,500 346,340 |...........346,373 |.... .0 f...........346,500 |.. . 09/18/2045 . |1.F FE ....

Rederption  100.0000|

..126410-LM-9 | CSX TRANSPORTATION ~ 6.251% 01/15/23 ......... |....... . 01/15/2023 . ..2,412,127 |........ 2,437,568 |.... .0 |. ...0 [ . 01/15/2023 .
.. 12647P-AF-5 | CSMC 2013-7 A5~ 3.000% 08/25/43 ... 03/01/2023 . | Paydoun 0 0 . 08/25/2043 .
..12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 . 03/01/2023 . | Paydoun 0 0 . 09/25/2057 .
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 01/01/2023 . | Paydoun K 0 0 . 11/25/2035 .
..15189-AN-0 | CENTERPOINT ~ 5.471% 03/02/23 .....cccevvveieees | aeeenn . 03/02/2023 . (Maturity . O . e weeeennn. 907,000 ... .0 | ...0 [ . 03/02/2023 .
..171484-AE-8 | CHURCHILL DOWNS INC ~ 4.750% 01/15/28 ........ |..eeeen . 02/22/2023 . [MORGAN STANLEY HI-YLD .. [.... ..289,380 |.......... 318, , iieennnn. 325,630 ... .0 . .0 [ . 01/15/2028 .
.. 172067-JP-7 |CITIGROUP  3.300% 04/27/25 [N PO . 01/12/2023 . [TD SECURITIES ............ . 4,860,950 |........5,000, ... 4,021, ....... 4,077,040 |.... .0 | ...0 [ . 04/27/2025 .
..17307G-L9-7 | CMLTI 2005-9 22A3  6.000% 11/25/35 ....ccces | eveenns . 03/01/2023 . |Paydown ... .0 . .0 [ . 11/25/2035 .
..17307G-L9-7 |CMLTI 2005-9 22A3  6.000% 11/25/35 .......... |..cccen . 01/01/2023 . | Paydoun ... .0 | ...0 [ . 11/25/2035 .
. A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 .....oeeeee | eeenns . 03/01/2023 . |Paydown ... .0 . .0 [ . 10/25/2043 .
..17324D-BA-1 | CGOMT 2015-P1 XA 0.705% 09/15/48 ............ | ceeeees . 03/01/2023 . |Paydoun ... .0 | ...0 [ . 09/15/2048 .
.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 .......ccoees | eueenns . 01/25/2023 . |Paydown .0 . .0 [ . 04/25/2047 .
..222070-AG-9 | COTY  4.750% 01/15/29 ...ooveiinniiiiiiiieiiis | e . 02/22/2023 . [J P MORGAN SEC .0 |. .0 . . 01/15/2029 .

Redemption  100.0000|

. 05/15/2034 . |1.D PL ....
. 09/15/2053 . |1.A FE ...
. 08/01/2024 . |1.G FE ...
. 01/15/2023 . |2.B FE ....
. 07/25/2047 . |2.A FE ....
. 10/20/2049 . |2.C FE ....
. 07/20/2050 . |2.C FE ....
1,250 . 01/20/2051 . |2.C FE ....
e 2,144,152 ). . 03/24/2030 . |1.G FE ...
........ 1,203,915 |..oooeiiinnn0 i, 3,969 |.llllll.3,969 |............24,160 |. 03/01/2026 . 2.A FE ....

..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 ......cccuvvvee | vueenns . 03/15/2023 .
..233063-Al-6 | DBJPM 2020-C9 XA  1.708% 09/15/53 . N [ . 03/01/2023 . |Paydoun ...
..233851-BJ-2 |DAINMLER FINANCE NA LLC ~ 3.250% 08/01/24 .... |....... . 01/30/2023 . [ BARCLAYS ..
..25746U-DC-0 | DOMINION RESOURCES ~ 2.450% 01/15/23 .......... | .eeeeen . 01/15/2023 . [Maturity .
..25755T-AH-3 | DPABS 2017-1A A28 4.118% 07/25/47 .......... |.eccc.. . 01/25/2023 . |Paydoun ...
..26208L-AE-8 |HONK 2019-2A A2  3.981% 10/20/49 .. 01/20/2023 . | Paydoun
..26209X-AA-9 | HONK 2020-1A A2  3.786% 07/20/50 .. 01/20/2023 . | Paydoun
..26209X-AC-5 | HONK 2020-2A A2 3.237% 01/20/51 01/20/2023 . | Paydoun ...
..278865-BE-9 | ECOLAB INC ~ 4.800% 03/24/30 JU RS . 01/31/2023 . [ TD SECURITIES . N o | e e 2,145,718 |
..285512-AD-1 | ELECTRONIC ARTS INC ~ 4.800% 03/01/26 ........ |..cc... . 01/31/2023 . [ SEAPORT GROUP LLC ....... |oeeeeeiviieninniis feeeens 1,207,884 |........ 1,200,000 |........ 1,211,016 |........ 1,203,989
Redemption 100.0000

o o

... (2,086) |.
... 542 |

0 [ 4,901,782 |..
........ 1,500,000 |..
..20,000 |..
10,625
1,250

...... 4,876,100 |........5,000,000 |........4,951,950 |....
...... 1,500,000 |........1,500,000 |........ 1,493,520 |....
... 20,000 ...20,000 ...20,092 |....

o

cOcoocooo oo oo

oo ooo

o
o

. 02/11/2030 . |1.F FE ...
. 01/19/2031 . |1.F FE ....
. 03/15/2023 . |2.C FE ....
. 06/25/2043 . |1.A ........
. 12/25/2049 . |1.A FE ...
. 03/01/2023 . |2.B FE ....

..85,259 |..
80,823
.4,120,000

..289320-AA-3 | ELM RD GENERATING STAT ~ 5.209% 02/11/30 ....
..289321-AG-0 | ELM RD GENERATING STAT ~ 4.673% 01/19/31 ....
..29278N-AL-7 | ENERGY TRANSFER PARTNERS ~ 4.250% 03/15/23 ..
..20977K-AA-1 | EVER 2013-2 A 3.000% 06/25/43 03/01/2023 . | Paydoun 12,001 |
..30296A-AN-7 | FREMF 2017-K 61 ~ 0.100% 12/25/49 .. U [ . 03/01/2023 . |Paydown ... o | ... 26,810 |oeiiiens

..31620M-BP-0 | FIDELITY NATIONAL INFORM  0.375% 03/01/23 . |....... . 03/01/2023 . [Maturity .ooooeeeeiinins Joeeeeeiiiieeeeen o 1,800,000 |........ 1,800,000 |........ 1,794,168 |..covveeeennnnnes 0

.| 02/11/2023 . | ..
01/19/2023 . | Various
03/15/2023 . |Maturity .

... 85,259
80,823
. 4,120,000

.4,108,630 |.
12,145 |.

..4,09,647 |.

oocooo
oocooo
oocooo

0 f...... 1,800,000
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..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 ......... [.eeeenn . 01/30/2023 . | Paydoun ... ... 1,750 L1817 e 1,800 . .1,750 .. . 04/30/2047 . (2.B FE ....
..344170-AA-6 | FOCUS 2018-1 A2 5.184% 10/30/48 O [P . 01/30/2023 . | Paydoun ... ... 7,500 < 7,500 )oeeiiiinnnl 7,500 ... . 7,500 |.. . 10/30/2048 . (2.B FE ....

Focus Brands Fun20171A 2022-1 A2 7.206%
LBA4ATR-AB-2 | 07/30/52 e [ . 01/30/2023 . | Paydoun ... 12,500 12,500 |.... 12,500 |.... .0 ] 12,500 |.. . 07/30/2052 . (2.B FE ....
..36228F-2R-6 | GSR 2004-6F 3A4  6.500% 05/25/34 .......cceee [ereenn . 03/01/2023 . | Paydoun ... ) I 374 . ....378 ... .. L3 ....301 . 05/25/2034 . [1.AFM ...
..36260R-AB-5 | GSMBS 2020-PJ6 A2  2.500% 05/25/51 ......eeves [oeennnn . 03/01/2023 . |Paydown .......coovvverinins |oeveiiinninninnnnnns e 128,839 [, 128,839 |[........... 133,771 |eveeeees 133,134 |0 s (4,204) [0 e (4204) |l 0 e, 128,839 . 06/25/2051 . [1.A ........
GS Mor tgage-Back2023PJ1 ities 2023-PJ1 A4

. 02/25/2053 . |1.A FE ...
. 10/02/2023 . |2.C FE ....
. 11/01/2030 . |2.B FE ....
. 02/23/2023 . |1.F FE ...
. 10/01/2027 . |5.A FE ....
. 12/20/2050 . |2.B FE ....
. 08/15/2049 . |1.A FE ...

..36267T-AG-3 |3.500% 02/25/53 .....vvvvveeviiiiiiiniiiiiiiiieeens [ eeeeens . 03/01/2023 . [Paydown ....coovviieininiss foeveeniiiiiiiiein e
..37045V-AE-0 | GENERAL MOTORS CO  4.875% 10/02/23 ........... | .eceeen . 03/01/2023 . [Call 100.0000 .....
..372460-AA-3 | GENUINE PARTS CO  1.875% 11/01/30 .evvveeee | veenns . 02/17/2023 . [ STIFEL NICHOLAS .........
..38141G-WU-4 | GOLDMAN SACHS GROUP INC  5.708% 02/23/23 ... |....... . 02/23/2023 . (Maturity .................
..38748Y-AA-0 | GRANITE US HOLDINGS CORP  11.000% 10/01/27 . 03/17/2023 . | Cal | 105.5000
..411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 . 03/20/2023 . | Paydoun
..46590M-AT-7 | JPMCC 2016-JP2 XA  1.767% 08/15/49 03/01/2023 . | Paydoun

..2,509,869
. 3,800,000
.. 329,160

. 308,880 |. ..309,119 |.
2,596 |. 2,578 |.
10,624 |.

oo ocooo oo

..466247-SE-4 | JPUMT 2005-A5 1A2  3.336% 08/25/35 03/01/2023 . | Paydoun .1,218 | . 08/25/2035 . |1.A FM .

..46641B-AE-3 | JPMCC 2013-C16 ASB  3.674% 12/15/46 . 03/01/2023 . | Paydoun ... ) . 12/15/2046 . |1.A ........

..46647P-DK-9 | JPMORGAN CHASE & CO  5.717% 09/14/33 ........ |....... . 01/26/2023 . [J P MORGAN SEC . 09/14/2033 . |1.G FE .

..46648H-AY-9 | JPNMT 2017-2 B1 ~ 3.652% 05/25/47 .......coeees | eeeenns . 03/01/2023 . [Paydown ....coviviieiiinnis foeneeniiiiiiniinn o 32,8120 032,812 (32,879 [ 32,796 [l O 18 0 1D [ 0 . 05/25/2047 . |1.A ........
JP Morgan Mor tga2019LTV2 2019-LTV2 B4

..46651A-BD-3 |4.685% 12/25/49 ......oeviiiiiiiiiiiiiiiiiiieeens | . 03/01/2023 . |Paydown 0 . 12/25/2049 . |2.B FE ....

..46651Y-AC-4 | JPUMT 2019-9 A3 3.500% 05/25/50 .....ooeeeens | vunenns . 03/01/2023 . |Paydoun ... . 05/25/2050 . [1.A ........

. 02/25/2050 . [1.A ........
. 07/30/2047 . |2.B FE ....
. 04/30/2052 . |2.B FE ....

..46652H-AC-0 | JPMIIM 2020-ATR1 A3 3.000% 02/25/50 ......... |.eeeees . 03/01/2023 . | Paydoun ...
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 ......... | .eeeeen . 01/30/2023 . |Paydoun ...

..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 .......coee | weeenn . 01/30/2023 . |Paydown ...
MORGAN STANLEY FIXED INC

o o oo

..483050-AC-7 |KAISER FOUNDATION HOSPIT ~ 3.150% 05/01/27 .. | ....... . 02/16/2023 . .0 [ . 05/01/2027 . (1.D FE .
..5764311-HD-9 | MASTR 2004-10 4A4  5.500% 11/25/34 ........... | eeeees . 03/01/2023 . |Paydoun ... ...0 [ . 11/25/2034 . |1.A FM .
..59217G-EE-5 |MET LIFE GLOB  1.950% 01/13/23 ....ccvvviiiees | eeeens . 01/13/2023 . (Maturity . .3,997,267 |.... .0 [ . 01/13/2023 . [1.D FE .
..59981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 .. [N PO . 03/01/2023 . |Paydoun ... ..685,997 |.... ...0 [ . 11/25/2058 . [1.A ........
..61763K-AY-0 | MSBAM 2014-C15 ASB  3.654% 04/15/47 ......... |.eeees . 03/01/2023 . |Paydown ... ...84,115 |.... .0 [ . 04/15/2047 . |1.A ........
..628530-AV-9 | MYLAN LABORATORIES INC ~ 3.125% 01/15/23 .... . |- 01/15/2023 . Maturity . .2,956,121 |.... .0 . . 01/15/2023 . |2.C FE ....

..62042K-AA-4 | NRPMT 2013-1 A1 3.228% 07/25/43 ....oooeeiiis | veenns . 03/01/2023 . Paydown ......cevveeeennnns , , 894 |

0 . 07/25/2043 . |1.A ........

Redemption
..62063#-AH-4 |NRP (Operating) LLC PP 4.730% 12/01/23 .... |....... . 01/01/2023 . | .evvvvviinnniiniiiiiiiiiiinee 0 . 12/01/2023 . |4.A ........
..636180-BL-4 |NATIONAL FUEL GAS CO  3.750% 03/01/23 ....... | ..cc... . 03/01/2023 . [Maturity . . 03/01/2023 . |2.C FE ....
..64016N-AA-5 |NBLY 2021-1A A2 3.584% 04/30/51 ....ccevvvees | avneen . 01/30/2023 . |Paydoun ... . 04/30/2051 . |2.C FE ....

. 01/30/2052 . |2.C FE ....
. 02/15/2025 . |3.A FE ....
. 04/01/2062 . |1.B FE ....
. 05/01/2062 . |1.B FE ....

....... . 01/30/2023 . |Paydown .....cceuveennneennn fonns
02/28/2023 . | BANK of AMERICA SEC
01/20/2023 . | Cal | 100.0000
01/19/2023 . | Cal | 100.0000

..64016N-AC-1 |NBLY 2022-1A A2~ 3.695% 01/30/52 ..
..64110L-AL-0 |NETFLIX INC ~ 5.875% 02/15/25 ....
..648684-AA-6 | NEW SEASONS LLC ~ 3.890% 04/01/62 .....

..64909D-AA-7 | NEW VILLAS ZIONSVILLE ~ 4.400% 05/01/62

1,402,711
.3,685,000
.3,000,000

.3,685,000 |.
.3,000,000 |.

..3,685,000 |.
..3,000,000 |.

. 3,685,000
. 3,000,000

..3,685,000
..3,000,000

oo ocooooo

..65339K-BU-3 | NEXTERA ENERGY CAPITAL  0.650% 03/01/23 .. 03/01/2023 . |Maturity .. .. 4,050,000 ..4,050,000 ..3,980,359 |. .4,029,012 |.. .4,050,000 . 03/01/2023 . |2.A FE ....
MORGAN STANLE
..688225-AH-4 | OSHKOSH CORP  3.100% 08/01/30 .....evvvveeeees | aeeenns L 02/10/2023 . [ .eveiieeiiiiiiieeeiiiiees e [, 614,944 |[.......... 700,000 |........... 659,116 |........... 662,779 |.....oeeeenn. 0 fooeeiennns 676 |oenrreenn. 0 [ 676 |oerrreenn. 0 foeeeennns 663,456 . 03/01/2030 . |2.B FE ....
PFP 111 20218 2021-8 A 5.728%
..69357X-AA-9 | 08/09/37 ..oerenriiiiieieieie s [ . 02/14/2023 . [Paydown ......ccceiiiiiiiis feeieiiiiiies [ 1,736,606 |........ 1,736,606 |........ 1,736,606 |........ 1,736,606 |............... 0 foreeiiinnies [ IR 0 forreeiiinnies [V IR [V O 1,736,606 . 08/09/2037 . |1.A FE ...

Redemption 100.0000
..694031I-AB-3 | PACIFIC BEACON LLC  5.008% 07/15/26 ......... | ....... L 01/15/2023 . [ .uveeiiiiiiiiiiiiciiiiiieees e e, 85,360 |............ 85,360 |............ 72,556 |............ 81,575 |..ueeenennne 0 foeeenn. 3,785 |..ooicueenee 0 foeennn. 3,785 |.ooocenenen [ T 85,360

. 07/15/2026 . |2.B FE ....
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PACEWell 5 Trust20211 2021-1 A 2.628%
..69410P-AA-1 110710759 .oevvvrviiiiiiiiiiiiiiiiiiiiieeceeeeeeeeeens [ . 03/10/2023 . | Paydoun ... .. 146,788 .... 146,788 ..146,983 |.... ... (195) ] .0 . v0 |eeeennn... 146,788 .. 0 ...(41)]. 10/10/2059 . [1.A FE ....
..713448-CG-1 |PEPSICO INC ~ 2.750% 03/01/23 ....ccceeeeeeeeess [oeennn . 03/01/2023 . |Maturity . . 3,000,000 2,999,819 |.... ... 181 .0 . 0 0 41,250 |. 03/01/2023 . [1.E FE ....
..72703P-AB-9 |PLNT 2018-1A A211  4.666% 09/05/48 .......... [....... . 03/05/2023 . | Paydoun ... ... 12,500 ...12,500 |.... .0 . 0 0 . 09/05/2048 . (2.C FE ....
..72703P-AC-7 |PLNT 2019-1A A2 ~ 3.858% 12/05/49 ............. [...ces . 03/05/2023 . | Paydoun ... ... 12,500 ...12,500 |.... .0 . .0 . .0 . . 12/05/2049 . [2.C FE ....
Redemption 100.0000
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... [....... . 03/13/2023 . | .evvviiiiiiiiiiie ... 34,755 ...34,755 |.... .0 . . 09/13/2027 . (1.D ........
..7T4166N-AA-2 | ADT SEC CORP  4.875% 07/15/32 ... . 02/23/2023 . |BANK of AMERICA SEC .... .. 219,826 ..260,237 |.... .0 . . 07/15/2032 . |3.C FE
Progress ResidenmSFR10 st 2021-SFf
.. T4333W-AL-6 |3.666% 12/17/40 ......ovvvvvvvrrnnnnnnnnnninininiins [ eeeeen . 01/01/2023 . | Paydoun ... 1,772 ... 11,769 |.... 0 . 12/17/2040 . [2.C FE .
..74340X-BU-4 |PROLOGIS TRUST ~ 3.250% 06/30/26 .....eevvvvennn [eeeennn . 02/01/2023 . | SUNTRUST .. . 4,818,800 .4,981,987 |.... 0 . 06/30/2026 . [1.G FE .
..74387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 .............. [....cs . 03/01/2023 . | Paydoun ... 14,099 . e 14,190 | 0 . 12/25/2049 . (1.A ........
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 ......covvvvveee [eerennn . 03/25/2023 . |Paydoun .......ooooeeiiiiins i e 9,181 9,179 9,180 |l 0 . 10/25/2063 . [1.A FE .
..76112B-SF-8 | RAMP 2005-SP1 1A6  5.000% 09/25/34 ........... [...coen . 03/01/2023 . | Paydoun ... ... 17,596 ...14,638 |............ 16,946 |.... 0 . 09/25/2034 . [1.A FM .
..76112B-Sli-1 |RAMP 2005-SP1 2A9  5.250% 09/25/34 ........... [.eeeenn . 03/01/2023 . | Paydoun ... ... 26,217 ...23,526 |.... 0 . 09/25/2034 . [1.A FM .
..78015K-7D-0 |ROYAL BANK OF CANADA  1.950% 01/17/23 ....... [....... . 01/17/2023 . | Maturity . 1,000,000 0 . 01/17/2023 . (1.E FE .
..78403D-AZ-3 |SBA TOWER TRUST ~ 6.599%% 01/15/28 ........coee [oennnn . 02/15/2023 . | SEAPORT GROUP LLC ....... 0 . 01/15/2028 . (1.
..79549A-YP-8 | SBM7 2003-1 A1 6.500% 09/25/33 .......cevvves [oeennn . 03/01/2023 . | Paydoun ... 0 . 09/25/2033 .
..808513-CB-9 | SCHIAB CORP  5.000% Perpet. ... 01/30/2023 . [Various 0| . 01/01/9999 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 03/01/2023 . |Paydown 0| . 07/25/2043 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 03/01/2023 . |Paydown 0| . 01/25/2045 .
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.529% 03/25/43 . . |. 03/01/2023 . | Paydown 0| . 03/25/2043 .
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 . |- 03/25/2023 . |Paydoun ... K 0| . 09/25/2037 .
..85207U-AH-8 | SPRINT CORP  7.125% 06/15/24 .....cccoeviiiiaes [eeeennn . 02/23/2023 . | STIFEL NICHOLAS . ..305,078 |.... .0 . .304,836 |.. . 06/15/2024 .
..862121-A#-7 |STORE CAPITAL CORP PP 4.730% 04/28/26 ...... [....... . 03/09/2023 . | Call 100.0000 ..... .5,000,000 |.... .0 5,000,000 |.. . 04/28/2026 .
..86765B-AL-3 | SUNOCO LOGISTICS PARTNER ~ 3.450% 01/15/23 .. |....... . 01/15/2023 . |Maturity .....cccvvennnnns ...0 1,000,000 |.. . 01/15/2023 .
..872480-AA-6 | TIF 2020-1A A 2.090% 08/20/45 .......cccoeee [errennn . 03/20/2023 . | Paydoun ... 0 200,000 |.. . 08/20/2045 .
..87342R-AH-7 |BELL 2021-1A A211 ~ 2.204% 08/25/51 .......... [....... . 02/25/2023 . | Paydoun ... 0 ..25,000 |.. 0 e . 08/25/2051 .
..87901J-AH-8 |TGNA  5.000% 09/15/29 .......evvrvvvevvvnnnnnnnnn [ereeen . 03/10/2023 . |US BANCORP .. 0 .152,982 |.. . (16,213) |.... . 09/15/2029 .
..880310-AA-8 | TENASKA VIRGINIA PARTNERS ~ 6.119% 03/30/24 03/30/2023 . |Various ... 0| 66,900 .0 . 03/30/2024 .
..88033G-DA-5 | TENET HEALTHCARE  5.125% 11/01/27 . 01/20/2023 . |Various K ...0 ] 0| .644,000 0| . 11/01/2027 .
..88576N-AD-0 | 321 HENDERSON 2006-2A A2  5.930% 06/15/47 03/15/2023 . |Paydoun ... ..185,645 |. N .. (12,135) | 0| .161,937 0 . 06/15/2047 .
..88576X-AA-4 | HENDR 2010-1A A 5.560% 07/15/59 02/09/2023 . [BANK of AMERICA SEC ..200,427 |. ..276,247 |. ... (384) ] 0| .275,863 . (16,143) |. . 07/15/2059 .
..88576X-AA-4 | HENDR 2010-1A A 5.560% 07/15/59 01/15/2023 . |Paydoun ... .6.471 | 5,970 |. (324) |. 0| . 5,646 .0 . 07/15/2059 . (1.
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 .......ccvvvee [oreennn . 03/01/2023 . | Paydoun ... . ...31,582 |............31,607 |.... K .0 . 31,775 .. 0 e . 03/25/2058 . [1.A ........
..898320-AF-6 | TRUIST FINANCIAL CORP  5.100% 03/01/30 ..... |[....... . 01/25/2023 . | J P MORGAN SEC ........... 547,000 |........... 568,992 |[.......... 566,707 |....ooeeeennnn 0 0 s 566,546 |...............0 |....... (35,272) . 03/01/2030 . |2.B FE
Redemption 100.0000
..90931L-AA-6 |UAL 2016-1 AA PTT  3.100% 07/07/28 .......... [....... . 01/07/2023 . | .. ... 79,148 ... 79,148 L T79,148 ).l 79,148 | ..79,148 |.. . 07/07/2028 . [1.F FE .
..909320-AA-4 |UNITED AIR 2014-2A PTT ~ 3.750% 09/03/26 .... |....... . 03/03/2023 . 139,456 |........... 139,455 |........... 139,455 |........... 139,455 [ovvvviinnnnnns [V FUSURRRRR (VO 0 | (VO 0 s 139,455 . 09/03/2026 . |2.A FE
Redemption 100.0000
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ [....... . 03/31/2023 . ... 51,697 ...51,607 ...51,697 |............51,697 [... ..51,697 |.. . 06/30/2030 . [1.F PL .
..02890F-AV-8 | WFRBS 2014-C20 ASB  3.638% 05/15/47 ......... [....... . 03/01/2023 . | Paydoun ... oo 242,087 ... ..242,087 |... ..249,338 |...........242,451 K L0 .0 .242,087 |.. . 05/15/2047 . [1.A ........
..92038J-AF-9 | WIFRBS 2013-UBS1 ASB  3.603% 03/15/46 ........ [....... . 03/01/2023 . |Paydoun .......cooovviiiiins |oeniiniiniins e 112,064 |........... 112,064 |........... 115,420 |.......... 12,118 e 0 e (54) [oovvvnnnnnnnns 0 s (54) [oovvnnnnnnnnns 0 s 112,064 . 03/15/2046 . [1.A ........
WABASH VALLEY PONER ASSOC PP 5.080% Redemption 100.0000
..92966*-AA-7 04/30/24 ...ooiiiiiiiiiiie [ . 01/30/2023 . | .. ... 27,784 ...21,784 ...28,035 |............27,812 |... 21,784 .. . 04/30/2024 . [1.F ........
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JANE STREET EXECUTION
..94974B-FY-1 |WELLS FARGO CO  4.100% 06/03/26 ........eevvur [ereennn . 02/23/2023 . | SERVICES ...oovvvvviiiiiins i s 4,821,850 |........ 5,000,000 |........ 4,994,850 |........ 4,998,130 [oovvvinnnnnnns 0 Jeeeeennnn [12) ) FE 0 s (1) O 0 fnns 4,998,081 [..ccoeeiennnnn 0 f..... (176,231) |...... (176,231) |-t 47,833 |. 06/03/2026 . |2.B FE ....
WELLS FARGO BK NORTHWEST PP 7.530% 01/10/24 Redemption 100.0000
B e U [P . 03/10/2023 . ...21,701 ...21,701 ...21,701 |.... .0 . 0 ..21,701 . 01/10/2024 . (2.B ........
..95002T-AA-2 | WFMBS 2020-3 A1 3.000% 06/25/50 .. . |- 03/01/2023 . |Paydoun ... ...36,119 |.... 0 e (1,146) ... 0 . 06/25/2050 . [1.A ........
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.080% 08/15/53 . . |- 03/01/2023 . | Paydoun ... ... 14,230 |.... .0 . (14,230) |... 0 . 08/15/2053 . [1.A FE .
..976520-BL-2 |WIN 2014-2 B3 ~ 4.085% 09/20/44 .. 03/01/2023 . |Paydown N 44,465 |. 0 . (525) 0| . 09/20/2044 . (1.A ........
..98978V-AB-9 | ZOETIS INC ~ 3.250% 02/01/23 ... 02/01/2023 . (Maturity .... ..3,200,000 ..3,232,800 |. .3,200,000 |. 0 0| .3,200,000 . 02/01/2023 . |2.A FE
..064159-8N-9 | BANK OF NOVA SCOTIA  3.625% 10 ..... |- 02/01/2023 . [ J P MORGAN SE ..329,000 ..329,000 |. ..329,000 |. 0 0| .329,000 . 10/27/2081 . |2.C FE
..74819R-AP-1 | QUEBECOR MEDIA INC ~ 5.750% 01/15/23 .... A..... . 01/15/2023 . |Maturity .... 508,000 .... 508,000 |.......... 508,000 |.... .0 . .0 . 508,000 |.. . 01/15/2023 . |3.C FE
Redemption
..C1466#-AA-6 | CPR Leasing Ltd PP 5.410% 03/03/24 ......... A..... . 03/03/2023 . | .evvvrrinninnnniiiiiiiinininnn e e 38,891 [ 38,891 [.eeennne 38,891 |............ 38,891 [V ST (VN [ SRR . 03/03/2024 . (2.B ........
Redemption
. 000000-00-0 [ YPF SOCIEDAD ANONINA  9.000% 02/12/26 ....... Deveer |- 02/27/2028 . [ v 0 0 . 02/12/2026 . |5.C FE
.. 17186H-AC-6 |CIMPRESS NV~ 7.000% 06/15/26 ...........eeu.e. D. . 02/01/2023 . | Various ........ccceeunnnnee , ..4,103, , ... 4,149, .0 . 0 , . 06/15/2026 . |5.A FE
..20752T-AA-2 | CONNECT FINCO SARL/CONNE  6.750% 10/01/26 .. . 02/09/2023 . |BANK of AMERICA SEC .. 394,046 . 411,000 ..423,913 |. . 418,088 |. 0 0| 417,643 . 10/01/2026 . |4.A FE
..344419-AC-0 | FOMENTO ECONOMICO MEX ~ 3.500% 01/16/50 D. . 03/09/2023 . | Call 75.2780 .3,011,120 ..4,000,000 ..4,331,200 |. .4,316,747 |. 0 0| . 4,315,207 . 01/16/2050 . |2.A FE
..36165R-AC-9 |GCC SAB DE CV  3.614% 04/20/32 . 03/20/2023 . | GOLDMAN SACHS . .. 644,875 .... 770,000 . 667,900 |. ..670,909 |. 0 0| 672,791 . 04/20/2032 . |2.C FE
..44920U-AM-0 | HYUNDAI CAPITAL SERVICES  3.750% 03/05/23 .. . 03/05/2023 . |Maturity .... R O N 10,000,000 |...... 10,000,000 |........ 9,977,000 |........9,998,289 |.... .0 . 0 e 10,000,000 |.. . 03/05/2023 . |2.A FE
Redemption 100.0000
..5529211-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .......... D..... . 0170172023 . | evvvvvviniinnininiiiniinnnins e o 9,247 |eveviiiinnnns [ Y 9,326 [.cccunnnnnnn 9,318 0 [V 9,247 . 06/30/2031 . |3.C FE
MORGAN STANLEY FIXED INC
..591555-AF-4 | METINVEST BV ~ 7.750% 10/17/29 . 02/08/2023 . .. 300,750 .... 600,000 644,100 |...........636,905 |.... .0 . 0 .636,411 . 10/17/2029 . [5.B FE ..
..78485l-AA-7 | STWD 2019-FL1 A 5.753% 07/15/38 ..... |- 02/15/2023 . | Paydown .. 158,058 ..158,058 ..158,058 |. ..158,058 |. 0 0| .158,058 . . 07/15/2038 . [1.A FE ..
..81254U-AK-2 | SEASPAN CORP  5.500% 08/01/29 R RN . 02/13/2023 . | Various ... e | 233,325 |.......... 306,000 |... 307,850 |...........307,358 |.... .0 . 0 e .307,320 |.. . (73,9%) |.... . 08/01/2029 . (3.B FE ..
..92857W-BJ-8 | VODAFONE GROUP PLC ~ 4.125% 05/30/25 .......... D..... . 02/28/2023 . | J P MORGAN SEC .....covvvs |ovvereneiieieniennns | 2,432,050 |........ 2,500,000 |........ 2,475,725 |........ 2,490,726 0 0 fnns 2,491,282 |..oovvvvnnnnnnn0 [, (59,232) . 05/30/2025 . (2.B FE ..
MORGAN STANLEY FIXED INC
..655555-AR-0 | LOGAN GROUP CO LTD  7.500% 08/26/23 ......... D..... L 0173172023 . | evvieiiiiniiniiiiiiiiiiiiiinn e e 90,000 |[.......... 300,000 |............ 70,355 |............ 66,527 0 [ SRR 70,355 [oooiiiiiiinnns (U 19,645 |......... 19,645 |l 0 | 08/25/2023 . 6. * .......
ARC INFRASTRUCTURE PTY LTD PP 4.230%
..018428-AC-2 103/27/23 .oooveieieieiieeeiieeeeeeeeeeeeeeeeee C..... . 03/27/2023 . |Maturity ..oooooovviiiiiins Jovveeiiiiiiiieieeens e, 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 0 0 fooeeennn 2,000,000 |...coeerernnns [ 0 Joeeeeeeeeens [ 42,300 |. 03/27/2023 . |2.B ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 153,501,996 157,204,325 156,304,649 147,405,556 0 0 156,790, 332 0 (2,001,408) |  (2,001,408) 897,778 XXX XXX
..369604-B0-5 |GENEHAL ELECTRIC CO  8.196% Perpet. ......... . |- 03/03/2023 . [BARCLAYS ..286,000 .... 286,000 ..271,343 |.... .0 . 0 271,343 |.. .. 14,658 |........ 14,658 . 01/01/9999 . |3.A FE
..369604-B0-5 | GENERAL ELECTRIC CO  8.196% Perpet. . oo |eeeeeen | 03/15/2023 . | Call .. 337,000 ...........309,872 |.... .0 . .0 .. 5 .0 .. .309,872 |.. .. 21,128 |........ 27,128 . 01/01/9999 . [3.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 623,000 623,000 581,215 581,215 0 0 0 0 0 581,215 0 41,786 41,786 5,276 XXX XXX
2509999997. Total - Bonds - Part 4 194,305,959 199,289,798 197,407,629 165,400, 132 3,785 (30, 192) 0 (26,407) 0 197,810,041 0 (2,217,154) | (2,217,154) 1,053,940 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 194,305,959 199,289,798 197,407,629 165,400, 132 3,785 (30, 192) 0 (26,407) 0 197,810,041 0 (2,217,154) | (2,217,154) 1,053,940 XXX XXX
| | | ‘JANNEY MONTGOMERY SCOTT
..902973-73-4 |U S BANCORP PREFERRED ............ceeveenennnnnnnne [oeeenn . 01/13/2023 L ININC ....oevnvenniniiiiiiiinn |oeeeens 9,773.000 |......... 167,141 |l 0.00 |.......... 168,164 |........... 151,482 |........ 16,682 [......cceeee [ 0 fooeenns 16,682 |............... [V PP 168,164 |............... 0 [....... (1,022) |........ (1,022) | 2,21 fooeiees e 2.AFE ..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 167, 141 XXX 168, 164 151,482 16,682 0 0 16,682 0 168, 164 0 (1,022) (1,022) 2,291 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 167, 141 XXX 168, 164 151,482 16,682 0 0 16,682 0 168, 164 0 (1,022) (1,022) 2,201 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 167, 141 XXX 168, 164 151,482 16,682 0 0 16,682 0 168, 164 0 (1,022) (1,022) 2,201 XXX XXX
..03073E-10-5 | AMERISOURCEBERGEN CORP ........evvvvvvvvvvnnnnnnnns [ereeenn . 02/22/2023 . | GOLDMAN SACHS .........cee |oeeeeens 2,573.000 |......... L G R RN 289,818 |........... 426,372 |...... (136,554) |..cooeeennnnnn (VR 0 |..... (136,554) [...vvvvnnnnnnee [V R 289,818 |.....cccennnnn 0 f...... 121,249 |....... 121,249 |............. L PO N
S. G. COWEN SECURITIES
..036752-10-3 | ELEVANCE HEALTH, INC ......ccccoeieiiiiiiiiiiiiaae [oeennn . 03/28/2023 . |CORP. ..eevvvvvvvvvennnnnnns |oveeeenenns 554.000 |......... 250,745 |oioiiiiiiiiiiiiiis o 84,481 |........... 284,185 |...... (199,704) [.oooeeeennnnn [\ 0 |..... (199,704) |..ooeeeennnns [ PP 84,481 |....oooeennnns 0 [...... 175,264 |....... 175,264 |..oovvvveennnns 820 |ovvvrrr o] e
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Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
S. G. COWEN SECURITIES
..053015-10-3 | AUTOMATIC DATA PROCESSING INC ........ccceeeeeess [oeennn . 03/27/2023 . | CORP. ..evvvvvvvrrrnrnninins feeeeees 1,050.000 |.........225,968 |..cccevvriiriiiiinns fovvrnnnnnns 212,728 |...........250,803 |[....... (38,080) [vvvvvvvrnnnnns (VO 0 |ens (38,080) |..oovvvvnnnnnn 0 fornnninn 212,723 [0 nnlnl 13,245 i, 13,245 |............. 1,313 Joeeees | s
..149123-10-1 | CATERPILLAR INC B [P . 03/27/2023 . | CORP. ..evvvvvvrrrrrnnninins feeeeees 2,736.000 |.. 247,503 |...........685,436 |...... (407,933) |.. 0 e (407,933) [..vvvvvnnnnnnnn 0 oo 247,503 |0 |, 349,122 e, 349,122
..191216-10-0 | COCA-COLA CO JU [P . 03/24/2023 . PO R 6,304.000 |.. 266,599 |...........400,997 |...... (134,399) |.. 0 e (134,399) |... .266,599 |...ooeeeennnn 0 fnnnl 114,571 |l 114,571
..244199-10-5 |DEERE & COMPANY .. B [ . 03/17/2023 . | Various R O 2,010.000 |.. ... 161,121 . 861,808 |...... (700,687) |.. 0 e (700,687) |... 161,121 |o.oeeveeeennnnn0 ..., 613,960 |....... 613,960
Keefe Bruyette & Woods
..580135-10-1 |MCDONALDS .....evvvmrmmmnnnnniniiiniinininiiinninnnnnns [ eeeeens . 02/07/2023 . |EQ wevvvviiiiiiiiiiiiiiiiiies e 1,269.000 |......... 337,894 | | 162,736 |..eeveennes 334,420 |...... (171,683) |-eeeeeeeeeeens (VR 0 |..... (171,683) [eevveeeeennns [V R 162,736 |.oooeeeeeeenns 0 f...... 175,158 |....... 175,158 [ovvvviiiiiiiiiees [V N I
S. G. COWEN SECURITIES
..681919-10-6 | OMNICOM GROUP .....cooeeeiiieeiiiiiieiieiecieeeeeeees [ . 03/24/2023 . | CORP. ...evvvevvvvvnniiiinns foeeeees 4,385.000 |......... 700 VA O A 331,495 |........... 357,684 |....... (26,189) |.cceeeeeeenns (VR [V R (26,189) [eevvvverennns [V R 331,495 [..eevviiinnnne [V 50,615 |........ 50,615 |oeeeveeennnns 3,070 |oeveeees e e
S. G. COWEN SECURITIES
..704326-10-7 |PAYCHEX INC ....ovvrviiiniiniiiiinneinnenennnennnnnnes [ eeeeens . 03/27/2023 . | CORP. .eevvvvvveneniiininns foeeeees 2,513.000 |......... 24,343 |ooeiiiiiii [ 204194 252,152 |ooeeeenen 5,080 [oeeverernnnnns (VR [V R 5,080 [o.oeevrennnnnee [V R 204,194 |..ooevvinnnnnes 0 f...... (19,850) |....... (19,850) [eevvevennnns L 2L PO N
Keefe Bruyette & Woods
..718546-10-4 |PHILLIPS 66 ........ccooinniniiniias [ oo . 02/07/2023 . |EQ wevvvviiiiiiiiiiiiiiiiiins e 2,907.000 |......... 203,417 |oeeiiiiiiiiiiiiiins 225,330 | 302,561 |....... (77,281) |oeeeeeeeeees (VR [V R (77,281) |eeeeeeiieieens [V R 225,330 [o.eevvenennnnns [V 68,087 |........ 68,087 |......ccevvnnnnnee [V N I
S. G. COWEN SECURITIES
..863667-10-1 | STRYKER CORP ......coooeeeieeiiiiiiiiii [ . 03/28/2023 . | CORP P R 2,652.000 |.. ..648,387 |....... (95,155) [.uvvnieeeana 0 ool 0 s (95,155) [.ooeeeeeeeeeenn 0 Jeeenn883,282 |0 e 185,233 |....... 185,233
..88642R-10-9 | TIDEWATER INC .. U . 01/27/2023 . | Various JU IO 63,760.000 |.. . 2,349,556 |... (1,669,237) |.. ... (1,669,237) |.......oeeeennn 0 [nnennnnnn 880,319 fnniiiiinnnnnnn 0 [ 2,085,073 |..... 2,065,073
..91913Y-10-0 | VALERO ENERGY CORP .......eevvvvevvmmemnnnnnnnnnnnns [ eeeeenn . 03/24/2023 . |Various ........ccceeeviinn foeveeens 4,034.000 |[.........528,220 [...ccccoiiiiiiiiiins oo 266,611 |l 511,753 |...... (255,142) [..ovvvvveennnnn 0 o0 o (255,142) [..ovvvvvnnnnnnn 0 266,611 |0 |, 271,609 |....... 271,609
S. G. COWEN SECURITIES
..G29183-10-3 | EATON CORP PLC ....eevenniniinis [ eeeenn . 03/27/2023 . | CORP. .eevvvvvveviniiiiinns foeeeees 1,003.000 |......... 164,839 [.......coevvevivnnnn fernnnnnnnn 105,364 |o....eeeee. 157,421 |....... [C7 070 (VR [V R (52,057) |.oeeeeeeeeeennn 0 e 105,364 |0 [ 59,476 |......... 59,476 |l L Y
..(65431-12-7 |NOBLE CORP PLC NOBLE ...........coovveeeeeeeeeeeens oo . 01/31/2023 . |S G COWEN FIXED INC .... |........ 1,623.000 |..........61,220 |.....ooeeeeeeeeeees oo 26,043 |l 57,432 |....... (31,389) |.ovveeeennnnns [ [ O (31,389 |.vveereeeeen0 o 26,048 |oennnnnnnn 0 fn 35,176 |........ TR (T P 0 Joeenies eeveeenn] eeveiiinnnns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 8,175,555 XXX 3,897,569 7,850,967 (3,990,360) 0 0 (3,990,360) 0 3,897,569 0 4,277,988 4,277,988 18,893 XXX XXX
..31337#-10-5 |FHLB CINCINNATI ..ooovvriiiiiiiiiiiiiiis | ....... | 03/15/2023 . ‘PHIVATE PLACEMENT ....... [....... 11,732.000 |...... 1,173,200 [oeeveiiiiiiiiiiiiins foveeees 1,173,200 |........ 1,173,200 |...ccoeeennns [V (VR [V (VO [V R 1,173,200 |.oooeeeeennnns (VR [V R [V - T( N PO N
..31339*-10-7 |FHLB Indianapolis .........cccoeeeeiiiiiiiiiiiiiiass [eeennns . 03/01/2023 . | PRIVATE PLACEMENT ....... |.eeeeere.. 17.000 f.ooeeeennnn. 1,700 oo e 1,631 |oveeeeneees 1,700 |........... (169) fvvvvvvvrnnnnns [ [V PO (169) [..uvvvnnnnnnnnn 0 Joeeeeeeeennn 1,831 |, [ 169 [.oooennns I 19 Joeeees e v
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,174,900 XXX 1,174,731 1,174,900 (169) 0 0 (169) 0 1,174,731 0 169 169 7,889 XXX XXX
5989999997. Total - Common Stocks - Part 4 9,350,455 XXX 5,072,300 9,025,867 (3,990,529) 0 0 (3,990,529) 0 5,072,300 0 4,278,157 4,278,157 26,782 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 9,350,455 XXX 5,072,300 9,025,867 (3,990,529) 0 0 (3,990,529) 0 5,072,300 0 4,278,157 4,278,157 26,782 XXX XXX
5999999999. Total - Preferred and Common Stocks 9,517,5% XXX 5,240,464 9,177,349 (3,973,847) 0 0 (3,973,847) 0 5,240,464 0 4,277,135 4,277,135 29,073 XXX XXX
6009999999 - Totals 203,823,555 XXX 202,648,093 174,577,481 (3,970,062) (30, 192) 0 (4,000,254) 0 203,050,505 0 2,059,981 2,059,981 1,083,013 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion 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

Goldman Sachs Index

N/A ...

Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 (. 04/13/2020 |. 04/14/2023 |.... . 192.49.......... 37,662 |- eeeeee. 0001 L.

Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/15/2020 |. 04/17/2023 |.......... 1,505 | [ 192.68 |.......... 13,978
Goldman Sachs Index

T 0001 ...........

Index/Annuity . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 04/24/2020 |. 04/27/2023 |.... ..192.51]..........76,686 |- eeeeee. 0001 L.

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 05/13/2020 |. 05/12/2023
Goldman Sachs Index

192.69 |........... 8,742 T 0001 ...........

N/A ...

Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 . 05/15/2020 |. 05/15/2023 |.... .. 102.68 |..........22,218 |- eeeeee. 0001 L.

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/26/2020 |. 05/25/2023 |.......... [N R R 192.66 |.......... 46,030 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 06/11/2020 |. 06/14/2023 |.......... [T R 192.88 |.......... 57,139 [coveeeeiiiiin e e 33,205 |.uuieeeeeen | 33,205 ... TA i o e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/15/2020 |. 06/15/2023 |............ 312 | [ 192.52 ... 2,898 |- [ foiiiees 1,708 [ oo [ 1,708 [ooeeeennes < N O AU R RN RIS 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 06/25/2020 |. 06/27/2023 |.......... 1,970 [ooeeiiiiiieiiiis o 192.87 |.......... 18,354 v o foiieens 10,521 |.eveeeeeee o 10,521 |....oeeeeen 2,325 [coeeiiiiiiieeen [ e e RIS 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/13/2020 |. 07/14/2023 |.......... 1,672 [ o 193.79|.......... 15,649 | foreeeeei e 8,243 |.oeiiiit o 8,243 ........... L I[N U AU F N F N RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 07/14/2020 |. 07/18/2023 |............. 335 | [ 194.00 |........... KTV FUUURRR RO RPN 1,618 [ceeiies [ 1,618 [ceeeeennes 71 FEUUUR KOOSR RPN RN RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 07/24/2020 |. 07/27/2023 |.......... £ R 194.32|.......... 53,999 | [ | 20,214 | | 27,214 |........... LR U AU F N N RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 I HZNBB6KS28  |. 08/13/2020 |. 08/14/2023 |.......... [N R 194.51 |.......... 53,951 |oooiiiiiiiieei | s 27,565 [.coeniiens | 27,565 |........... 5,570 [cvvveeeeeinieens forneeeiii e e RIS 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/13/2020 |. 08/14/2023 |............ [L1: ) O R 194.51 ... L0 (61 RN R RN 2,286 [ .eeeeeens [ 2,26 oo 73 FUURN KU R RN RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 I HZNBB6KS28  [. 08/17/2020 |. 08/15/2023 |.......... 1,806 [ooeeiiiiiieeiis o 195.19 |.......... RRTCTEC ) AU R N 6,310 | cevieeeee | 6,310 ... U U AU I RN RIS 0001 ...........
Goldman Sachs Index
[0 Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/26/2020 |. 08/25/2023 |............ XI5 FU N 194.60 |........... 2,222 [eeeeeeeiiiiien [ e 1,149 | o 1,149 |l <71 FUUR KOS RPN KON RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/27/2020 |. 08/25/2023 |............ LK) FO PN 194.60 |........... 4,305 [coveeeeieiiiiens [ e 2,38 |t [ 2,38 [coeeeees L7411 PR RSN RRUUURR RO RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/11/2020 |. 09/14/2023 |.......... KON:ZX ) R 194.63 |.......... 36,128 [coeeeeeiiiiie [ e 19,331 [eoeeeees e 19,331 |.eeeeennn 3,882 [ e e e RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 09/14/2020 |. 09/14/2023 |............ 23] PR 194.63 |........... 2,827 [eveeeeieiiien [ e 1,370 [coeeiies [ 1,370 | 243 PR KU RPN RO RIS 0001 ...........
Goldman Sachs Index
[0 Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/15/2020 |. 09/15/2023 |.......... PR:7C) R 194.75 |.......... 25,648 [c.oooeeiiiiienn [ e 14,492 (.o [, 14,492 (........... 2,904 [coveieineiiiien o e e RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/24/2020 |. 09/27/2023 |.......... L3073 N I R 193.38 |.......... 39,799 |.eoiiiiiieeeeens | | 25,140 [ oo | 25,140 |........... [T ST PR RO U RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/24/2020 |. 09/27/2023 |............ 1L S R 193.38 |........... 4,580 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2020 |. 10/13/2023 |.......... K- [ R 195.01 |.......... 33,981 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Index/Annuity . N/A ... . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2020 |. 10/13/2023 |.... ..195.01 .. |- e 0001 L.

Goldman Sachs

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/15/2020 |. 10/16/2023
Goldman Sachs Index

194.78 T 0001 ...........

Index/Annuity . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 10/15/2020 |. 10/16/2023 |.... .. 10478 |.. |- eeeeee. 0001 L.

Goldman Sachs
Call evvviiiiiiienenns Index/Annuity ......... N/A e Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 | 10/26/2020 |. 10/27/2023
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 10/27/2020 |. 10/27/2023 |............ /4 VN R R 193.65 [cuvvennnnns 1919 [ i [ 1,306 | coeeeeeiien e 1,306 [.ooevvvnnnnnns LIV N R N R R EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2020 |. 11/14/2023 |.......... LI (L2 P 19475 |ceeeennnnns eI 7L IR FORRP RN 6,094 | ..o o 6,094 |........... 172 S R R N EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2020 |. 11/14/2023 |.... ...61,744 .... 36,309 |... o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/16/2020 |. 11/15/2023 |............ X0 FOURRR RN 195.49 |........... 4,049 |oceneiiii [ [ 2,200 LT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/16/2020 |. 11/15/2023 |.... ...20,382 .G 11,681 o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 11/24/2020 |. 11/27/2023 |............ 1IN PR RN 196.34 |ooeeennnnns AA34 | o [ 2,280 | eeeeiieee feeiees 2,280 |.oovnnnnnnns LCX 1 R R N RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/11/2020 |. 12/14/2023 |..........1, . ... 196.85.......... 15,447 JR 8,001 .. ... 8, 1 N .. P N [0[0 I
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/11/2020 |. 12/14/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2020 |. 12/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2020 |. 12/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2020 |. 12/27/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2020 |. 12/27/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2021 |. 01/12/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/13/2021 |. 01/12/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2021 |. 01/16/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2021 |. 01/16/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2021 |. 01/26/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2021 |. 01/26/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2021 |. 02/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2021 |. 02/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/16/2021 |. 02/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/25/2021 |. 02/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2021 |. 02/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/11/2021 |. 03/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/12/2021 |. 03/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2021 |. 03/15/2024 |.... o= e 0001 L
Goldman Sachs
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2021 |. 03/15/2024 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/25/2021 |. 03/27/2024 |.... o= e 0001 L
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... N/A Lt Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2021 |. 03/27/2024 [RTITTN 0001 .ooennnnnns
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1 2 5 6 7 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 04/13/2021 |. 04/12/2024 |......et 2,419 [oiiiiinnniiiiiis v 201.74 |..oouennns 23,375 |oeeeiieeeeeinns e 8,974 | e 8,974 ... 17 | o e [ EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 | 04/14/2021 |. 04/12/2024 |..........5,522 [cceeiivirrnniinins Jvvinnnnnns 201.74 |..counns [TV Y( TN PO RPN AR 20,486 [..eeneeenns o 20,486 |........... TR 74 I O KPR R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/14/2021 |. 04/14/2023 |.... ... (778)]. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 04/15/2021 |. 04/15/2024 |.....eeeeen 544 [oiiiiiiiiiiins | 202,07 [eaniennnnn 5,269 o [ v 1,965 [ e 1,965 [ FC /1) S AU R R, LT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 04/15/2021 |. 04/15/2024 |.... .. 3,329 [. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2021 . 04/17/2023 |....ev'ei2,796 [oennivvininnnnnnns Jovvennnnnnn 202,07 [onnne e 22,261 | foeenieiiiiins v 168 [ 168 |.......... [QICHLC)) PO EOUPPTRR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2021 |. 04/27/2023 |.......ee1,938 [oeeniiiiinnnniins Jovvennnnnnn 201228 [t 15,366 | e il 562 e ... (853). - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/26/2021 |. 04/26/2024 |..........3,130 [ceeiiiiirrnniiinins Jvvnnnnnnns 201.28 |.......... FC( P VN R FOPRRR RN 12,301 [t o 12,301 [ .Y PO KPR RN RN EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/13/2021 . 05/12/2023 |..evvvneen 421 [ v 201.77 [ 33 | [ e L) [T R 185 [ () PO RN R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/14/2021 |. 05/14/2024 |..........2,329 [ceeiiiiiinnniinins Jovvnninnnns 201.77 .......... 22,560 [vunneeeiiiniines foerviinineiens fee 8,898 [ eeeeeeens | 8,898 |........... 1< S R R N EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/17/2021 . 05/15/2024 |...evvveeen 188 [eeiiiiiiiiiiiiis e 201.74 .couennnnnn LR 70N R FOPRRRR R, 2 I L5 R, (G R RN R R EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 05/17/2021 |. 05/15/2023 |....eueet 835 [oeiiviiiiiiiiiis v 201.74 |..counnnns 36,746 |eunneeeeiniinns forrviiniiiins feeees 2,211 e e 2,21 fees [ (1) R EOUUPTTR [ RN EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/17/2021 . 05/15/2024 |....eeeee 175 [ v 201.74 |..counns (U< R AR R 4511 | o 4511 [ LI ) N R R EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/26/2021 |. 05/23/2024 |....evvveeeennB9 [eeiiiiiiiiiiiiis e 202.44 |....ccovnnnnns (SN R RN RN TV U N 250 [ooeniiiiinnnn 138 R U AR RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/25/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/11/2021 |. 06/14/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/11/2021 |. 06/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/11/2021 |. 06/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2021 |. 06/17/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2021 |. 06/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2021 |. 06/17/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2021 |. 06/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2021 |. 06/27/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2021 |. 06/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/13/2021 |. 07/12/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2021 |. 07/12/2024 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2021 |. 07/14/2023 |.... - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2021 |. 07/16/2024 [RTITTN 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2021 |. 07/16/2024 |.......... P IS PO RN 203.25(.......... 20,745 |eeeeieeiiiines o [ FAECLR T R 7,943 .connnnnnns L FEYAC) R FUR R N, EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2021 |. 07/18/2023 |.......... 199 [ v 203.25|.......... ST (CICT) R AP RN 1,785 | oo | 1,785 [ oot [£5L53 R FRRRRR AR RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2021 . 07/27/2023 |.....eeoe 1,128 [eeeiiiiiiiiiiiiis oo 208,70 [ 9,023 o [ e 1,057 |... L 1,057 . - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2021 |. 07/26/2024 |.......... DAL P 203.70 |..cvuennn VA%< 1 R APPSR RN 6,504 | .. e 6,504 EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2021 |. 07/26/2024 |.....evveee 412 [eneniiiiiiiiiiins Joeeeenennn 208,70 [eanneenn 3,81 | e e 1,493 (... .. 1,493 .. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/12/2021 |. 08/14/2024 |............. K7 F R RN 203.62 |.euuunnnnnn TR VA TN (SRR RPN RN LIVZE)) SRR R 1275 [t 10N PR R N KRR EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/12/2021 |. 08/14/2024 |.... ....10,313 - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/12/2021 |. 08/14/2023 |.......... LRI R 203.62 |...ouuenn LT72 1 R AP RN 2,19% LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2021 |. 08/15/2024 |.............. L3 PO RN 203.40 |ouveennnnn A VN U FO R, 7T [ 209 i LTV N R R AR RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2021 |. 08/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2021 |. 08/15/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/25/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2021 |. 09/14/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2021 |. 09/13/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2021 |. 09/13/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2021 |. 09/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2021 |. 09/17/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2021 |. 09/17/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/24/2021 |. 09/27/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/24/2021 |. 09/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/24/2021 |. 09/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/13/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/15/2021 |. 10/15/2024 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2021 |. 10/15/2024 |.... - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... N/A Lt Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/15/2021 |. 10/16/2023 [RTITTN 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2021 |. 10/27/2023 |.......... P50 1 PO RN 202.73 |eeveennnn JICIRC[0728 R RN RN 4,996 |.cevvneee oo 4,99 |oovnennns [S7£: ) F AU R R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/27/2021 |. 10/25/2024 |............ [ /21 SR R 202.73 |oeveennnnn 5,543 |vvviiiiiiin [ e 2,697 | .eeeieee e 2,697 [ L2 1SN R R N RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2021 |. 10/25/2024 |.... ....23,145 ... o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2024 |.......... LER: (07 R F 203.45(.......... 46,259 |.oovvvieieiiinin oo | 20,334 LT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 11/10/2021 |. 11/14/2024 |.... o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 11/15/2021 |. 11/15/2024 |.... o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2021 |. 11/15/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2021 |. 11/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2021 |. 11/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2021 |. 11/27/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2021 |. 11/27/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2021 |. 12/13/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2021 |. 12/14/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2021 |. 12/16/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2021 |. 12/16/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2021 |. 12/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2021 |. 12/27/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2021 |. 12/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2022 |. 01/14/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2022 |. 01/12/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2022 |. 01/14/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/18/2022 |. 01/15/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/18/2022 |. 01/16/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/18/2022 |. 01/15/2025 |.... o= e 0001 L
Goldman Sachs
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 |. 01/27/2025 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2022 |. 01/27/2025 |.... o= e 0001 L
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... N/A Lt Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 |. 01/26/2024 [RTITTN 0001 .ooennnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G903

1 2 4 5 7 9 10 11 12 14 17 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- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized of at Inception
Income of Maturity Index Premium Premium Adjusted Valuation Refer- and at
Generation Risk(s) Exchange, Counterparty or Notional Received | (Received) | (Received) Carrying Increase/ ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Expiration Amount (Paid) Paid Paid Value (Decrease) Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 02/14/2024 |ooeeeeei i 1,325 | [ 199.94 |.......... (U VLGN R AR R 5,087 | eeveveeees oo 5,087 | 822 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 L 02/14/2025 |ovveeiiiennn 880 |oeviiiiiiiiiiiiinn [ 199.94 |........... 5,930 |oevveeineiiiii [ e 4047 | eeveeeees e 4047 707 LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 02/14/2025 |.... ....48,804 ... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 02/18/2025 |ovueeeennn 7,264 | [ 199.20 [ouvennnnns 62,945 |..ovvniiiiiiis oo s 45,473 LT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/15/2024 |.... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 02/18/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 02/27/2025 |.... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 02/27/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/27/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 03/14/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 03/14/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 03/14/2025 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 03/17/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 03/17/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 03/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 03/27/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 03/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 03/27/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 04/14/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 L 04/14/2025 |ovveevivennn 9 | [ 202.68 | 107228 PR KR RN 489 | e [ 889 | 85 LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 04/12/2024 |oveeeeii 1,086 oo [ 202.68 |........... L1 /721 ISR FRR R RN 3,613 | e [ 3,613 | 693 LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 04/14/2023 |oveeen 3217 o [ 202.68 |.......... 48" (VN R FTR R, (S U [ . FR (1,351) LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 04/17/2023 |oeeeeee 11,166 oo [ 202.40 |.eevuennn (1181223 PO KRR RN T | e e AT (4,690) LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 04/15/2025 |oeeeeeen 1,408 oo feeeeen 202,40 [ 12,740 [ e o 7,850 | [ 7,350 e 1,29 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 04/15/2024 ..ottt 5,183 | [ 202,40 [0 39,188 [ i o 17,854 | [ 17,554 3,356 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2| HZNBBBK 528 . 04/15/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 04/26/2024 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 04/25/2025 |.... - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 04/27/2023 [RTITTN 0001 .ooennnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9903

1 2 4 5 7 9 10 11 12 16 17 18 19 20 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 Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty or Notional Received | (Received) | (Received) Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Expiration Amount (Paid) Paid Paid Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 04/25/2025 [oveeviiennn B3 | [ 201.23 | 5,347 | oo e 3888 | | 3,648 [ (G I R R R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 05/14/2024 |ooeeeei 2,459 i [ 201.34 ..o 18,563 [..evevveieees v [ 9,785 | 9,785 [cuunnnnnnn 1,844 [ i [ LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 05/14/2025 |.... ..5,910 . - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 L 05/12/2023 |oveeeeenn 8,045 | [ 201.34 ..o 33,224 |coviiiiiiinnn [ IRCICT.) O EUURR EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 05/14/2025 |.... 211 - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 05/15/2023 ..o 10,54 i [ 201.60 |.......... VA [T (5723 O FR RN (R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 05/15/2025 |.... ..6,524 |. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 05/15/2025 [o.eeeeenn 1,883 i [ 201.60 |.......... 13,991 [ i [ 8,850 [ e 8,850 [uuvnnnnns 8772 R RN R, LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 05/15/2024 |...eeii8,895 |ooeiiiiiiiiiiiiiin [ 201.60 |.......... 52,125 |oeeviiieeiiiinen oo e 26,821 [ 26,821 |........... LTV ) O KRR R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 05/23/2024 |o..eeiini2,100 oiiiiiiiiiiiiinn [ 201.93 |..oveenns 15,900 [onevvviniiiiees v foeveennn 7,979 [ e 7,979 [eeennns {7V R R R LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBBBK528 L 05/25/2023 [oeeenin 2,189 | [ 201.93 |.ooveennns 12,067 |oeevvniieeeinns oo e 1,201 [ 1,201 [oeeeninnns (5755 R K EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 L 05/27/2025 |oeeeen 13,970 i [ 201.93|........ 119,610 |oeveeeeeeiieenn oo el 18373 [ e 78,373 [cunnnnnnn 13,411 [ e [ LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 05/27/2025 |oeeeeei B T64 i [ 201.93 |.ooveennns 319 | oo e 26,726 [ 26,726 |........... L3RSV ) PO KN . LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/13/2025 [....ot. 13,837 |oevviiiiiiiiiiinn foeees 202.25(......... RPIUNY:S N IO EPRUR R (S 15-7.7 ) I 75,547 [ouennnnnnn 12,818 [ e [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/14/2023 |....oeeeii4,000 [oeeinennnniiiinns foneeees 202.25(.......... 21,924 | e e 3,080 [ e 3,080 [...ceeennnn [(CI0[0)) R AR RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 06/14/2024 |ooeeeee 19 | [ 202.25(.......... 10,590 [oevvivieinieees v fooveeenn 5,380 [ e 5,350 |euvueninns L1170 R ) R LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 RVCTARV[07: T O £ FRR RN 202.25...ccvvinnnnn [CISICN PR RN RN < IR RN X N .3 P R LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 06/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/16/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 06/17/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/16/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/27/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/27/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/27/2025 |o..oeei 23,132 | [ 201.37 |.eeeennnn 194,239 |.evveeeieiiinen [ [ 136,245 | 136,245 |.......... 22,669 |.eevvnieiiinnins [ e LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2| HZNBBBK 528 . 07/14/2023 |.... ...6,400 |... - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 07/14/2025 |........ 10,815 |ooevinniiiiiiiiis [ 199.16 |.......... 90,037 [oveeneeeenniens foeveennnnneeiinnn foeneee 74,843 | [ 74,843 |.......... LS O R (R, LT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 07/14/2025 - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 07/12/2024 [RTITTN 0001 .ooennnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

2'903

1 2 5 6 7 8 10 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 |.......... 11N PO RN 199.49 |, 30,124 [ e o 23,656 | .oevvnnnnn foennnnnn 23,656 |oeennnnnnns L3728 FORRR KRR R RN LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/15/2022 |. 07/16/2024 |......... 12,783 [ foeeees 199.49 |t 94,605 [ i foeeeeinn 67,236 [.eeueeeeeen [oeeeennnn . 67,236 o LI5S PO EPR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 |........ 10,076 .. 199.49 |.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/15/2022 |. 07/18/2023 |......... 11,985 [oeveniiiiiiiieens [ 199.49 EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 |.... .. 199.98 |.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/26/2024 199.98 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2022 |. 07/25/2025 .. 199.98 |.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/27/2023 199.98 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2024 198.86 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2023 198.86 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2025 198.86 EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2024 198.83 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 198.83 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2023 |........ 10,185 [ feeeeeees 198.83 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 |........ L2 V(-] R 198.83 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 |.......... LIRSV O T, 198.38 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2024 |.......... P11 PO RN 198.38 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/25/2023 |.......... 2,596 |ouvveniiiiiiines [ 198.38 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 |.......... K 2 U N 198.38 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 |.......... EL ST I PO RN 197.29 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/13/2024 |.......... FCTR: 74 R T, 197.29 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 |.......... N -7 R FP, 197.29 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/14/2023 |.......... (SR8 PO RN 197.29 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/15/2022 |. 09/15/2023 |......... 12,454 [ [ 197.12 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/15/2022 |. 09/16/2025 |............ LIS ) PO RN 197.12 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2022 |. 09/17/2024 |.... 19712 .. - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2022 |. 09/16/2025 197 12 [oeee e 76,084 | o 75,390 | .oevvvnnee feeeeeeenn 75,390 o (L. PO KPR [ RN EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2022 |. 09/26/2025 |.... .. 195.08 |.. - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/27/2023 |.......... 5,265 |uueiiiiiiiniiinns fooniiinnnn 195.08 [RTITTN 0001 .ooennnnnns
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SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 5 6 7 8 9 10 11 12 14 15 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 Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBK528 | 09/26/2022 |. 09/26/2025 |............ IO R R 195.08 [..evvnnnnne 6,944 |.oeveiiiiiin [ [ TA20 | ceeeeeees foeeeiiied 7,820 | 178 s [ v [ = 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/27/2024 195.08 |.......... 20,611 [ o o 22,432 [ | 22,432 [ 3887 e [ [ [ [ 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/11/2024 |.... .. 195.51 [.. . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/13/2022 |. 10/13/2023 196,51 [ouuennnnns S0 2 U (P R, 32,536 | .eeeernnn feeeeennn 32,536 | 6,332 [ e [ [ 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/14/2025 .. 195.51 [.. . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 196,51 [cuvee e 77478 | o |l 82,614 [ 82,614 [ 13,334 | [ [ | [ 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/25/2024 |.... .. 195.86 |.. . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 195.86 [o.vneenn 57,169 |oeeveniiiiiiiiin oo e 59,748 [ | 89,748 [ 90898 | [ [ | [ 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2023 195.86 [o.vneennn 20,372 | oo e 18,582 [ | 18,582 [ 3088 | [ [ e [ 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/26/2022 |. 10/27/2025 |............. K58 FORRRRR RN 195.86 [cvvvneeeenn 2,767 |oveviiiieneiiinen [ e 3,072 [ o 3,072 [ 493 e [ [ e [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... [T/ PO RN 196.97 [ouvennnnns VAT P RO RN 80,709 [.euuneeeees [oeeeeennnn80,709 |uuen e 12,895 e [ e [ = 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2023 |.......... L3221 PO RN 196.97 [ouvennnnns 22,298 |.eovineeeeininnn feeeeiiii s 20,633 | .oeeennnn [ 20,833 1o 3,991 [ e [ [ 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... 6,868 [....ccvvvvniiiiinn Jorvininnns 196.97 [ouvennnnns 57,609 |oueenieiiiiinnns foevviiieiiiinn feees 59,785 | eeeeeiies [ 59,755 | 9547 [ e [ [ 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2024 |.......... 371 FO RN 196.97 [ouvennnnns 30,842 |oueeiieiiiiiees v [ 31,520 | ceeeevni [ 31,520 1o 5,521 [ i [ [ 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.......... FAL.TE ) PO R 195.46 |.......... (L O RN N 66,375 [.uvneeeees o 86,375 | 10,689 o [ e [ - 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/15/2023 |......... 12,796 [oooeviiieieciinnn foeeeees 196.16 |.......... 66,231 |oueniiiiiiines e fees 61,035 [.eveneeeees [oeeeeennnn 81,085 | T 772 | e i [ = 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2024 |.......... L3153 1 PO RN 195.46 |.......... LI C1V N P RPN R 33,071 [eeeeeeenes [ 33,071 [0 5,920 [ [ e [ = 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/16/2023 |........ (U K0 R R 195.46 |.......... 52,593 |.eeviiiiiiiiiinn o s 49,535 [ .neeeiiiis | 49,835 [ 9,725 | [ [ [ [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/17/2025 |.......... ST A T PO RN 196.16 |.......... 46,226 |.eneeeeiiniees | feee 50,975 | eeveernnes feeeeen 50,975 | 8161 [ e [ [ 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.............. L1531 PO RN 195,46 [ovvnneiinnnnnn 385 | o 409 | oo [ 809 | BB [ e [ e | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/15/2024 |.......... L3 7. FO RN 196,16 [.....ennnn 29,993 | v oo 30,661 | oo [ 80,86 e 5,396 [ e [ [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/26/2025 |............ LS/ S R 19617 [ 543 | | oo e 977 | [ 07T el T8 [ i [ [ | 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/27/2024 19617 [ooeeeennen 12,453 | v oo 12,608 | e [ 12,608 [ 2,210 [ e [ e | = 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/27/2023 19617 [ooeeeennen 82,642 | | oo 80,175 | e [ 80,175 e B TTA [ i foe [ | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 19617 [ooeeeinnen 25,962 |oeeneieieiinees |oeveeninievvinnn oo enn 28,778 | e [ 26,778 e 277 [ e [ e | = 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... .. 195.82 |.. . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/14/2023 |.......... LT R T, 196,82 [cvneeen 87,852 | oo e 37,570 [ |l 37,570 [t 7,267 e [ [ e [ 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... .. 195.82 (.. . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/13/2024 |.......... 6,690 [..ooiiiiiiiiiiiiins it 196.82 ..o 47,553 | oo e 49,488 [ | 49,488 [ 8496 e L e | [ 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/16/2024 |.......... LTC) () R F 194.98 |.......... 39,749 | oo s 43,861 [...oeeennn [ 43,861 |oneeneees /8 PO KPR R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 |.......... PR ST PO RN 194.98 |.......... P[0 R RN R PLIRCC ) I 26,339 |....ounnnnn 1,857 e oo e [ EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2023 .. 194,98 |.. ... 12,837 | .. P N [0[0 I

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2022 |. 12/15/2025 194.98 |.......... 40,722 [cvveeeeeiiiiie [ [ 47,49 [ oo | 47,49 |........... 7,562 [ oo o e RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 12/27/2022 |. 12/23/2025 |.... ..193.97 |.. .. 1,565 |. .. P N (/e

Goldman Sachs

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/27/2022 |. 12/27/2023 193.97 |.......... R 13- ) U R RN 20,818 | eeeeeeiis [ 20,818 |........... L7 PR RN R RN RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 12/27/2022 |. 12/27/2024 |.... 193,97 [l 17, oo | 20, .. , ..3,446 |. .. P N (/e

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 12/27/2022 |. 12/23/2025 193.97 RIS 0001 ...........
Goldman Sachs Index

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/12/2023 |. 01/14/2026 196.00 RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/12/2023 |. 01/14/2025 196.00 |oovvvveeieeeiins oo 4414 [ [ 15,335 [.eeeeenis [ 15,335 [coeeeennns (72 1) AR RSN RUUUR ROURN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/12/2023 |. 01/12/2024 196.00 |-ovvvveeieeeiins oo 7273 F 22,881 |.eeeeeis [ 22,881 [oooeiinnes 25151 AR KU RPN RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiieeeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/17/2023 |. 01/15/2026 196.18 | oo LU N O RN 45,353 | .uvveeeeeen | 45,353 |......eee 4,938 [ o e e RIS 0001 ...........
Goldman Sachs Index

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/17/2023 |. 01/15/2026 196.18 | oo RIS O N 14,782 [ o [ 14,752 | A1) PR KSR RO RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/17/2023 |. 01/16/2024 196.18 | oo 29,260 [coeeeiiiiiiiieens [ 30,054 [ oo | 30,054 [..ooeeennnnnes 43 PR RSN RUUOR RO N RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/17/2023 |. 01/15/2025 196.18 | oo P O N 25,917 [ oo | 25,917 [ LK 72 FR ROTUUTURRR RO RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/26/2023 |. 01/27/2026 196.36 [vvvveeeeiriienns fereeeeens 8,547 [cuveeeeiiiiein [ 9,422 [ oo [ [ 875 [coeeeiiiiiiinne [ e [ RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/26/2023 |. 01/27/2026 196.36 [cevvveeiinneeinn fereeeene 20773 | o 22,613 .o | 22,613 [ceeeinns L N U AU R F N RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/26/2023 |. 01/27/2025 196.36 [cevveeeieineeene fereeeene 16,489 | | 7,187 [ | 7,187 |oeeeieees (61 U AU R FE N RIS 0001 ...........
Goldman Sachs Index

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/26/2023 |. 01/26/2024 196.36 [cevvveeiinneeinn fereeeene 23,009 [..ooeiiiiiiiieen [ 23,083 [ .o | 23,083 [..ccoeeinnes 3 OO R RO RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/13/2023 |. 02/13/2026 196.35 [covveeeiiiiiiines [ 19,343 [ooeeeeiiiien [ 20,395 [ oo | 20,3% |.......... L7 FR RN R RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/13/2023 |. 02/14/2025 196.35 [covveeeiiiiiiines [ L3272 R 15,050 |.uvveeeeees o 15,080 |..vvveenennnee 72 U AU R FE N RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/13/2023 |. 02/13/2026 196.35 [ceveeeeieiiiiines fereeeene ALY O AN 16,208 |.evveeeeees | 16,208 |........... LI -3 O AU I N RIS 0001 ...........
Goldman Sachs Index

[0 Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 02/14/2023 |. 02/14/2024 196.35 [covveeeiiiiiiines [ PAIX ) F R 26139 [ | 24,139 | ) S AU R RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2023 |. 02/15/2024 196.33 RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2023 |. 02/17/2026 196.33 RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2023 |. 02/18/2025 |.... ..196.33 .. |- e 0001 L.

Goldman Sachs

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2023 |. 02/17/2026 |.......... LRI I 196.33 LT 0001 ..evvvnnnes
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2023 |. 02/27/2026 |.... .. 195.93 .. |- e f0001 L.

Goldman Sachs
Call vevieiiiiieeenns Index/Annuity ......... N/A e Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6KS28 | 02/24/2023 |. 02/27/2024 |.......... 3190 [ |, 195.93
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1 2 4 5 6 7 8 9 10 11 12 13 14 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/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2023 |. 02/27/2026 |............. L FUU N 195.93 [ | 3,861 | | 4,485 [ oo [ 4485 [ B25 [ | | | |7 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2023 |. 02/27/2025 |.......... 1,552 | [ 195093 | | 10,914 L L 078 e T1,978 [ 1,085 [ | | e [T e 0001 ...........
Goldman Sachs Index
Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/13/2023 |. 03/13/2026 |.... . (0001 ...
Goldman Sachs
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/14/2023 |. 03/14/2025 |.......... 5,610 | o 19510 | 39,068 | 49,028 | 40,028 [ 9,96 [ | | e | 0001 ...........
Goldman Sachs Index
Call Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/14/2023 |. 03/14/2024 |.... . (0001 ...
Goldman Sachs
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28  [. 03/15/2023 |. 03/16/2026 |......eeeeee 877 |oevinnieinnniins fonnee e 193,74 | e 70381 | o 8,862 | e 8,862 [ 180T [ e e e = 0001 ...........
Goldman Sachs Index
Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/15/2023 |. 03/16/2026 |.... . (0001 ...
Goldman Sachs
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/15/2023 |. 03/15/2024 |.......... [J(73) PO 193.74 [oeveeeeiiiene [ 35,108 [..oveeeeeiiiiie o 46,993 [ .o | 46,993 | 11,888 | [ e foe [ 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/15/2023 |. 03/17/2025 |.......... 3,334 [ o 193.74 [oeveeeeiiiene [ 23,579 [ceveeiiiiinieen [ 20,476 [ oo | 29,476 | 5,897 | [ o foi [ 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/24/2023 |. 03/27/2026 |.......... L ) RPN N 195.30 [ooveeeeiiiiiiines [ 69,494 ..o [ 76,110 | evveeeeee | 76,110 o 8,617 [ o e e = 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/24/2023 |. 03/27/2024 |.......... [ N I R 195.30 [coveeeeiiiiiinns [ 33,786 [.vveeeeeeeiiinn o 30,744 | o | 39,744 | 0BL9BB s [ e foe [ 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/27/2023 |. 03/27/2025 |.......... 1,510 [ o 195.30 [coveeeeiiiiiinns [ 10,856 |- oo 12,205 [ ceeeeiis [ 12,205 [ 1,349 [ e [ e |7 s 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 04/15/2020 |. 04/17/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/27/2020 . 04/27/2023 |..oevveneeen 74 [ciiiiiiiiiiiis i 212,08 [ 8,480 e e 0 30801 [ e 30801 [ (B19))e e [ [ e [ 0001 .evvnennens
JP Morgan Index Call [ Index/Annuity ......... Equity/Index [JP Morgan . 05/15/2020 |. 05/15/2023 |.......... 2,838 [ceevvvvummnnnininnn Joeeeeeennn 212,26 [ 33,264 | [ [ 14,801 | 1480 (1 TBB)e s e e fe = 0001 ..ovvvnnnes
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/27/2020 |. 05/26/2023 |....eunvevneea 14 |onniiniiiniiinn foreenin e 212060 [ 179 [ e Jeerneeien 19 [ e 79 [ (D) e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/12/2020 |. 06/14/2023 |......vveves 649 |oevnniinnniinnniinn foreenin e 21271 |0 BL073 [ i foeneeennn 3,828 [ e 3,828 [ (3B3)]ee e e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/15/2020 |. 06/15/2023 |...ceuuvevneen 94 |ovnniinniiininiinn foreenennn 212,93 | 1174 [ [ el D83 [ BB BB e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/14/2020 |. 07/14/2023 |...ceuvveeen 284 |oonnniiniiiiiiinn [oreen e 213234 |0 3,008 [ [ Jeeveeennnn TAT2 [ e TAT2 [ (105)]e i oo o e [ = 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 07/15/2020 |. 07/17/2023 |..vevueeea 1,453 |oevnniinniiiiniinn foreenn s 213040 [ 18,228 [ [ oo 8,789 [ e 8,789 [ (B2 e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/14/2020 |. 08/14/2023 |...ceuveveeec 94 |ovnniiiniiiinniinn foreeni e 21379 | 1A72 [ [ foevieen B85 [ B85 [ (B e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/17/2020 |. 08/15/2023 |.......... 1,355 |oeeuuvennniinniiinn foreenne s 213096 [oen et 16,994 [ [ v 8,498 [ e 8,498 [ (488 e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 08/27/2020 |. 08/25/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/15/2020 |. 09/15/2023 |....euvvenne 210 [oevnnvinnvininienn foreennenn 214238 |0 2,851 [ e Joevieeenn 1,337 [ e 10337 [ (B3)]e e e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoov coveeiiiiiiiiiiiiieeans . 10/14/2020 |. 10/13/2023 |.............. K71 PRI N 21512 |eueeeiee e AT3 e e e 288 [ [ 238 e (B e e e | 0001 .eveneneees
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ........... v [ 1071572020 [. 10/16/2023 |....uvevneeenn93 feuniiiiiiiiiiiins Joevneennn 215018 [ 1182 | e e B8 | D95 e (20)] e [ e e | 0001 .evuveans
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....ccceevr coveniiieniiiiiiiiieanns . 10/27/2020 |. 10/27/2023 |.....oovees 464 |eeeiinnniinnninn o 213,20 | 5,821 [ e feeveeenenn 3,520 [ e 3529 [ (83)] e e o e [ = e 0001 .ovuvennns




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

117903

1 2 4 5 6 7 9 10 11 12 13 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 Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/13/2020 |. 11/14/2023 |.....ovvenna 156 |oevnniiniiiniiiinn foreeneens 218.16 [.eeeenneen 2,030 [oeeveeeneeenn fereeeneeeieeen o832 e [ X720 IO (42)]eeeevenevenineen o e foee ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 11/16/2020 |. 11/15/2023 |.... ... 4,776 - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/14/2020 |. 12/14/2023 |......oveve 130 Joevnnvinniiniiiinn foreennnenns 222,46 [..cuunnnnn 1,746 [ Jeeeeiieenineeen [ 525 | e 525 [ceeiiiiinnns (43)]venevenneeenineen foreenneiiees e foer ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 12/15/2020 |. 12/15/2023 |.....ovvenus 157 Jovvnniiiiiiiiiiinn foreeneens 223.49 |..cuunnnnn 2,104 [ feeveeeeeeeieees o 88T e 581 e (53)]venevennnveninnen foreenneiiieees e fer ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... |- 1272472020 |. 12/27/2023 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/14/2021 |. 01/12/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/15/2021 |. 01/16/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2021 |. 01/26/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/12/2021 |. 02/14/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/16/2021 |. 02/15/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/26/2021 |. 02/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 03/12/2021 |. 03/14/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2021 |. 03/15/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/26/2021 |. 03/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |- 04/14/2021 |. 04/12/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2021 |. 04/14/2023 |...cevvvenei22 |ovvniiiniinieeenn foreeninenns 229.21 [eevieiiinn 281 | o e [ e (10 eeeeeeieenn Joerneenneenneen o e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/15/2021 |. 04/17/2023 |.....uvvene 304 |ovnnniiiniiiniienn fereenneens 230,32 [.eevunenns 3,367 [oeeevneenneens feveeenieeenineen o e [ e (T12)]e e Jeerreeineeinees o e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 04/15/2021 |. 04/15/2024 |......cceui 478 |ovvnnvinniininiinn foreennenns 230,32 [.eevunnn 6,600 [.eevueenineeninee Joeerennneennneennn foevneenn 1,495 [ s 1,495 | (B8] evnvennneennnnen foreenneiniieiins Jereveieveieeen feee ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/27/2021 |. 04/27/2023 |..........1,098 |.eeurvirnvinnnninn foreennenns 230.50 |uuneennns 12,195 [oreenieiineenns Jeeeeenceneeens foevrnen T e LR TN PO, (461)]+ e eevneennnennn ferneenneenineen o e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/27/2021 |. 04/26/2024 |.......... 7,158 |oeeuriirnniinnniinn foreennenns 230.50 |uuneennns 16,100 |oeveeennneennenn e o 30649 o [ 3,649 v (93)]vvnvennevennnnen foreenneinieins e foee ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/14/2021 |. 05/12/2023 |.....uvveeee 826 |oevnnvivnviniienn foreenneens 234.89 ..cuunnennn 9,351 |oeneinieiineen o el B e L1 IR (198)]+vvevnvennvennn feenreenneenineen o e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/14/2021 |. 05/14/2024 |.......cceou 673 |oevnnvinniinnnninn foreennnenns 234.89 ..cuunnennn 9,527 |vveveinneeneeen o e 1881 e [ 1,581 [oeeeneennnns (T4)]eeeevinnieineen o e foeeee ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 05/17/2021 |. 05/15/2023 |......eveennn999 |oovnniinniininiinn foreenienns 235.21 [oeeeennnn 11,327 [eeeeneeiieines Jeeeeiceneeens foeevneencnd 10 e 10 s (230)]vvnvennnrennnnen foreennennneenns feeeveveieen fee ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/17/2021 |. 05/15/2024 |........ceu 361 |oevnnienniininninn foreennenns 235.21 [oeevns 5,126 [oeevneenieenns feeveveneeeiieees o828 | e 828 |evieiiieenn (43)]venevenneeenineen foreenneiiees e foer ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.05/27/2021 |. 05/24/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 05/27/2021 |. 05/26/2023 |.....evevee 385 |eveniinnniinnnninn foreinnnnnns 233.96 [..evunnnnnn 4,365 |eeniiinneiiineen o e 12 [ e 12 )i (127 eeenvennnnenns feevneenineiiinees o o LTI 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢l903

1 2 4 5 6 7 9 10 11 12 13 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 Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/14/2021 |. 06/14/2024 |............ 966 [c.eeeveriiiunnnnnes |oeerinnns 236.06 |.......... 13,885 | o fe 2,220 [ 2,221 [ ([01C)) FPRPPRR IO R R [N 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.06/14/2021 |. 06/14/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/15/2021 |. 06/17/2024 |......eeeui 893 |ovvnnvinniininiinn foreenenenn 236,22 |en e 8,512 [ [ Jeenen 1,357 [ e 130T o (T e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 06/15/2021 |. 06/15/2023 |......vevnn 197 [oonnniinniiniiinn foreenenen 236,22 | e 2,196 [ e feevneennenn 10 [ e 10 [ B3)]e i e e e [ 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan v [ 06/25/2021 [. 06/27/2023 |oevunvevnenn 159 |euniinniiniiiiins Joenneennn 233106 [oeeneenn 1,802 | o e 29 | e n 29 e (70 e e e | 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/25/2021 |. 06/27/2024 |......ceeeun 918 |oeveniinniinnniinn foreenn e 233006 [ovneen 12,947 [ e feneeeenn 2,690 [ e 2,890 [t (73] Jeereeieeeeen e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/14/2021 |. 07/12/2024 |....euvveven 726 |oevnvinniinnnienn foreenenenn 28279 | 10,241 [ e feeneennn 2,309 [ e 2,309 [ (3B e e e [ = 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/15/2021 |. 07/15/2024 |......ceevuu 150 [oevnnvenniinniinn foreeninenn 23284 | 2,118 [ [ foeneen 78 [ i BT8 [ (B e e e [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/15/2021 |. 07/17/2023 [oevevunvenns 795 [ovnnviniieninienn foreennenn 23284 |t 8,991 [ [ foevneenne 286 [ i 286 [ (358)]eeieiiiciiceia feeneeieees e e [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/27/2021 |. 07/26/2024 |......ceevei T3 |ovvniiiniiininienn foreinnenns 233.62 [.ccuunnnnn 1,080 [oeeneeenineenins Joenerenieenieeen [ 223 e o 228 [ (A)]eevneennneenineen foreerineeniens s foe = 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/27/2021 |.07/27/2023 |..eevvvvens 775 |ovnniiiniiiniieenn fereinineens 233.62 [.ccuunnnnn 8797 [oeeeeieenneens feveveneveieees o 288 | L IO (333N evvevevnveninnen foreenneenineenns e foe 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 08/13/2021 |. 08/14/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/13/2021 |. 08/14/2024 |............ 601 |eeurrirnniinnniinn foreennenns 284.73 [.eevnnn 8,531 [eeeeerieiineens Jeveeenineeiineen o 1,766 | e 1,766 |oeveeennnns (36)]vvveenneennneen foreenneenineinins feeevenneeieeens foen [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/16/2021 |. 08/15/2023 |......eveuus 766 |oevunvenniinnnienn foreennnenns 235.01 |ouunennnns 8,766 [.evvneenneennes ferneeninvenieeennn foevineennnenn260 o o LI IO (299)]evvvevneenineen foreenineeineenns Jeeiin fe 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.08/16/2021 |. 08/15/2024 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/27/2021 |. 08/27/2024 |......evevee 414 |eeeiiiiiiiiiinn [oreii e 23432 | 5,878 [ [ feereen 1279 [ e 1279 [ 2T e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/27/2021 |. 08/25/2023 |....euvevueeiB0 |ovvnnvinniinnniinn foreennenn 234,32 |t B80 [ e feereeiin 27 [ i 27 e (28] e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 09/14/2021 |. 09/14/2023 |.....euveenn 107 Jovvnvinniinnniinn foreennnn 233004 |ovniie e 1,220 [ feeenicenieenn feerneeneen T4 [ e T e (8] e o e [ = 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/14/2021 |. 09/13/2024 |......vvevus 781 Jovvnvinniiinnnienn foreennenn 233004 |oen et 10,805 [ Jeeeeeicenieenn foevneennnn 2,583 [ e 2,883 [ (23)]e e e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/15/2021 |. 09/16/2024 |..........u 385 |oevenvennvinnnienn foreennenn 234,06 |ovnneenn 5,454 [t e v 1,282 [ e 1,282 [ OB e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/15/2021 |. 09/15/2023 |....euvvennn 961 [oevnniinniinniinn foreenne e 234006 [ovnne et 10,980 [ocnneceeciies Jeeenivenieenn feevieenn el 77 i it BT e (B9 oo o e [ = 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/27/2021 . 09/27/2023 |...evunvennn 138 |oveniiiniiiiiinn foreenin e 281016 [ 1,888 [ e foevneenn 140 [ e 140 [ (B e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 09/27/2021 |. 09/27/2024 |......ovevun B892 |oevnnvinniinnniinn foreenine e 281016 [t 9,664 [ e fereeenenn 2,720 [ fee e 2,720 [ e feereeieeeeen o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2021 |.10/11/2024 ..o 1,909 |oeveniinniinnniinn foreenine e 281280 [ean et 15,369 [ feeeeieevivenns feevneennn 4,435 [ e 435 [ B3 e e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 1071472021 |. 10/13/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 10/15/2021 ). 10/15/2024 |.......ocooc 41 |evniinnniinnninn foveenen e 231230 v 5,681 oo Jeevenniiinienn feevneenenn 1,700 [ e 1,700 foeceniiinen 16 | foevineiiniciinees o e [~ v 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 4 5 6 7 9 10 11 12 13 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 Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/15/2021 |. 10/16/2023 |...ceuvvennnidBd e o 231.30 |ouunennnns 5,061 [oeevneenneenn feevnneenneeneeen [ 527 | [ 7 (195)]vvnevevnevennneen foreenneiiieens o fees ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 1072772021 |. 10/27/2023 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2021 |. 10/25/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 11/12/2021 |. 11/14/2023 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan o | 1171272021 | 1171472024 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/15/2021 |. 11/15/2023 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/15/2021 |. 11/15/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/26/2021 |. 11/27/2023 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/26/2021 |. 11/27/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/14/2021 |. 12/13/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/15/2021 |. 12/16/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 12/15/2021 |. 12/15/2023 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/2772021 |. 12/27/2023 |...ceuveenen349 |ovviiiiiiviiiiinn fereiieens 234.69 ...cuunennn 3879 [ feereeeeeeeiieeen o826 | 426 euninnnnns (T12)]e e Jeerreeineeinees o e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/27/2021 |. 12/27/2024 |......ceeeei 298 |oennniiiiiiiinniinn fereineens 234.69 ...cuunennn 4,037 [oeeeenneenneens feveeeniecenieeen o 1,088 | [ 1,088 |oeveeiiieenans e oo e [ ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.01/14/2022 |. 01/12/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/14/2022 |. 01/14/2025 |.......ce0ei 8522 |oeeenvenniininiinn foreinneens 235.42|..ccunnnn To09 [oeeeeeeeieeen Joevnevenieeenieeen o 1,959 o [ 1,959 |veeeiiiennns 21 [ o e e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/18/2022 |. 01/15/2025 |.....uvvennn 428 |ovvnnvinniiniiiinn foreeneens 233.62 [.ccuunnnnn 5,750 [oeevnneenneenn Joevneeenievenineen v 1776 | e 1776 | 26 [oeeeneiininieneee Joereerneeneen feereiien o ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/18/2022 |.01/16/2024 |............ 985 [ceeeeeeeiiniiiinns | 233.62 |.uvvennns 10,787 |oeeeiiieeeeei | e 1,616 | 1,516 | (1015 RN RIS RURRR RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2022 |. 01/26/2024 |......cccvuu 482 |oevnnvinniinniinn foreennenns 230.27 | 5,195 |oeviiineiineen o e 1,085 [ [ 1,065 [..evvnnnnns (T40)]+ e eevneenieenn foerneenneeineen o e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2022 |. 01/27/2025 |..ccevnvenen T |veiiiiiiiiiieenn foreeneens 230.27 | 978 |eeeeeeveeeineen o el 37 e e 74T T, Bl oo feren [ ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 02/15/2022 |. 02/15/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/15/2022 |. 02/18/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 02/25/2022 |. 02/27/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 03/14/2022 |. 03/14/2024 |............ 670 |eeuuiirnnvinnnnnnn foreinnnnnns 228.32[.ccuunnn 6,931 | foeveeeeiiniiinnen o 1,950 | e [ 1,950 [.oevunnnnns [ o PPN FPTT TP PPPPPPT LTI 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 4 5 6 7 8 9 10 11 12 13 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 Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2025 |............ 276 | e 228.32 [.cevunnnn 3,515 e o e 185 e [ 1,551 [oeeeeiiiiins L U FPRPPN FOPPOTPPRRTPTRRTPT RPPTTUPRRRUPPRRTE PPN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 03/15/2022 |. 03/17/2025 |.... ....5,859 ... 2,588 ... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2022 |. 03/15/2024 |............ L7/ P 228.85|........... 4,530 [ovveeeeeiiiiiens [ [ 1,276 | e 1,276 | (1)) EUUUUURTRRRRR PRSPPI U U b, 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 03/25/2022 |. 03/27/2025 |............ 376 |eeveeeeeieeins foeviiennns 231.65 |ouuuennnns 479 e o e 10885 [ [ LIRSS A [ foereeneeneen e [ | 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... |- 03/25/2022 |.03/27/2024 |.......... 2574 [0} R 231.65|.......... 22,989 |- | e 5,305 | 5,305 [ceeeeennnne (7)) FSPR ROPUUSSRROR ROUUEUROPR RUOTUUURRRRRPTI LN 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2022 |. 04/14/2023 |...eeuuvennn 446 |oennniinniiiniinn foreein e 233028 [ 3,349 [ [ feerneenicenneen [ i foee (78] e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2022 |. 04/12/2024 |......ceevue ST |oevnnvinnniinnnienn foreenenenn 233,28 |ouniene e 6,048 [ feeevienivenn feeveeenn 1319 [ e 1319 [ (B8] e o e [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2022 |. 04/14/2025 |......vveeeei 86 |oevnnvenniinnniinn foreenennnn 23328 |oenien 1,094 oo e Joevineenine 06 [ it B0B [ 7 e foerneeieeiees o e [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/18/2022 |. 04/17/2023 |......eeed,122 |oeennvinniiinniinn foreenennn 232090 [an 30,816 [ Jeeenieenieenn feerneeineenneen [ s foeenn (B2 e e e [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/18/2022 |. 04/15/2025 |...eeunvenns 794 |ovnnniinniinnnienn foreenenenn 23290 [ovneene 10,138 [ e foenneeenn 3,837 [ e 30837 [l T e e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/18/2022 |. 04/15/2024 |.........ei 966 |oevenvennnvennnrenn foreennneenn 232,90 [ovnneen 10,080 [oenneenneenes Joeeenieenivenn foevneennnn 2,290 [eeiiniies Joveeennn 2,290 [ s (97 )i oo o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 04/27/2022 |. 04/27/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/27/2022 |. 04/25/2025 |.......... 1,267 [coeeiiiiiiiiciis o 230.48 |.......... 16,002 |-.ooeevvieeeeeis foeeiiieeeeeens oo 6,955 | 6,955 [....ooounnns 185 [ oo e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/13/2022 |. 05/14/2025 |............ L5151 1 TR R 228.88 |ouuuennnns 6,905 [oeerneenineenns fevnneenieeeninees e 3,314 L 3,314 |t 88 |ovuvenieveiieeenn ferreeiies e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 05/13/2022 |. 05/14/2024 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/13/2022 |. 05/12/2023 |..........1,560 |oevenvennnvinnnnenn foreennennn 228088 [ounneenet 11,388 [ [ foevneennnd 140 [ i 140 [ (905)]ee e e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/16/2022 |. 05/15/2024 |......ceeuue 720 |oernnvennnvennnnenn foreeninenn 229029 |uniie it 7,376 [ feeenieenivenn Jeevneennn 2,389 [ e 2,389 [ (29)]e e e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 05/16/2022 |. 05/15/2023 |..........3,489 |.ceuiernvinnnnenn foreenenenn 229029 |t 25,520 [oeevieiniecnnes fonvenneenieenn feevneennnd 314 [ el 314 [ (1954 e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/16/2022 |. 05/15/2025 |.........2,159 |oevenvinnniininienn foreeninenn 229029 |t 27,126 [ feeenicenicenn foeneenn 12,759 [ e 12,759 [ B85 | e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/27/2022 |. 05/26/2023 |......eveeue 858 |oevnnvinniiniiiinn foreenenenn 232,36 [oeneenen 4,881 [ [ feereenn B3 e e B3 e (283)]e e e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/27/2022 |. 05/27/2025 |...ceuvennn 564 |ovnnniinniiiniinn foreenen e 282,36 |evneie 7,126 [ e foennenenn 3,089 [ e 3,039 [ B8 | e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/27/2022 |. 05/24/2024 |.......cceoe 211 |oenniinniiinnniinn foreeen e 28236 v e 2,185 [ [ o807 [ 807 [ ID) e e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 06/14/2022 |. 06/13/2025 |............ 163 [ Joevieennns 220.37 | 1,894 [ e fevneen 1,469 [ | 1,469 [.oevvnnennnnns B9 [eeeeiiiiniiieee Joereerneeneen e [ | 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/14/2022 |.06/14/2023 |.......... 1,697 [coeeiiiiiiieiiis o 220.37 |ceeennee 781 | i e 3,309 | 3,309 |.......... (18- (1)) U RTSUPIUUTURRROR RSPPPPSRTRY RUUIRRRRRPTI 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 06/14/2022 |. 06/14/2024 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index [JP Morgan ........... eceeeeeeiiiiiiieeiinnes . 06/15/2022 |. 06/15/2023 |.......... 5,048 [vveeiiiiiiiiiines | 21.85].......... 35,280 foooeeiiiiiiiienns Lo e 7,623 | i | 7.623].......... (4.493)]. .o | | | |~ s 0001 ...........




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 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- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/15/2022 |.06/17/2024 |............ [CieT) AR N 21.85|........... (I RN RO RSO 4,010 | e | 4,010 |oeeneennnne T2 [ fo e e 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.06/15/2022 |. 06/16/2025 |.... e 8484 | e [ 6,087 |... ...6,087 ... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/27/2022 |.06/27/2024 |............ LK) IO R 222.24 ... JIR:1: ) AU FN RN 1,008 |t o 1,098 | A ISP R F RN [, 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index [JP Morgan ........... .ceeiiiiiiiiinienniiis . 06/27/2022 |.06/27/2025 |............ 21 [ s 222.24 ... P81 (V1 RN RPN RO 1,764 [ oo [ 1,764 oo (-1 RRURRRRORRU PRI [P U £ 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... | 06/27/2022 |.06/27/2023 |............ RTE T PTTTURIRI RSP 222,24 |..cuunn 2,623 |oeveeeineeiieenn o e 605 | .evneenns foreniniiee 805 [ (B03)]eeieiiveiieen [ e fee [ 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/14/2022 1. 07/14/2023 |......eea 1,613 |oennniiniiiniiinn foreenenenn 22263 |een e 11,185 [ i oo 2,886 [ e 2,886 [t (1,129)]e e e o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/14/2022 |. 07/12/2024 |......ceeuei 934 |oevnniinniiinnienn foreenin e 22263 |0 9,027 [ Jeeeiicenieenn foeneeennnn 5,397 [ 0 5,391 o 159 | e e e [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/15/2022 |. 07/15/2024 |........... 805 |oevenvennnvinnnienn foreennnenn 223,29 |t 5,859 [ e Joeveeennn 3,507 [ e 3,507 [ 103 | e e e [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/15/2022 . 07/15/2025 |........e 1,299 |oevenvennniinnniinn foreenenenn 223,29 | 15,254 [ feeencenieenn Jeennenn 11,026 [ e 11,026 [ 0390 | e o e [ = s 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/15/2022 |. 07/17/2023 |..vevueeeid,389 |oevnnvinniinnnienn foreenenenn 223,29 |t 30,576 [ feeevieevicein foevneeen 8,076 [ e 8,076 [t (3,028 e o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/27/2022 |.07/27/2023 |...ceueennn 888 oevnnvennvinnnienn foreennenn 225,31 |t 4,836 [ [ foeree 915 e e 915 ()] e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 07/27/2022 |.07/26/2024 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2025 |.......... 1,570 |oeeurvernniennnienn forvenineenn 226015 |t 19,064 [ feeeveeenieeen feenneennn 11,600 [ fvneea 11,600 [ 38T | foeneeieeees o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2024 |......ceevua 765 |oevnnvennniinnnienn foreenenenn 226015 | 1,543 [ o foeneeeenn 30872 [ e e 30872 [ B9 e e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.08/12/2022 |. 08/14/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/15/2022 |.08/15/2024 |.......... 1,503 | [ 226.23 | 14,858 | o e T84 e |, T84 e, LSNP IR RN RN [, 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/15/2022 |.08/15/2025 |.......... 1193 | [ 226.23 | 14,526 | o e 8,796 | uvreeeae | 8,796 |...vvvernnnnn P24 AR RSSO RUUUUUURRP RURRRRRRN I 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/15/2022 |.08/15/2023 |.......... L3873 O KRR 226.23 | 30,732 [cuveeeeeiiiiiens o e 5,965 | .eeeeeeens o 5,965 [.......... (2,482)[.ceeiieeen oo e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/26/2022 |. 08/25/2023 |.....uvvevus BAT |ovvnvennniinnniinn foreenennn 223006 [ovnneenen e 3,819 [ e foevneennn 1,236 [ e 1,286 [ (30T oo o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2024 |..........eu 802 |oevunvennnvinnnienn foreenineenn 223006 |ovnnvent o 7,787 [ foeeeenieenieein foevneennn 4,894 [ e 4,894 [ 136 | e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2025 |..........2,730 |oeeunvernniennnnenn foreenineenn 223006 [ounnennnn 32,521 [oecniiiiciiies foeeeiieenieeni foenennn 23,152 [ e 23,152 [ 792 | e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/14/2022 |. 09/13/2024 |......ceeeue 811 |oennniinniinniiinn o 219230 [oeneee e 5,789 [ e v G479 [ e AT [ 7T | e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 09/14/2022 |. 09/12/2025 |.....evveeenid33 |ovvnniinniiiinniinn foreeennn 219230 [oaniie e 5,035 [ feeeiieenieenn feevneenen e 4,306 [ fvieee e 4,306 [ 165 | e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/14/2022 |. 09/14/2023 |..........1,806 |.eeuuvernnvennnvenn foreennneenn 219230 [ouniene 12,316 [ e foeveeenn 6,898 [ e 6,898 [ (40| Joeneeeeeiees o e [ = 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 09/15/2022 |. 09/15/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 09/15/2022 |. 09/15/2025 |..........1,807 |eeuuvevnnvennnnenn foreennneen. 218067 | 20,896 [ooenniinneiines Jooevennveniniennn Joeweenn 19,117 [ e 19, 117 [ b T i s o e [ = i 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

91903

1 2 4 5 6 7 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 of Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/15/2022 (. 09/16/2024 |......eeeee 823 [eeiiiinniiiiiiins i 218.61........... VA R FTTURRT RN 6,496 | ..evvunee oo 6,496 [..cooeeennnnn 272 | foerei e e [ 0001 .evvnennens
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.09/27/2022 |. 09/27/2023 |.... e 1,925 | e [oreein 9,09 |... ...9,09 |... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 09/27/2022 . 09/27/2024 |....evveeene 330 [eniiiiiiiiiiiins v 2241 | (61 R FRRR RN 3,464 | .o e 3,464 |..ovuennnnnnns L1 R AR RN R BN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 09/27/2022 |. 09/26/2025 |......ceeveeeiB9 |ovvnniiiniiiiiiinn foreeineens 21241 | 982 |oeveeenieenneen o e 1,161 [ o 1,161 | B2 [eeeeeiiinienene Joereenneeneen feereeies e |7 0001 .evunenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan ... |- 10/14/2022 |. 10/13/2023 |.......... 1,100 [ceeuenriviinnnnnns forreiinnnns 211.90 |eveennnnns A 0LCIU N R AP R, 8,808 [.ueeeeeees |oeeiiinnnnn 8,808 |...cccuunnnnns LN PO RPN (R RN R, 0001 .eveneneees
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 10/14/2022 (. 10/14/2024 |..oovveeee e TTA [ i 211.90 |eveennnnns [CR:151: 1 U AP T, 8,606 [..eeeeeeens |oeviiannnns 8,606 |......cuuunnns FS10C 8 R O N R (R TRN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2025 |......vveveeilB7 Jovvniiiniiininienn foreinneens 211.90 |oveniinniennn B16 [oeeeeeenneenns foereveneveieees [ (T4 T RO T67 |oeeeenieennnns B3 [ Joereereeren e e | 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/17/2022 |. 10/16/2023 |...eeueeeid,572 |oevnvinniiniienn foreennenn 212018 [ 29,488 [ [ foennen 35,978 [ [ 35,978 [ 503 | e e e [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2022 |.10/27/2025 |...ceuvvennn 202 |oevnnvenniinnnnenn foreeninenn 213229 |0 2,223 [ [ feereennn 2,805 [ e 2,805 [ 107 | e e e [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2022 |. 10/25/2024 |.......cceue 230 |oevnnvennnvinnnnenn foreenineenn 213229 | e 2,073 [ v Joevineennn 2,403 [ e 2,403 [ 13 e e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2022 |.10/27/2023 |..eeeueeea 1,763 |oevnnviniiininienn foreennenn 213229 |t 11,506 [ feeeiicenicein foennennn 12,922 [ e 12,922 [ 08B e e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 11/14/2022 |. 11/14/2025 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2023 |...ceueei 1,825 |oeveniiiiiiiiiinn foveennd 21474 | T 017 [ [ oo 12,285 [ e 12,285 [ e e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2024 |........... 880 |oevunvennnvinnnvinn foreennenn 21474 | 7919 [ [ foeneeen 8,852 [ e 8,852 [ 88 | e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 11/18/2022 |. 11/15/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 11/18/2022 [. 11/17/2025 |..eevv'enn 2,390 [oeiiiiiiiiiiins v 215.48 | PV R RPN N 28,680 [..eeeeeens o 28,680 |........... T7 s e e [ = 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 11/18/2022 (. 11/15/2024 |..........2,019 [cccooiiiminiiiiiins Joevininnnns 215.48 | LT UGN U (PR R, 19,138 [t o 19,138 [ L1 N R (R TIRN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/18/2022 (. 10/15/2024 |.......... 1,087 [ccoeiiiiiniiiiiins Joevininnnns 21218 |oeveennnn [V VN R AR RN 11,35 [ [ 11,306 [ (6153 R O N R (e RTRN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 11/18/2022 (. 10/15/2025 |..........2,380 [ceoeiiirrrnniiiins Jovvnnnnnnns 212,18 |eeeenenns P51V [V O RPN R 31,916 [.eeeeeeeees o 31,916 |o.ennnnnens 1,357 [eoeeiiiiiiiiiens v foeiii e | 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 11/23/2022 (. 11/27/2023 |.ooovee 1471 [ i 216.24 |...ouen. [ TACT U R R 9,074 | evveeees e 9,074 [ [WL:3) A R R R T, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/23/2022 (. 11/26/2025 |....evueeenn 305 [eiiiiiiiiiiiies e 216.24 |...ouen. 1V [CTN R RPN RN 3,586 | .eevunnnen feeeeiiiie 3,586 [.cooeieiinnnnn O R O R R BTN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 12/14/2022 (. 12/14/2023 |...oeeeet 1,730 [eniiiiiiiiiiiis e 218.48 |.......... L1 U R PP R [EAR 1) FSRRRRRUU R 9,118 [ (2015} R FRR RN RN RN [ 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/14/2022 (. 12/12/2025 |.oeevvnneens 183 [eiiiiiiiiiiiis i 218.48 |....unn.nn 2,092 |eeiiiieiiiii [ e 1,979 [ [ 1979 [ AT (U AR R R [ 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 12/14/2022 (. 12/13/2024 |..oovveeeen 84T [ e 218.48 |....uun..nn AL 5 AR FPRTRR RN 7,020 [eeneeeeens foeeeinnnnns 7,020 foeieiiinnnn 228 P R R R (R TTRN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |- 12/15/2022 |. 12/15/2025 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccooo. ceverireiiiiiiniiiniiiinnns . 12/15/2022 |. 12/16/2024 |............ 984 [...oooiiiiiiiiiis Jovvinnnnnns 218.40 )........... 9,116 [ i foiinnn 8,200 f.ueeeeeenn foriiinnnnns 8,200 [............ (778 | foonniiiiines o [~ s 0001 .ooennnnnes
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21903

1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation 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 (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/16/2022 |. 12/15/2023 |.......... LN C61: O R 218.40 |.......... 33,418 [oeeeeeiiiiee [ [ 26,380 [.eeeeeenns foreeennne 26,380 |.......... (5,813)[.eeeeeeeiiiinns o e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... .| 1272772022 |. 12/26/2025 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 12/27/2022 |. 12/27/2023 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... [.01/13/2023 |. 01/14/2025 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/13/2023 |.01/12/2024 |.......... P2V R 219.03 [ooeeiiiiiieieee [ LZR ) O 2125 [ e 12,125 | (2,918 oo e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/17/2023 |.01/16/2024 |.......... P32 R 21871 [ o L0 O N 12,385 [.oeeeeins [ 12,385 | (2,873 [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/17/2023 |.01/15/2025 |.......... 1,047 [coeeiiiiis o L A U N 9,641 [ [ 8,785 | uvreeeee | 8,785 |..uuveennn [£:15)) F AP R RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/17/2023 |.01/15/2026 |.......... 11 R R 21871 [ o 34,866 [..eeeeeeeiiiiin o 33,895 [ ..o | 33,8% ... [CS74 ) O RO R RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2023 |.01/27/2026 |.............. P2 IO 219,51 [eoeeiiiie [ (U O A 205 | | 205 | (Do forveees fo el RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 01/27/2023 |.01/27/2025 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2023 |. 01/26/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 02/14/2023 |. 02/14/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/16/2023 |.02/17/2026 |.......... 2,207 [eeveeeeeiiiiieees Joeeeiies 217.00 [euveeeeeeeiiiee o P O N 26,268 |..oeeeenns [ 26,268 |........... L1172 FUR RTUUTURRR R RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/15/2023 |. 02/15/2024 |.......... P T4 PO 217.00 [euveeeeeeeiiiie o VR i U R 7,778 [ | 17,778 | (G0 PO RO R RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/15/2023 |.02/18/2025 |.......... (VL I R 217.00 [euveeeeeeeiiiie o FIUNC 7 O N 31,944 Lo | 31,944 ... L N U AU R RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 03/14/2023 |. 03/13/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 03/15/2023 |. 03/17/2025 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 03/15/2023 |. 03/16/2026 LTI 0001 .oouvennns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

81903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807

JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 03/15/2023 |. 03/15/2024 |.......... L2 T 1 PO RN AL 70 LN FOR RN T P RPN 36,279 | .eeeeniinnn [ 36,279 |ceunnnnnnnn - 7<) PO KPR P RN EIRTTT 0001 .evvnennens
JP Morgan Index Call | Index/Annuity . . |Equity/Index [JP Morgan ... . 03/27/2023 |. 03/27/2025 |.... ..104 ). .. P N [0[0 I
JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 03/27/2023 |. 03/27/2026 |............. L5728 F R RN AL R N (TR 7 1 R 7,005 [eeeeeeeens |oeeiiinnnns 7,005 [ounennnnns T34 [ i foei e EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieiinns . 03/27/2023 |. 03/27/2024 |.......... 1549 [ s ALK RN (U VICT) RN 12,857 [t | 12,857 [ P I PO KPR R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2022 |. 04/14/2023 |............ AL (ST N 4,392.59 |......... 286,633 |..uvnnieeiiiii [ [ L) I N ) [C TR L. PO EPR [ RN EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2022 |. 04/14/2023 |............ L) PO RN 4,392.59 [.......... LV £ 28 O O [ O O R R R N EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/18/2022 |. 04/17/2023 |............ [ 20 P R 4,391.69 |.......... 2 S TCIS N R R  [ F F R FR EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.......... SR 2 ) PO RPN 4,391.69 |...... 2,372,204 oo e PACTE) R 2,675 |....... (R 748 740 FRR U R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.......... V1) PO RPN 4,391.69|......... (VAN CV/CT) SRR FOR R R I ) RN [R:1)) R AR R R EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/18/2022 |. 04/17/2023 |............ P28 P R 4,391.69 |.......... 15,124 [ e fo e [ i [ e [ e EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index | JPM FUNDS RECAP ... #N/A ..coooviiiivnnnnnnes . 04/18/2022 |. 04/17/2023 |.............. LI PO RN 4,457.57 |...ouunenn L1071 R FORR RN [ ST R 7] I (X)) P RN R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.......... {721V R I 4,391.69 |.......... 59,895 |..evviiiiiiiiiiin oo e [ e [ e L e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/18/2022 |. 04/17/2023 |............ LLCIC]) R 4,391.69 |.......... 10,074 | oo e [ e [ e L e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.............. [C1: 1 R AR 4,501.48 |.......... ATV N P FE R R L SRR R [ ((CISX) R RN R RN EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. (-2 PO I 4,183.96 [.......... 15,618 |ooeeeeieeiiiien oo e [ e (R[] Y FRRRR AR RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2022 |. 04/27/2023 |............ L1 F AR 4,183.96 [......... 200,131 [ooeeeiiiieneies e o 19,219 [ceveeeeeens [ 19,219 |........ [RTRSIVR D R AU R RN, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/13/2022 |. 05/12/2023 |............ T R I 4,023.891........ J[UEE IR0 R AR R 7 P I R,72..cccuunnnn. (TSI TN R KPR RN RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/13/2022 |. 05/12/2023 |............ L) P RN 4,023.89 |.......... RLCTE N R ETRU R, (O] [RRTUU KUY (1 R [ SI0[0)) R AU R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPS170UK5573 | 05/16/2022 |. 05/15/2023 |............ B[V R R 4,008.01 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 05/16/2022 |. 05/15/2023 |.... P RO 4,068.13 |.. o= e 0001 L
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/16/2022 |. 05/15/2023 |....eeue 1,248 [oeeiiiinnininins Joeennnn 4,008.01.......... L7 R O R R R N EIRTTT 0001 .eveneneees

S&P500 OTC European
Call-Buy ... veer | Index/Annuity .
S&P500 OTC Europeal
Call-Buy .eeevveeennnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 [ 05/16/2022 |. 05/15/2023
S&P500 OTC European

Call-Buy ...

. |Equity/Index [Barclays .... . G5GSEF7VJPSIT0UKSS73 . 05/16/2022 |. 05/15/2023 |.... 4,008.01 |.. |- eeeeee. 0001 L.

4,008.01 T 0001 ...........

Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJPSIT0UKSS73 . 05/16/2022 |. 05/15/2023 |.... 4,008.01 |.. |- eeeeee. 0001 L.

S&P500 0TC

Call-Buy ..vevverennnes Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 [ 05/16/2022 |. 05/15/2023 4,008.01 RIS 0001 ...........
S&P500 OTC European

Call-Buy ..vevverennnes Index/Annuity ......... N/A e Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 . 05/16/2022 |. 05/15/2023 |.............. ;) P N 4,108.21|.......... K774 I U U U 10,545 [ .ooeeeiis [, 10,545 |..ovveennnne L3 ) O AU R RN RIS 0001 ...........
S&P500 OTC European

Call-Buy ..eevveernnnes Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 [ 05/27/2022 |. 05/26/2023 |............ LV PR RN 4,158.24 |.......... 439 | | [ 17,192 | o 17,192 | 2,460 [oveeeeeeeninens oo e e RIS 0001 ...........

S&P500 OTC European
Call-Buy ..eeeveernnnnes Index/Annuity ......... N/A e Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 |, 05/27/2022 |. 05/26/2023 |.............. 7 OO 4,158.24|.......... 17,701 )i | | [ IS R, Y PP (444)]. i | foiieeeeciiiies foiieeee s [RTTI 0001 ...........
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61903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 |. 06/14/2023 |............ LEL) I 3,735.48 |.......... 45,402 |.covveeeeiiin e | 45,914 ... EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |............ X1V F AR 3,735.481......... 180,514 | [ e 186,697 | .oeeeeeinns |evennnns 186,697 |.......... A5, 144 | e e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/15/2022 |. 06/15/2023 |.... P R 3,789.991..........12,690 o= e 0001 L
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |.............. L LN P R 3,789.991........... 1,989 [ooriiiiiiiiiiiis feernneeiiiiins feerericcninn e [ e [ e e [ EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/15/2022 |. 06/15/2023 |.... P R 3,789.991...... 2,042,090 F A 1,974,339 [.eveeeeens [ 1,974,339 |... o= e 0001 L
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2022 |. 06/15/2023 |............... (3] O RN 3,846.84 |........... 2,145 | o e 1978 | oo | 1,978 [ LY P R N RN EIRTTT 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/15/2022 |. 06/15/2023 |.... P R 3,789.99|..........19,373 .. .. P N [0[0 I
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |..........2,160 [cccovirvirrnnnninns Joerennnnn 3,789.991......... 528,945 LT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |.......... 1,157 [ceeeiiiiininniiiins Joerinnnnn 3,789.99|.......... B,973 | oo e [ e [ e L e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |.............. L3N PO RN 3,884.74 |.......... T2 EUUUR (R R AR (1 I I, 29,804 |........... 057/ R FORUPY KU R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |............ [CLUST) P AR 3,789.99|.......... BT Z R O O O ) RN EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 06/27/2022 |. 06/27/2023 |............ LG I R 3,900.11 [.......... 46,583 |..enniiiiiiines | feees 36,140 [.eveneenes [ 36,140 |........... LT VN R FOURR RN R R, EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573  |. 06/27/2022 |. 06/27/2023 |............ [0 R R 3,900.11 [.......... 26,317 [eeeneeeieinines foevviniiniiins feeees 9,610 [.eeneeeeens | 9,610 [o.evvennnnn 2,253 | feeneiiii e [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. [C15J) PO I 3,790.38 [..eennnnn. LLCTCXICN R IR RN 15,304 [.evveeeens o 15,304 |........... L3N I R K AR RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |............. K F R AR 3,790.38 |......... LCSTR VAN O RPN AR 138,288 [.evvneeeees [ 138,288 |.......... 82,027 |evveeieiinnnn fooreiiicinn e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. 2. PO R 3,863.16 |........... 3432 | [ e [ e [ e [ e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... R VZE ) PO RPN 3,863.16 |......... LT 7 FR R R 464,408 [ .....oeeees [oennnnn 464,408 |......... 139,484 |.ovveeiiiiiiins oo e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... L[0T E 3,863.16 |.......... 10 R O R [ O O R R R N EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ LT IR R 3,863.16 |.......... <873 X O O O N R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. VN PO RN 3,921 11 e (VN R FOPPRR RN U274 T SRR R VAL-TA ) P 1,780 [oeeeivieiiveiinn oo i [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. SIS PO RN 3,959.74 |.......... TSIV AR RPN RN 33,137 | e [ 33437 [ AL PO KPR R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. 120 PO R 3,863.16 |.......... 13,414 [ i fo e [ e [ e [ [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... T PO RPN 3,863.16 LT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |............. LX) F AR 4,023.61 LT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. 15T PO I 4,023.61 LT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |.... P R 4,280.15 |.. o= e 0001 L
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |............ XV F AR 4,280.15 |......... 183,463 LT 0001 .evvnennees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Credit Suisse ..... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.... N PR 4,207 .14 1..........52,115 o= e 0001 L

S&P500 OTC Europeal
Call-Buy .coooonnnnnnnn Index/Annuity ......... N/A v, Equity/Index |Credit Suisse ..... 1V8YBQCXBYMJ20EL 146 |, 08/156/2022 |. 08/15/2023 |.............. L RN SN 4,297 14 1........... 5,705 |.ouvvveeeeiiiins fooneeeeeiiiiiins foveeeeeeiiiiiies feveeeeeiis foiiiiie e e e e e, [T 0001 ...ovveeees




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

0c¢'903

1 2 5 6 7 8 10 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... Credit Suisse ..... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ L1 PR AR 4,207 14 | oo 28,019 [ e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.....eeen 2,123 [oeiiiiiinnniiiiins Jovninnnns 4,207 14 o BT, 274 [ i [ 403 | oo o403 e (B 1BB)f  f fe = eeeennn 0001 Ll
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Credit Suisse ..... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.... RN PR 4,361.60 |.. -
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |..eveevewes T [oeiiiiiiiiiiiiiiis v 4,404.57 = eeeennn 0001 Ll
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Credit Suisse ..... 1V8YBQACXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.... N PR 4,207 .14 .. -
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |..........4,800 [.ceevrrrrenviriinnn Jovnnnnnns 4,207 141......2,027,536 [c.eneeeveinnnenns foevennnniiniinnns [ 508,891 [.....oeeees [orrennnn 508,891 [ouuin 19,296 [ [ e [ = eeeennn 0001 Ll
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 08/26/2022 |. 08/25/2023 |.... P RO 4,057.66 |..........21,222 |..covvnnniniiiinn o s 2,003 |..cevnnnnns -
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............ [ 20 P RN 4,057.66 |......... 142,424 |..coovniiiiiiiin oo s 86,568 [......coeen [oerennnnn86,568 |.unen 17,349 | [ i fe = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ S PO R 3,946.01 [o..nuee 49,856 |ooeeennnniiiiiinn e s 23,036 | .oeeevnnne feeeeennnnn 23,036 |oeeennnnn 5,604 [ | [ [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ 430 |eeeeeieiiiii o 3,946.01 |........ 186,670 |..ccvvvennenrinnn fonnniiniininns foeviinnnn 161,206 [.eenneenens [oreeennn 151,206 [nnn 032,688 | o e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... [T (7 PO RPN 3,901.35 |.....uun824,333 [oeeniciiiieens s o 479,201 [.evveneeens o 879,201 [nnn 130,357 [ e e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ [T I N 3,901.35 [+eeeeeeeen 37,779 [ fovvenineeeeinens [ Lo e e [ e [ [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... IR 1C A, 3,901.35 |oevvveentn T2,477 [ v [ L e i [ e [ [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ T o 3,998.88 |.......... 42,809 |.oeovvnnniiiiiinn oo s 35,940 | .eevennnes feeeeeeennn 35,940 | TUBTT [ e [ [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... (ST PO RPN 3,901.351......2,909,686 |........cevvnnrens |evrrnnnininiinnnn foenes 2,596,990 | ..oevvunnnn [0 2,596,990 |..eetnn 866,212 [ | [ [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.............. LS/ PO RN 3,959.87 |..ivunnnn 22,803 [cniiiiiiiiees e [ 19,670 [.nneeeeeens foeeeenennn 19,670 [ 4,229 | o e e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ [eL0 1 1Y R FN 3,901.35 [+1ieeeennn 86,556 [ounniiiiiiiinns fvrrninneiiinenn [ e e e [ e [ [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ 1V IS N 3,901.35 [+1reeeenen 80,752 [ fovreeinneeiinenn forreniii e e i [ e [ [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 09/27/2022 |. 09/27/2023 |............. L2/ F AR 3,647.29|......... 181,485 [oooiiiiiniies | o 250,020 [.evveneenne foereennnn250,020 [onnnnnn 52,104 s [ e fo = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. L1 PO EN 3,647.29 ... 10,731 [ e [ 16,026 [..noeeeeenn |oerennnnnn 16,026 [ 4,145 | o e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ <IN R R 3,583.07 [cevvneenn 39,207 | e i TAA86 [.eveneeees [ 74,186 [ 18,939 | [ i [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ L1 20 P AR 3,583.07 = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.............. L[N R R 3,769.90 = eeeennn 0001 Ll
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.............. [C157) PO I 3,733.12 = eeeennn 0001 Ll
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ LLCICTN I R 3,677.95 = eeeennn 0001 Ll
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/17/2022 |. 10/16/2023 |.... P P 3,677.95 |.. -
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ ALV R R 3,677.95 e i 29,39 | e 41,839 | oo [ 41,839 41,839 [ e fe [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/17/2022 |. 10/16/2023 |.... P P 3,677.95 |.. F A 1,149,391 | ... -
S&P500 OTC Europeal
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 10/17/2022 |. 10/16/2023 |..........6,471 |.cccoiiiivnnninniis |oorennnnn 3,677.95]......2,806,020 |...ccuunniiiinnnnn fooniiiiiiiiiiniins Joennn 3,756,739 | .oovvvenes [0 8,756,739 |0 762,672 [ | foiis e = ieeeenn. (0001 Ll
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 6 7 8 9 10 11 12 14 15 16 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 Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... Wells Fargo PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ [SLCIC3) AR RN 3,677.95 ..uunnnnnn AT PO R AR 14,985 [ eveeeeees [ 14,985 | 376 [ [ [ [ = 0001
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |............ LA [ R 3,807.30 [ceuunnnnnn LTV VN R AP RN 32,676 [.eveneeees o 82,676 |.unneeeen 8,283 | oo e [ = 0001
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... P . 3,807.30 |.. ....238,314 |...
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ L7211 P AR 3,957.251......... LU O RPN AR 164,912 [ o 164,912 [ 34,023 | o e [ = 0001
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2022 |. 11/14/2023 |.... P P 3,957.25]..........10, 147
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |..........1,040 [cccoiiivinnnnnnnns Joerennnnn 3,91.73 |t 45,235 |oeeeiieeeeiiins feeeniiii LLECH [RRRTUUU R 146 [ (7,839))eceiieviiiii [ [ v [= e (0001
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... P R 3,991.73 |.eeeeenn 21,798 [ e [ 214
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 11/15/2022 (. 11/15/2023 |.....eu'e 4,531 [oeniiiiiiiiiiins oo 3,991.73 |...... 2,011,649 |oeenniiiiiinnns | [ 1,672,433 [.evveneeens [ 1,672,433 [ 341,790 | [ e e [ e {0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. L) R R 4,051.61 |..euunnnnnn [SJRSICK ) R RPN RN 5,258 |.eeriieee e 5,258 |evvneeenn 1,088 [ i [ e | = e 0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. [V PO RN 3,991.73 |...ceenn T2 R FPRPURR RN 1428 [ [ 1,428 [ 1428 | | e i [= e 0001
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UK5573  |. 11/15/2022 |. 11/15/2023 |.......... 2,095 |ouveiiiiiiiiienes e 3,91.73......... SR TZ FOU R R 334,567 | .oeeeninn [ 334,567 |.vvuneeen 79,636 [ooeveiniiiiiiiinn e v [ | = e (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LG I R 3,91.73 |t LN E-) R AP RN 6,416 [..oeeeeeens | 6,416 [...oeeeenna 8,416 |oeeeeniniiiii [ [ e [ e (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ L7 I R 4,091.52|.......... 56,802 |.uuvnveiiiiines foeveeiieeiiins feees 44,150 | oo [ 44,150 [ounneennn 8,359 | e e [ = 0001
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 11/25/2022 |. 11/27/2023 |.............. Fei* N PO R 4,026.12 |ceuvennnnns [TV £S(C TN R FOR PR RN ST R 5,461 [oiiiiinnnn 966 | [ [ e [ e (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ -7 R I 4,026.12 [......... 126,151 | [ e 101,785 | oo | 101,785 |.oeeeenen 20,332 [oeniiiiiiinens e [ e | = e 0001 L
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ LT R R 3,99%5.32.......... LY 161 N R RN R 31,735 | e [ FCR A< S IR 1 72 RPN IR RPN AR R (111 ) I
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ (5721 P AR 3,995.32 [......... 225,384 | [ e 202,052 | .oeeerinnnn [ 202,052 |eveeeen 40,492 [ [ e [ = e 0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |.......... IR ZC N R A 3,895.75......... 463,404 |.oeveniieiiinin [ e 491,954 | .o [ 491,954 |........ 130,668 [....ooveeeeniins v [ e | = e 0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |............. 204 | [ 3,895.75 |....cuunn 4771 | o s 5,399 |oeriiiiin | 5,399 |oeevnneee (A7) e [ e | = e 0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UK5573 | 12/15/2022 |. 12/15/2023 |.............. P/ PO RN 3,895.75 |...cuuunnnn 4,505 |oevveiieiiiii [ e 3,308 |.eevriees feeiiiene 3,308 [.ieeeeenn 3,308 | [ [ e [ e (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... L3117 FORRR RN 3,895.75 |...... 1,977,266 |oeevvveeeeeevinnn oo e 2,104,670 [..euueeees fonnnns 2,104,670 [.........424,597 |oeeeeniiiiinnnnns |oovernnnieeienns e e [= e 0001
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... 1,227 [eoeeiiiiiiiiiiiees oo 3,895.75 |....cuunn 58,316 |ouunneeeiinninns foevveiieiiiiinn feees 18,883 [.eveeeeeens | 18,883 |oovvenen (4,368)[eveeieeeees e [ e | = e 0001
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |............... -1 PO RN 3,954.19 |oeiiiineenn 3,252 [ feeeeeenneeeenenn [ 30422 | [ 30422 BT e e [ [ | = e 0001
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ L1V U R 3,993.14 |.oieee 41,853 [ i [ 43,862 | e [ 83,662 e 8LTE0 [ | [ [ | = e 0001
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |.............. i) PO I 3,895.75 |.oivvnenenn 6,645 [ i [ 4901 | [ 490 | 4,901 [ e [ [ | = e 0001
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... P P 3,820.25|..
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 |, 12/27/2022 |. 12/27/2023 |.............. 1N PO RN 3,820.25.......... A1) RN IR RPN 29,074 | oeeeeein [ 29,074 |oueeeee e 7,037 o feeeeeeeciiinees e [ = (0001
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P P 3,999.09 |..
S&P500 OTC Europeal
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 ). 01/13/2023 |. 01/12/2024 |............ YL T R 3,999.09 [..iiveinniiiiins fouennnns 186,072 ..evveeeeiiiiinnn o 192,169 [..oeeeeeen [ooninns 192,169 | 6,097 | oo i fo = el 0001




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢c¢’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. 15T PO I 4,090.74 LT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. LU R R 4,050.83 LT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P R 3,990.97 |.. ....(9,618). .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 . 01/16/2024 |..........1,202 [ccviivirnnnnninns Joerinnnnn 3,990.97 |.oeeviiiiiiiiiinn foeeeees 56,628 [..oeiviiiiinnins | 40,824 | .cooeeni [ 40,824 |......... [QECTR:(015)) R AR R R EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P R 3,990.97 |.oeiiiiiieiiinnn fens 2,141,662 [.coovvvvnnnnnnns [0 2,224 142 [ el 2,224,142 1..........82,480 |. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 . 01/16/2024 |....eevvnvend7 feiiiiiiiiiiinns | 3,990.97 |.oeiiiiiiiiiiiins [ AL PO KRR By 4 () PSRRI 1779 et (51555 R RN R RN EIRTTT 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P R 3,990.97 |.oevvvneniieiinnn feeneenn 505,182 | [ 493,373 | ....493,373 o= e 0001 L
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 . 01/16/2024 |..........1,048 [ccccoiiriiinnininns |oerinnnnn 3,990.97 |.oeeviiiiiiiiiinn foeeeees 52,263 |oeevvneiiiiiinnn [ 39,443 [t | 39,443 EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ () R I 4,070.56 [cevvniiiiiinnnns Joeeennnn 106,858 |.oevvveniiiiiennn [ 104,701 | eeeeeeiis | 104,701 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. L3N R R 4,070.56 |evvennniiiiininns foeriiiinnnn AR 76 PO RN 2,383 |ceeriiee oo 2,383 | (1SR R RN R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ L1 1N I R LR TR ) AR RN A IR PO RPN 20,625 |.ceeeininnn [ 20,625 |.......... [(CR T2 Y EOUUPTTR [ RN EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ (741 SR R LR T ) IO RN 272,505 |.oevveiiiiiiinnn fereens 223,722 | oo [ 223,722 |......... (- T£:X)) R AU RO RN, EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R AR 4,251.29 |.oiiiiiiniiiiinn feeeees P73 P RN 21,203 | oo [ 21,293 | [T 15X R FOPTR [ RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... L34 1 PO RN 4,147.60 |oeveeeiiiiinins o 1,771,161 | o 1,442,319 [ [ 1,442,319 |....... (7877 R RN R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [ PO R LR YOIV FOR RN 17,539 [oeniiiiiiiees i 4,610 [eeneeeeeens | 4,610 |......... (12,929)].cvveiiviininns foevrenniniecieins o i EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ [C1:1 1 SRR I LR YOIV FOR RN 36,699 |..evveniiiiiiinn [ IR~ I 3,526 |......... [CTRTA) F RPN R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ LS P AR LR YOIV FOR RN X 53 1 FOR RN 3,496 | .eevinee e 3,4% |......... [REICINCISTS) | O EPRUUPR AR RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... L {2 R AR NN YOIV N FOR I 384,661 [...nneiiiiinnnnns |oeeennnn 247,667 [.evveneeens o 247,667 |....... (QECIRCIT.)) FP RN R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. 22 PO RN 4,209.81 |ouvvenniiiiiini [ AR R 6,198 [.eeeeeeeeis | 6,198 |.......... [ CI<I0)) R AR R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L) R RN 3,982.24 |..ciiiiiiiiiiinn [ 2,880 [oerieeiinnniiiens [ 3418 | e e 3418 [ XIS TN Y R N KRR EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ FCLUST) PR AR 3,982.24 |..coviiiiiiiinnn [ LA XX R 136,292 | cevvvvnns [ 136,292 |.......... TG0 R AR KR EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ L I 3,919.29 | [ ST S 1 P RN 53,867 [.evueeenns [ 53,867 |.......... 18,717 | foeeree e e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ -7 ) F AR 3,919.29 LT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 1,164 [oocoiiiiiiniiiiins Joerinnnnn 3,891.93 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |..........2,376 [ccceiirvirrnnnninns |oevinnnnn 3,891.93 | [ 580,712 [cvniiiiiiinns foeeennnnn 850,132 [.evveneeees [ 850,132 |......... 269,420 |..eovvnneeeiinnnn oo e [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P R 3,950.31 .. 24,499 ..6,649 [. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |..........1,086 [.cceevvivvnnniinns |oevennnnn 3,891.93 |..oeiieiiiiiiiinn [ 45,662 |..ovvnniiiiiinn [ 65,746 [..ovneeees oo 65,746 |.......... 20,084 [ e [ e EIRTTT 0001 .evvnennees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P P 3,989.23|.. o= e 0001 L

S&P500 OTC Europeal
Call-Buy ..eeeveernnnnes Index/Annuity ......... N/A e Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/15/2023 |. 03/15/2024 |............ 201 | | 3,891.93
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2023 |. 03/15/2024 |............... [N PO EN 3,891.93 |..ciiiiiiiiiiiins [ 1,207 |ooviiiieeeieens [ 1424 [ s 1,424 | 27 [eeeiiiiiiis i [ e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |..........4,936 [cccovivvirnnnninns Joerennnnn 3,891.93 |..covviiiiiiiiinn [ 1,896,224 [oovveiiiiininnn oo 2,560,846 [......cooe [nnnnn 2,560,846 |......... (S1C 22 T R K R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 03/27/2023 |. 03/27/2024 |.... P R 3,977.53 |.. ....16,576 | ... .. 4,20 |. .. T E
S&P500 OTC Europeat
Call-Buy ...covvvnnnnnns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 03/27/2023 |. 03/27/2024 |............ 168 [ e 397753 |.ovvveeeiiiiinnn foes 65,319 |.oeveiiiiiiiiin [ 78,517 [ [ 78,517 [ 13,198 [ o forvvviiiiiniiins o [RTITTN 0001 ..oennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 40,365,622 10,038,525 0 38,827,181 XXX 38,827, 181 6,263,413 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 40,365,622 10,038,525 0 38,827,181 XXX 38,827, 181 6,263,413 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 ... .... |Tidewater ... . |N/A . ] T ... 549300U0MTB7PD2UT305 |. 01/31/2018 [. 07/31/2042 |......... . .. .. ™ .- ..
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 40,365,622 10,038,525 0 38,827,181 XXX 38,827,181 6,263,413 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 40,365,622 10,038,525 0 38,827,181 XXX 38,827,181 6,263,413 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
S&P500 OTC European
Call-Sell ..ooeevrnnnnnn Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |............. 222 | feeeeeees 4,491.421......... (75,855)[. e eeeeeeeeeeee Joermmmeeeeeemnnnn e Lo e s 1,585 [ eeeeeeeeeeee Jemmeeeeeenes oo [ LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |.............. L2 PR IR 4,502.40 |.......... (8,073 eeeeeeeeeee Joemmmeeeeeemens foeeeemenee e o e o e e [ LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |............... K] R IR 4,557.31|.cceeennnenn (970 eeeeeeeeee Jeeemmmeeeeeemen o Lo e e L) R FOURUTTR ROURUTRRRTRRTRT PR LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |.............. LSS PO IR 4,524.37 |.......... (8,543)]- e eeeemes foeeeeemeeeeeeeen fee e | feere e foeee e [ e e e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |.............. LA PRI 4,491.42.......... (1,886)]- e evveeeeeemmnn feeeeeeemmmieeeeee Jeeneeeeeeees [ e o e e e e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |.............. (-] (TP AT 4,546.33 |......... (28,506)[- e eeeeemneeeee Joemmmmmeeeeemnnnn foreeeeemneee Lo e e 382 | foeeeee [ e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |............. 225 | foeeeeees 4,524.37|......... (72,545)]. e oo e | e foeee 1,806 [ eeeeeeeeeeeeeen [ Jeee e foeeeee LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |.............. L1 PRI 4,568.29 |.......... (2,832)]-veeeeeeeemes foeeeeemeeeeeceen e | e foeee e [ e e e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 04/14/2022 |. 04/14/2023 |............ LI I T 4,513.39|........ (61,050)].ceevveeeeeemnn fermeeeeeemmmieees Joeemmneeeeeeee [ foeee s e 1154 [ e o [ LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/18/2022 |. 04/17/2023 |............ L) I I 4,490.50 |......... (50,432))- e o [ ([0 P (T)feeeeeeennnn 1574 [ e o [ LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.......... 3,531 |oeeeeeeeeeieeee Joeeeennnn 4,468.54 |..... (1,266, 759)[- oo eeeeeneeeeee Joeemmmnieeeeeennnn foreeeeennnns (K1) [SRARRU IR (318)f.......... A3, 214 | e [ e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/18/2022 |. 04/17/2023 |............ 481 [ e 4,556.38 |....... (148,192)]- e eeeeeeeees oeeeemmeeeeeeeen [ee e [£5)) R A [(5)) . 3,519 | foeeemmee e [ e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrrnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.............. A PR IR 4,510.27 |......... (12,869)[- e eeeeeveeeee Joermmmneeeemnnnn o Lo o e e e e [ LT 0001 .eveeneeees
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/18/2022 |. 04/17/2028 |............ U7 | | 4,435.61]......... (55,585)]. cvvvmmeeeeernnnn foenereeiiiiinniiee | (26)] cevvnnnnene foeeeeeeinnnnns (26)f-..ceeen 2,159 | foerermnneeeeeeen foeeee s e = eoooees 0001 ..eennneees
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1 2 5 6 7 8 9 10 11 12 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.............. [571 PO RN 4,446.591......... (10,373).vvvvvvvvvnnnnnnns Joereneeeeeeeeeeees fooee [ [ e e e e e [= 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/18/2022 |. 04/17/2023 |............ T fos 4,457.57 |......... L 1 e O Y O e P euuu (100} Uy
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/18/2022 |. 04/17/2023 |.... P P 4,523.44 |.........(22,350)
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/18/2022 |. 04/17/2023 |............ L7 I 4,516.85 [......... (55,272)).ccvveeeeeeeeeeiis [ e O)] e e B) e 18D [ e e e |5 e 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/18/2022 |. 04/17/2023 |.... P P 4,499.29 |.. .. (386))
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |..........2,090 [cccoiiirirrnnnnnnns Joerennnnn 4,479.52 [RE7(CR<1510)) AR FORRPPTRY EUPPUUUPTR PUSSRRUUUUU RPN U RPTPRPIR RN PR R R (111 ) IR
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/18/2022 |. 04/17/2023 |.... P P 4,490.50 |.........(26,996)]...cvvvrrrvnrnnnns foereeeeeneeeeeeees [ [
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.............. [S1CJ) PO I 4,457.57 (10,707)]ceevvveeeeeennn foeieeeiniienes oo [ [ e s e e [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.......... {72 VN R I 4,479.52 (433,080)]-..uneeeeevnnnnes [oerernnnnnreninns freeneeeeiinnnn [£:15)) FSRRUUU R (86)f.......... LR 0 R N R R R (1111 BN
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/18/2022 |. 04/17/2023 |.............. LI PO RN 4,486. 11 [RVAY01:)) K AR RN (<)) ST R () . LS R R N R (R TTT 11 (1[0 ) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/18/2022 |. 04/17/2023 |............ 6T PP RN 4,556.38 |......... (38, 713).eeeevvnieees fovvnnnnneenvinnnn [ Lo e i [ e [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/27/2022 |. 04/27/2023 |.............. L R R 4,309.48 |.......... [ESTR°55)) O R RN QL) I (142 LCY/-J) S FO R R RN [ [4[0]0)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. £ P RN 4,330.40 |......... (23,807)]...eeeeevnninnees foevennnnnieeiinnn [ (LK) I [LXX)) IR X2 PR [N R N R 111 IR
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/27/2022 |. 04/27/2023 |.............. fCZ N PO RN 4,309.48 |.......... [(TH0£:)) FR (SRR RN PORTUUUUUUINY R AR, O R R A 10100} I,
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. FL ) PO I 4,351.32 (R Y::(0)) KRR AR R Q170 [SRRRRTUUUI R (G170 R T R R e [4/0]4) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/27/2022 |. 04/27/2023 |............... [/ PO R 4,278.10 [.......... [QI72*:)) PO KR RN IRUUUU RN RN T oo i [ e | = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. P41 PO RN 4,351.32 |.ccennnnnn (3,300 ceeeeevvinieeees Jernrneeeeinnns foovreviinnecenn [ [ e f [ e [ = 000
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2022 |. 04/27/2023 |............ [T 20 P AR 4,299.02 [QPZVTL)) R TR AR (3,340) cevvnneens o (3,340)..c0vunnnns JEIR: N O KR RN KRR SRR 1100 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 05/13/2022 |. 05/12/2023 |............... [/ PR RN 4,124.49.......... (7255723 N R RN (222 I ({7223 (O ) B 1] I
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.............. LN R R 417479 ... (257X PO RN RN IUUUUR RN RN N O R R N 0100 ) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.............. L1 7) FO R 4,144 61 |.......... [CSHNV2:0) R FORNRPR KU PUPSRSRUUUU RN RN [/ PO RPN AR R PR 11[0[0) I
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.............. L) PO I 4,164.73 |.......... [R:18-74°)) R FPPRR RN (1,835)] ceveeneens [ (1,835)[.eeeiinnnn /(0 (S FOPR R R L 111} I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/13/2022 |. 05/12/2023 |............ LU U R 4,114.431......... (38,852)[..vvvvvvvvnvnnnnns Joeeeeeeeeeeeeneens foeeeee (10,807) e i (10,807 (OB)] e [ e | [= 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/13/2022 |. 05/12/2023 |............ LA I R 4,134.55......... (39,554)). e [ [ (9,971 e e (97T [ | e e |5 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.............. [ PO RN 4,124.491......... (12,8190)].evvvvvvvnniinnnn Joeeeeeeeeeeees fe (D e e (D] 70 e e | e [= 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/13/2022 |. 05/12/2023 |.... P P 4,245.20 |.......... (2,999)|
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 05/13/2022 |. 05/12/2023 |............... [/ PR RN 4,094.31].......... L0 O I O L TTRTP 111 BN
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/13/2022 [. 05/12/2023 |.... P P 4,225.08 |.......... (1,300)|
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 ). 05/16/2022 |. 05/15/2023 4,088.17 (394,460)]....neveeenninnns foovvinnniniiiiins foeiniiiiiinnns (99)] v [ (9).ceveennnns BT T O PPN FEUUUUPPPPTPPURN Cerrrrruppn 1100} IO




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Gc'909

1 2 5 6 7 8 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/16/2022 |. 05/15/2023 |.............. FCLV N PO RN 4,160.31 [ceveeee e (4,920)] e [ e = reeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/16/2022 |. 05/15/2023 |.............. 2. PO RN 4,090.17 [covnnnes (10,078)]ccevneeneiiiinnn oo v (3,378)] cevvnneeee oo (3,378))e (22213 R RN R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 05/16/2022 |. 05/15/2023 |.... P P 4,162.32 |..eeenn (42,105)) s e [ (10,106)] ... -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573  |. 05/16/2022 |. 05/15/2023 |............ FCLV[VN R RN 4,198.39 |......tu(89,022)).eneiiiiiiees foevenieeeiiiens o (17,328)[ ..ccvnnnee = reeeenns (0001 L
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 05/16/2022 |. 05/15/2023 |.... P R 4,208.41 |.. -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/16/2022 |. 05/15/2023 |.............. [ PO R 4,058.11 = reeeenns (0001 L
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 05/16/2022 |. 05/15/2023 |.... P RO 4,068.13 |.. -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/16/2022 |. 05/15/2023 |.......... 1,104 [ooeeiiiiiniiiiiins Joennnnns 4,088.17 = reeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/16/2022 |. 05/15/2023 |.............. fCZ N PO RN 4,148.29 ..o (5,738)[ce s e [ () [FSSSRRRRTUI R () RN 21 PO ERR AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ G5GSEF7VJP5170UK5573  |. 05/16/2022 |. 05/15/2023 |.......... R X 2 U R 4,078.15 |.....(1,205,072)]..ccvvvnnvrrnnnnn foonriiiiiinnns (422,100)( ..vvnnnnnns [onnnnn (422,100).......... (39,200)].cvvveeeeennnnnns forrermnnnieeieenn oo e = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ G5GSEF7VJPSI70UK5573  |. 05/16/2022 |. 05/15/2023 |............ L5231 PR R L T FOR (X O (1)) RN IR I (17,124) e | (A7 124) L1 20 R R N RN = e 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ G5GSEF7VJPSI70UK5573  |. 05/16/2022 |. 05/15/2023 |............ LSS R R LNVZE Ve EO A< (<)) RN IR IR (28,629)] ..cvvvnnnnn fonnnnnn (28,629)).......... (R (0] Y EOPPTTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/16/2022 |. 05/15/2023 |.............. [ IR R LV TR N NN (Y19 77<)) RN IR RN [(5)) [FSSRRRTUUI KPR () TN 27 [eeeiiiiiiis i [ e = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/16/2022 |. 05/15/2023 |.............. 1.7 PO RN 4,128.25 |..00uun i (32,860)[.. s e [ (9,340)) cevvnnenes o (9,340)) e LSNP R AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. -7 PO RN 4,272.59 |.oieeee i (27,805)[c i e [ (TAD)] ceveeeeees [ (7,125)) BTV N R O R R = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. LA R 4,324.57 |.oveenee (1,892 v foereiei [ [ /8 PO EORR (R RN = reeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. LN PO RN 4,282.99 |.ceeeenee (7,826)]ceeceiiieees fovveninnneecennnn [ [ [ (V8 R N AR RN = reeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. L3 O R 4,231,071 [eeeee e (2,916)] s [ e [ [ e <) PO ERRRRR AR RN = reeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |............... /) PO R 4,251.80 [cuvnnnernnnn (3B8)]eeevvnnnniiiiinnn oo v [ e [ /2 R R (R RN = reeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. 121 IR R 4,303.78 |oevveee e (3,947 [ e (865)[ +vvneeeees [oevvrnnnnns (865)]enninnnn LG SR RN RN R = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. L3 O RN 4,262.20 |..ooevene s (4,962)[cneciiiiieeies e [ (1,333)] cevvneeees [ (1,333 728 N R AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |.............. /5T IO R 3,828.87 [..uuueenn (9,086)]ccevveniiiinnn oo | (8,835)]+evvvnneees foeeeiennnn (8,835)). [ 1<) O EOPTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |.............. LS PO RN 3,847.54 |...oouu (11,588)[c.eciiiiiiees e [ (8,947) wevvveeene [ (8,947 [RT 4 O EOPTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/14/2022 |. 06/14/2023 |............... [/ PR RN 3,894.24 | oo (2,304)f s e [ (2,099)] cevvenneees oo (2,099)ce (IS R RN R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |.............. [N PO R 3,828.87 [..uuuen (19,055)].ccceeeeiiiiiins [ oo (15,769)........... = reeeenns (0001 L
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2022 |. 06/14/2023 |.... P R 3,819.53 |.. ...(60,959)] ... -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |.............. (5271 PO I 3,847.54 1.0ttt i(20,637)fcenceiiiieees e [ (19,716)[ .evvneeens [oeeeennn (19,716)].... [ O EPTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2022 |. 06/14/2023 |.... P P 3,838.21 [c.uvuenn(53,020)] v [ e (51,107) ... ...(12,293)]. -
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 06/14/2022 |. 06/14/2023 |.............. L TR FPPTTTI 3,800.85 ... (5,081)]ccevvenniiiiinnn oo i (4,571)] cevveeeeee [ (4,571 (1,548)].ceeeeiiiennnns foovevninnniiiinns oo | = el 0001 Ll




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |.............. /i) PO RN 3,866.22 |.....n.... [£-15-1 (1)) R FPPPRR RN (7,984)| ... (7,984).......... [0 O EOUUPTRR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2022 |. 06/15/2023 |............... [ 3,867.68 |.......... [Z0[515)) R FPPPR RN [Q1::5[0)) PR RPN (1,880)]..ccvvnnnnns (213 FO RN R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/15/2022 |. 06/15/2023 |.... P P 3,865.79 |....... (350,198), P R (226,915)] ... (226,915)]... -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |.............. L2 PO RN 3,903.69 |......... [<70:.70 | SRR R AR (28,354)] cevvvvenns fenns (28,354) = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/15/2022 |. 06/15/2023 |.... P P 3,951.06 |.......... (1,642) ... (1,364)) ... (1,364)|... -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |............ LN U 3,979.491......... [T V7)) R KPR RN (6,085)] cevvnneens o (6,055)| = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/15/2022 |. 06/15/2023 |.... P . 3,970.01|....... (221,288), P R (178,925) ........... (178,925)f... -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |.............. FCLV N PO RN 3,971.91 [oeeennins [T 1e)) O R RN (1,003)] cevveeens o (1,008)f.0eeeeeinnn [R:[0)) RS AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |............ LA I R 3,827.89 [......... (42,914). v [ | (IR )) R (40,469).......... (KT 2.3 O EUPTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |.............. 21 PO I 3,846.84 |.......... [E-0Z:-)) R FPPPR RN (5,674) cevveeens o (5,674).......... [RIRCEC) Y EPPTTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |............ L2 1 R I 3,865.79 [EALNC72:)) R R R (286,950)] ........... (286,950)|........ [(CICRCECT0) R AU RPN R, = e 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |.............. - PO R 3,837.36 [QEFRV/C)) RPN AR RPN (13,301)f cevnneeeees [ (13,301)f.......... [0 5) | F EPTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |............ L3 PO R 3,846.84 |......... [WATY:°55)) R R AR (66,142)[ .eevneeens oo (66,142)f......... [QETR:ICK)) R RN R R, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |.......... V1) PO RPN 3,856.31 (1,103,224)]...eeeiviieees [ o (1,014,882)] ........... (1,014,882)....... (27K )] F R R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |............ ALY [ 3,941.591......... (RIS} U EPPRRI AR (SR X)) IR (29,433).....un... [(CT<I01C)) R AR KR R = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2022 |. 06/15/2023 |.............. [ PO RN 3,951.06 [......... ([ 1Y) R RPN RN ([T )] U (3,299))cvvnnnnnnns [{CICIC)) R A R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ G5GSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |............... /) PO RN 3,968.36 |......unn.n. [1515)) R R R [V£:)) (SRR R [£:)) R L R R ) RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. [ PO 4,017 11 ......... [AI2L5) R RPN AR (14,312)] ceveviee [ (14,312)f.......... (725073 R EPTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. £ PO R 3,987.86 |......... [T T RN RN (1,573)] ceveeeens [ (1,573 (SN PP R N KRR = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |............... [ PO R 4,056.11 |.ouvnennnnns [2(0)) R A R ([0 SR R (V) R £S1 2N R R AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. -2 PO 4,017 11 |.......... (R 5153 U R RN [REELC)) [RRTUUU R [QESLS)) N 289 |eeeieiiiiinins fereii e = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |............... (3] O R 3,978.11 |.......... (11575 R RN AR [RVL5)) [SRRRATUU R Q1)) FEP LI O R AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. <71 PO I 4,007.36 [QIURCI0ND) EP AR R, (7,439)] cevveeens o (WATE)) — [T CS) O EPPTRR [ RPN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |............... /) PO R 4,114.62 |covennnnnn. [£576°)) S RPN RN (322) (2] N (1)) P EPRRR R RN = reeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. L R R 4,036.61 [.......... [ESTCIEE5)) P R AR (3,707) eneeeeeenn foevinnnnns (3,707)f.eeee (2223 P RN R KRN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/14/2022 |.07/14/2023 |.... P P 3,032.52 |.........(29,378) ...(27,59)] ... .. (27,590)|.......... (6,245)]. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. <71 PO RN 3,904.09 [QIUR:X(0)) R AR RPN (10,393)] .evvvvnnns fernnnns (10,393)f.......... [728151c) R EOUPTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/14/2022 |.07/14/2023 |.... P O 3,904.00|.......... (4,032) ....(2,831)... (2,831)f... ... (892). -
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 07/14/2022 |. 07/14/2023 |............... LN 4,017.80.......... (1,181 e oo v (1,020) eneeeeenn foeiiannnns (1,020)f...eees (212)]eeeeiiiiininns Lo o o = el 0001 Ll




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 11 12 14 15 16 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 Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. 22 PO R 3,885.14 |ouvveeeen (4,282)] i [ e (3,218 e e (U218 (104 o e [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |............... [/ PR RN 4,046.23 |............ [:772) R R RN QL) [ R (4485 | [ e [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/14/2022 |.07/14/2023 |.... P P 4,046.23 |.. . (1,523)] ... -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. [T/ PO R 3,875.66 |......... (34, 445)]...covvenniiiiiins [ e (33,749)] cevvvvnnees feeeee e (33,749) e (7,83 v [ [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/14/2022 |.07/14/2023 |.... P R 3,998.85|..........(1,070) L (942) . -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. 170 PO RN 3,804.621......... ((CCTVAL:)) I PRI AR (72773 IR I (< 707 7)) FARRR o 8- <)) A RO R N, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/14/2022 |.07/14/2023 |.... P . 3,875.66 |.......... (2,223) e (74T -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 07/14/2022 |. 07/14/2023 |............... /1 PO RN 3,942.00|............ [R:51%)) R RPN RN (7)) [ (222 FORRRU () R RN AR R = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. VN PO RN 3,944.29.......... (WA 1L°)) PN (P R, (7,304)] cevveeens o (7,304)[.ceeeeeee (1,892))e e foeeeeiiiiieieinn [ e = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............... FC ) PO R 4,046.66 |............ [WAL:)) PO R T [VAL5)) (SRR R (WAL) R 7)) R AR R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ LI I R 4,056.321......... [ZA1R:151%) R KPR RN (8,478).eveeeeens |oevinannns (8,478)[.eeevvees (B18)|eeeeniiviiiiins foeeeiiiiieeiis [ = e 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. /i) PO RN 3,921 11 [eeennnnns (K0 (<)) R FPPPRRRR RN (4,147 e o [CIRT70) AR 1<) F RPN PR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... 1517 [ e 3,940.42 (542,050))..euneeevinnnnnns (553,331)] +vveennnne (553,331)]..cevve (128,223)[.eeeieviieies fvvnneieceiis [ o = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... G2 R A, 3,940.42 (316,260)[.....ccvvunnnnnnns (245,679)] ... [ZITTE)) R A 11 72) RPN [T R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ [TV P AR 3,901.79 (125,205)) v [QEUNCY)) RN (130,462)].........(30,251)].ccevvenneeiiinnn [ e [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ L[V P AR 4,037.00 (118,745)....covvvnnnens [QRERC(C)) RN (113,516t (25,136)]cvveeeeeinnnnnns foorernniniieeenns o v = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. SIS PO RN 3,979.05|......... (31,842)].eveiiiiieees Jovvenieieniennns o (31,729)] cevvvvee [ (31,729 (7,277 oo e [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ LT I R 4,065.98 |......... (A 0573 R KRN RN (7,364)] cevveeens oo (7,364 (B43)]e e foeeeeiiicceen [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ 230 |oeeeeneeniiiii o 3,921 11 [......... (84,906)[.....ccevvnnnnnees Jovvrnnnnniniinnnn [ (87,535)] cevvvvnnns [ (87,535)).0eee e (20,315)] e oo e [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... P ) PO RPN 3,930.77 (988, 767).....ccvvnnernns (1,014,933)[ ... (1,014,933)]....... (235,450)...ccvvunviivinnns foorerriinnininies v [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. [CICT) R R 4,069.84 |.......... (C- 2773 AR IR RN (2,937)] cevvneeens [ (570 PO A )| R AU R RN, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. i) PO I 3,911.45|.......... [E- TR 1)) AR AP RN (6,901).eveeeeeens |oevennnnns (6,901)[..eeeeee (2,089)).ceveeeveennis fooeeenniiiiieinn [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............. X F AR 4,056.321......... (74,566 )| = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............... FC ] PO RN 4244911t (980) = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. L CIN R RN 4,295.20 |.......... (2,029) = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/27/2022 |.07/27/2023 |.... P P 4,144.321.........(25,875)| -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 07/27/2022 |.07/27/2023 |............... L3 PO RN 4,265.03 |.......... (1,082)] = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/27/2022 |.07/27/2023 |.... P R 4,114.14..........(6,867), -
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 ). 07/27/2022 |. 07/27/2023 |.............. A0 | o 4,174.50......... (12,593)]. cevveenieiiinnnn oo | (6,008) .eneeeeenn fovvennnnns (6,008)].cceveeneeee (TTA)eeiiiiiiiinnins | fooiiiiiis o = el 0001 Ll




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

8¢'903

1 2 5 6 7 8 9 10 11 12 13 14 15 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. L3 O RN 4,124.20 |.......... (2,486)| = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. - VN R MR 4,134.26 |......... (27,326)| = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/27/2022 |.07/27/2023 |.... P P 4,184.55|.. ....(76)) -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. it PO RN 4,295.20 |.......... (K720 O KR AR (3,484)] evveeenns o (3,484)) e T oo i [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/27/2022 |.07/27/2023 |.... P P 4,144.321..........(2,647)| -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |............ LG I R 4,397.851......... (37,373)| = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |.... P P 4,376.451........ (16,378)| -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. 21 PO RN 4,569.06 |.......... [RTR: () R RPN AR, () [FSSSRRRRTUI R () RN 21 PO R AR KRR = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |............ LA 7 I 4,440.66 |......... (ETAT)) FOTN (PR R, (6,010)..eeeeeves Joevennnn.. (6,010)..... T8 | oo e [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. L1V PO RN 4,451.36 |.......... [ESTREX)) O R N (<)) [FSRRRRRUUIR KPR () RN (V8 R N AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. it PO RN 4,569.06 |........ [V (CT) R AR KR (984)] +evvvnnnees feniiiiennn (984)ceiiis L5720} R R N RN = e 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |............ L2 I R 4,419.25|......... [LX1C)) FON (PR R, (7,587)eeeeeennn |ovvnnnnnn (7,887). 1,108 oo oo i [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. P41 PO RN 4,387.15 |.......... [R<Tr£:1°)) R FORTN R, (<)) [FSRRRRRUUIR KPR () RN F 11N PO R AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ LS PO R 4,512.00 [......... [CYAR-1E)) R RN RN (5,763)[ cevveneeeee [oereeennnn (5,763))uuee PRV [CIe N R KPR RN RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Credit Suisse ..... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ LA 7 I 4,340.11 |......... [CZIVATD U R R (9,935)] .oeeevvvenn Jevneneenn (9,935)] L) PO EUUN U R = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Credit Suisse ..... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ LAY [ R 4,426.05]........ (i CIAT0) EP AR R (6,460)[....cevvvnn |ovvnnnnn.. (6,460)........... 1,005 [oceeeeiiiiveinnn oo e [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Credit Suisse ..... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.............. ST PO RN 4,350.85 |.......... [[A25(0)) R FN R, (3 FSRRRRRTUIR KRR ) N LIS TN R R AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Credit Suisse ..... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ 127 [ Jeens 4,361.60 [......... (48,614)]...ccevvvnnenes Jvrnnnineeiiinnns [ (10, 13)[ weeneeeees oo (10,113 LT R R N RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ [721 1 P AR 4,533.481......... [(C23R:10)) AR RPN AR (10,265)( ..evvveeees oeen (10, 265)]..c. 4,284 |oeveniiiiiniens | e = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.......... P70 R R, 4,372.34]..... (1,006,358)]...ccvvnneeeennnn fooneiiiiiininns (202,388)(...uvveees |onneen (202,388)........... LU R AU KPR R, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.............. (-2 PO RN 4,524.891........ [REENZK)) ET R (2,070) eveeeennn Jovvnenenn (2,070) s L L R A R R = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ AL P AR 4,544.23 |......... (21D R RPN AR U R R, L7 R R R R, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.............. L CIN R RN 4,389.53 |.......... [WAV[0)) R AP RN (1,331 ceveeeees [ (1,331 L (G R AU R R, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.......... 1347 [eiiiiiiiiies o 4,383.08 [....... (499,677 )..uveeeevinenees foeveenninennienns [ (96,960)(...eveeeeen | (96,960)....... A PO KU R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.............. [ IR RN 4,533.481......... [Q[UNCCY)) AU RPN RN U R R (S P R AR KRN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Credit Suisse ..... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.... RN PR 4,361.60 [..........(3,276) -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Credit Suisse ..... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |..eeueeen 1,766 [oeeevvnninniiiiins Jvniennns 4,383.08 |....... [RTIVATE) R PR RN (4o o () 2,455 | e e [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 08/26/2022 |. 08/25/2023 |.... N PR, 4,331.55|.......... (3,494)| L (1,297) 0 .. (24). -
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 ). 08/26/2022 |. 08/25/2023 |............ 230 | [ 4,169.25]........ (81,018)]..cevvveeniiiinnn foneniiiiiiiinns foeeennnn (41,953)] .eevvnnne [ (41,953)).. (6,323)]ceeeiviiennnnnns foovevnninnniiiinns fooeniiiiiiiins o = el 0001 Ll
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 11 12 14 15 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. FCLV N PO I 4,209.82|.......... (9,842) = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. ) IO R 4,148.96 |.......... (6,340)f = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 08/26/2022 |. 08/25/2023 |.... P P 4,219.97 |.. .. (623), -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............... [/ PR RN 4,179.39 |.......... (1,315)] = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 08/26/2022 |. 08/25/2023 |.... N PR 4,270.69 |.......... (5,589) -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. (-2 PO RN 4,189.53 |......... [ZAI0ECE)) R RPN AR (10,524)| .eevvunnnnn fonnnnnnn (10,524))...... [ ILLS) R EOPTR [ RRRTTN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 08/26/2022 |. 08/25/2023 |.... N PR 4,301.12 |.......... (1,045) . (21). -
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L1531 PO RN 4,093.99 (16,000)| = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. 1N PO RN 4,064.39 (VA (075 FU R (3,879) cevveneees [ (3,879) LK) PO ERRRRR AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............. YT P R 4,064.39|......... (92,954).cevveneiiiinnin [ e (68,571).euveeeeens |oeeenen. (68,571)f..... [QETRSIeit)) O ERUUUTPR PR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L) R R 4,153.18 |.......... (25175 O R R [REC[0)) [FRRUUU FRRN (i [-11) RN JLCK 1 R RN R R = e 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. ;7 PO R 4,044.66 |.......... [E-TRST.Y) FORU R RN (2,290)] cevvnnneeee [ (2,200 [RA)) S R R R = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/14/2022 |. 09/14/2023 |............... -1 PO RN 4,103.85 [.......... [QI(07)) R A AR (Z01)) R IR ()] R (G168 R N AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ LG I R 4,044.66 |......... [XTRIIC)) T RPN AR (32,715)] cevvvnnees oo (32,715) [(TZ3 D) R AR R R, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L) R R 4,182.77 |euuennnnn [3N0[CI<)) R R RN (2,569)] -evvnneens o (2,569))0nene (11573 R RN R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L1V PO RN 4,212.37 |.ceenenenn (K002} R FPPRN RN (RIS U IR ( K ) 228 P R N KRN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.............. LS/ PO RN 3,983.28 |......... [ 1e(1)) I RPN RN (18, 721)[ evneeeees |oeeeennn (18,721)]. [R5 Y EOUUPTRR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ V[V N SR RN 4,086.66 |......... (65,286)].....ccevvvnnneens Joovrnnnneiniinnnn [ (50,924)| ..evvnnnnnn fennnnnnn (50,924))......... [CTAC) O EOPTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ £ S RN 4,09.42......... (74,453)).ccvveeeeiiinnn [ s (12,240)] .eevvvnnnnn fernnnnnn (12,240)). .. L3 PO KPR AR RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... TS ) PO RPN 3,969.62 (1,409,090)f....cevvvvnnnnnns (1,213,582) .cevvvnnnns fonnn (1,213,552)).......... (259,876)[...cevvvvennrens Jennnneeeiinni forreviiniininiens foeeciis = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... LT R A, 3,979.38 (644,683))......cccvvnnnnnns (551,568)f........... |....... (551,568)|....... (RATAR<151:)) PR [T R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.............. [N PO RN 3,950.121......... [QEESST1)) R RPN RN (7,187)eneeeeeenn |oevennnnn (7,187 [GICE-HD) R AU KRR R, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ 2171 P R 3,969.87 [RAVIEEX) R R R (97,468)(...oeeeens oo (97,468).......... [PZLUEE5TS) | R RPN A KRR = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ 1) PR AR 4,086.66 [ I0[0[0)) R A R (7,579 ceveeeenee [ (7,579 LR R FORRUUNR R R, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............. 1K FR AR 4,006.42 [QETTE) R (122,281)] e [eenenn (122,241)). [ATV-TD) R R R RN, = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2022 [. 09/15/2023 |.... P RO 4,076.91|........ (85,000), ...(66,979)] ... ...(13,054)]. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.............. L[N R AR 3,959.87 |......... [QECH0Z:)) I RPN RN (9,017) eveeeeens | (9,017) {01055 R EPTR [ RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2022 |. 09/15/2023 |.... P O 3,940.36 |.........(90,654)| ...(79,497)] ... ...(17,202)]. -
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/15/2022 |. 09/15/2023 |..........2,312 |.cceiiiiiinnnnnnnns Joorennnnn 3,979.38 (488,884)....cccuvunnnnnnns (210,902)[ ..eenvnnen fonnll (210,902))........ (AT | foiiiiiiniies o = el 0001 Ll
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ T fos 4,018.39 [......... (41,381 e o (34,390)| ... (34,390)).....0n... (AR 1) R EPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2022 |. 09/27/2023 |............ P 1 P AR 3,756.71 [......... (92,007)f..eevevvninneees Joevnnnnieeiinnnns fooeeens (126,806)] ...eevvvnnn |ovennns (126,806)......... (26,427)].vvveeeevinnnnns foorernnineeceeins o i LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/27/2022 |. 09/27/2023 |.... PN PR 3,756.71 |.......... (2,948) oo (4,288))... (4,258)|..........(1,128)]. o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2022 |. 09/27/2023 |............ U< R R 3,784.06 |......... [REICTZ2210) R EPPPUN AR (49,788).evvneeees oo (49,788)|......... [ [URICICY) R AR RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 09/27/2022 |. 09/27/2023 |.... N PR, 3,729.35|.......... (1,722)| ... (2,530)] ... (2,530)|... ... (670). o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. L R R 3,793.18 |.......... [R5 O R RN (4,709)] cevvneens o (4,709).......... [ IZZ5:°) F EUUPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/27/2022 |. 09/27/2023 |.... [N PR 3,747.59.........(25,011)| ... (34,504)........... e (34,504)..... L (7,177). o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. 121 R R 3,833.88 [.......... [ETST:15)) PO RN RN (5,612)] cevveneens [ (5,612)f.......... [ 1:72) R AR RN R, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. 15T PO RN 3,663.69 [......... [(75 570 SRR RPN AR (49,894)] .oevvvnnnnn [ (49,8%4)........ (U< 1)) R U RN RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. ;7 PO R 3,672.65 [.......... [R:1551573) R FORRR RN (17,337 ceveeeeeen o (17,337 () O KRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ L1 I R 3,672.65 |......... (68,565)[...ceevvvnenneees Jvvennnieiiininns [ (105,724) cevvnneees [ (105,724)|......... (2151555 O RN AR RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. [C1°) PO R 3,681.60 ......... (25,831))ceeneeciiiinens Joevennieeeeiinnnn [ [ReiCIR: ) U (39,835)).......... [R5 1<) R AU R R, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. [T/ PO R 3,690.56 |........ [QIEHCICI0)) R AR RN (37,962)] .eevvvnnnn fernns (37,962)........ (RO 1)) R AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |............... (3] O RN 3,717.44 |.......... [QI0L:YJ) AR FPPR RN (2,049)] cevvnneens o (2,049)..ceunnnnnnns (R5ISTCY) R RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |............... (-] S RN 3,771 18| (575} R R RN (1,775) s o (1,775)[.ccee (1723 FOR RN R KRN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. (511 PO I 3,708.48 |........ [REEFREAD) EP R TN (27,991)] cevvvne [ (27,991).......... [RCTC1°22) O EPR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.......... R TIC FORR RPN 3,742.31..... (1,387,502)[.eeeevvnieees fevvnnieeeeiennns [ (1,856,233)] .eevvvnnnnn fennnn (1,856,233)f....... [ET ) R FUUTR R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.............. fCZ N PO RN 3,733.12 |.ceveenn (W:5510)) R FORRRR RN (11,652)[ ceveneeens oo (11,652)f.......... [R< 1721 R EOPPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ LY/ PO AR 3,733.12....... [QECECTRCL) Y R R (PRI )] U R (253,159)]......... (51,324)|cvveiiiiiinns fooverinneieies e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ U R R 3,714.73 |......... (44,680))....cccevvnnnnnens Jovvrnnnnieniinnnn [ (59,946)] .eevvvnnnnn fennnnns (59,946)......... [QPFRLLY) F RPN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ L SR I 3,880.24 |....... [Q[UCTR ST R R RN (135,168)[ .evveneens [onnnnne (135,168)f......... (2 TCICICY) R AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ L1172 F AR 3,898.63 [......... (237222 FU PR (80,274) .eveneeees oo (80,274)......... (20K} O RPN PP RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ LI I R 3,889.43|......... [A0STS)) R RPN AR (32,685)] .eevvvnnnnn fernnnns (32,685).......... [RCIN0 i) R EOPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.............. LS PO RN 3,723.921......... [QFR:700) U RPN AR (19,006) ... (19,096)f.......... [R5 Y EUUPTTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.............. L[N R R 3,788.29 [......... (32,086)[.....ccevvvnnnnees Joevrnnnnneniinnnn [ (42,694)] .cevvvnnnn fennnnns (42,694)).......... (R T £ R EOPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/17/2022 |. 10/16/2023 |.... P P 3,751.51|....... (504,410), P R (742,078)| ... (742,078)....... (210,401)(. o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 (. 10/16/2023 |..........1,566 [ciivvirnnnnninns Joeeinnnnn 3,751.51 |....... [(RRICIC))] R [RPR I (817,750)] +oeeeevvenn Jevennns (817,750)....... (R [CTZZ:3) R FORRURR R R LT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/17/2022 |. 10/16/2023 |.... P O 3,852.65 |....... (131,877 R PO (173,707) ... (173,707).........(36,675)). o= e 0001 L
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... N/A Lt Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 ). 10/17/2022 |. 10/16/2023 |............ 175 s o 3,869.20 |......... (57,857 )]euveeciinninnnns Jovvennnniiiiiinnn oo (75,935)] cevvvvnnn founnnnnns (75,935)]........ (16,083)]. e eevvvvnnniinee Jevnnninniiiinnns foorviiniiniiiins o [RRTOPTITN 0001 .ooennnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 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/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |............. 205 |veeineeiiiini [ 3,902.48 [RRTVA1C)! AT IR R (123,163)[ +evvnneeeee [oeeeeen (123,163)].0ee e (25,89)] e feeeeeciiineees fvviniineiiieees [ | = e (0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |.............. L1 PO EN 3,802.%|......... [T U RPN AR (RVARTK)) [T RPN ( V- 7<) RN (< 1123 | AU RPN IR KPR PR 11 (1[1) I,
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... [N PR 3,883.45|..........(3,637)| e (2,256)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. 2 PO RN 3,912.00 [.......... [R18°74<)) AR FPPRR RN (9,484)] evveneens oo (9,484)) e (1,993)] e [ v [ = e (0001 L
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.... [N PR 3,902.48 |..........(8,985)| ....(5,331) ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |.............. 22 PO R 3,950.07 [...unnn.n. [[A15<)) R FPPPRRR RN [(C°70) FRRRUUUU PR < 1-1.75) AR (/(*|+)) AT RPN I RUUSUURRRR PR 11 (1[1) I,
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... [N PR 3,940.56 |.........(43,946)| ...(46,912) ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. L1 PO RN 3,921.521......... [RECTR:ST I RPN AR [48:5:5)) [ IO /- <)) AR (& (1) FORUP RN I IR PR 11(1[1) I,
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. 121 R RN 3,921.82 |..ccuueen (7)) FU R RN [3R-7/°)) PSRRI RPN 3% /<)) RN (1172213 FORRP RN I RUURRUURRRR PR 11 (1[0 ) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. L) R R 3,873.93|.......... [ESCTL)) R FPPPRRRR RN [(T L)) R IO (< 151 7.)) NP ¢ 7(+)) AP RN R RPN L 141} I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ LIS O RN 4,066.07 |......... (KSIUAVAST ) R RPN AR (42,986)] +vvvvnnnnee fooneeeeen (42,986)]cevveneen (8,379 v [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ 72 PR R 4,105.65 |......... (1)) U PP R, (37,427 «evvvnnees foreeeee (7,427 ) (8,952)[ e v [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L2 PO RN 4,075.97 |......... [REISTRCIILC) T RPN AR (29,669)] +.vvvvnnes feoeeeennn(29,669)). cevvene e (5,725)[ciieiiiiiiiis v [ e | = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. FCLV N PO RN 4,056.18 |......... [RTREY)) O RPN RN (9,747 ) cevveeeeee [ et (O, TAT e (1918 [ e [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... (-] S RN 4,066.07 |.......... [QIA 1)) NP R AR (WA)) [T PRI (/£ )) AR (I -} AR RPN NP NP o 1(1/1 ) B
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L3 O RN 4,046.29 |.......... (K615 PR RN RN [3C10[0)) PR ERPRR 7 3111[0)) AR () 13 FORTR RPN I RUUTURRRR PR 11 (1[1) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. LU A R 4,254.04|.......... [V21-74)) AR FPPR RN [RIR°[0[0)) PRRRRRUUY FRPR () 1N-(1[0)) AR 0711} FRRRTR RN I KT PR 11 (1[0 ) I,
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... (3] O RN 4,026.50 [.......... [R5} R FPRNN RN [£:705)) SRR EPPR |- (-} RRRPPOR ( -74)| RPN KU RN RPN PR 11 (1[0} I,
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. 2. PO I 4,075.97 |euuennnnn. [KSTP01°)) O KR RN (3,050)] +evvuneeee fooeeeeenn (3,080 (B3N] [ e [ = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... [/ PR RN 4,214 47 |.......... (290 [115)) R FPRPRR RN (1,859)] cevvnenes oot (1,859 (227 [ e [ | = e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2022 |. 11/15/2023 |.......... 1,648 [ o 4,071.56 (7 TEIVC) | R RN RN, (164,388)( ...evneeenn [oeeeenn (164,388)]...ene e (27,945)].ccveviiiiiiiinn e fvveniieecieenn [ | = e (0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. L% PO R 4,051.61 |.......... [(CI/C1<)) R FOPPPRR RN (5,211 ceveeeeees [ (5,211 (1,003)] e [ v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ 4K PO AR 4,251.19 [(ZRI0RD) R AR RN (42,624)] «evvvnnnnes oo (42,624)). e (5,817 e [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ L7 I R 4,111.48 |......... (54,868)[.....cccvvmnnnenes |oevrnnnniiniinnnn [ (42,162)] «evvvnnnees feeeeeee e (42,182)). e (7,76 e [ e | = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LSS O R 4,031.65 [K-RIE1<)) R AP RPN [(CITra7{0)) IR AU (+1- T 4(1)) IR ( < T T | R FOUUR RUPRRR RRRTUU L 111} B
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... N PR 4,041.63 |..........(8,572) (4711
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/15/2022 . 11/15/2023 |....ev''ei 2,733 [eueniiiiiiiiiinns Joeveinnnn 4,061.59 (1,097,353)[.ceevevviieeees fovvnieieeeiiiis [ (877,860)] -eevvvvnn |ovvnnnn (877,860).ccceee (171,778)]ueeveiiiiiiinns fooeevniniieiiins feeeeeiiiiiiiees v [= e [0001 s
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/16/2022 |. 11/15/2023 |.... RN PR 4,051.61|.........(51,508), ... (41,498)] ...
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 11/15/2022 |. 11/15/2023 |............ 261 [ | 4,231.23 (81,012)]..evvvveneiiiinn fovneiiiiiiiiens foeeennnn (55,029)] .eevvnnnnes fooeeeenn i (85,029)]. e (7,865)] v v fooiiiiins o [ = e 10001 Ll




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢e’903

1 2 6 7 8 10 11 12 13 14 15 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 Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. L) R R 4,077.55 |cuuennnnnn ({1725 PR RN RN (4,978) ceveeeees [ (A,978)] e (958 [ v [ = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. [SLV N PO RN 4,239.22 |......... (051:55)) I RPN RN (18,847 .evneeeens |oevennnn (18,647 (2,542)] i [ [ e [= e (0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... N PR 4,251.191.........(19,230)| ... (3,367)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ (03] SR I 4,261.17 |......... (IS0 R (PP R, (6,346)] .evvnneens foeeeeeennn (6,346)]ceeeee 4,040 [ [ e [ = e 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... RN PR 4,071.56 |....... (360,990), R PO (286,671)...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ 123 447710 ......... (704} U R AR (31,123)] ceevvnees e (31,128)) e (5,022)f e v [ [ | = e 0001

S&P500 OTC European
Call-Sell ....

S4P500 OTC European
Call=8el 1 vovvvvverennn.

S&P500 OTC European

Call-Sell ...ocoenneins

S&P500 OTC European

Call-Sell ..occounniins

S&P500 OTC European

Call-Sell ...cccenneins

S&P500 OTC European

Call-Sell ...cccenneins

S&P500 OTC European

Call-Sell ...ocoenneins

S&P500 OTC European

Call-Sell ..occounniins

S&P500 OTC European

Call-Sell ...occenneins

S&P500 OTC European

Call-Sell ...cccenneins

S&P500 OTC European

Call-Sell ...cccenneins

S&P500 OTC European

Call-Sell ...occenneins

S&P500 OTC European

Call-Sell ...ocoenneins

S&P500 OTC European

Call-Sell ...occenneins

S&P500 OTC European

Call-Sell ...cccenneins

S&P500 OTC European

Call-Sell ...occenneins

S&P500 OTC European

Call-Sell ..occounniins

S&P500 OTC European

Call-Sell ...occenneins

S&P500 OTC European

Call-Sell ...cccenneins

S&P500 OTC European
Call-Sell ....

S4P500 OTC European
Cal 186l vovvvvverennn.

S&P500 OTC European
Call-Sell ....

S4P500 OTC European
CalI-Sel | ovvvvvereenns

Index/Annuity .

Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........
Index/Annuity .........

Index/Annuity .........

Index/Annuity .

Index/Annuity .........

Index/Annuity .

Index/Annuity .........

Barclays ....

Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays
Barclays

Barclays

Barclays ....

Barclays

Barclays ....

Barclays

. G5GSEF7VJP5170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

G5GSEF7VJPS170UK5573

. G5GSEF7VJP5170UK5573

G5GSEF7VJPS170UK5573

. G5GSEF7VJP5170UK5573

G5GSEF7VJPS170UK5573

. 11/25/2022

. 11/25/2022

. 11/25/2022

. 11/25/2022

. 11/25/2022

. 12/14/2022

. 12/14/2022

. 12/14/2022

. 12/14/2022

. 12/14/2022

. 12/14/2022

. 12/14/2022

. 12/14/2022

. 12/15/2022

. 12/15/2022

. 12/15/2022

. 12/15/2022

. 12/15/2022

. 12/15/2022

. 12/15/2022

. 12/15/2022

. 12/15/2022

. 12/15/2022

. 11/21/2023 |....

. 11/21/2023

. 11/21/2023

. 11/21/2023

. 11/21/2023

. 12/14/2023

. 12/14/2023

. 12/14/2023

. 12/14/2023

. 12/14/2023

. 12/14/2023

. 12/14/2023

. 12/14/2023

. 12/15/2023

. 12/15/2023

. 12/15/2023

. 12/15/2023

. 12/15/2023

. 12/15/2023

. 12/15/2023 |....

. 12/15/2023

. 12/15/2023 |....

. 12/15/2023

4,177.10 |..
......... 4,146.90

......... 4,136.84

4,116.71

......... 4,096.58
......... 4,115.18
......... 4,095.20
......... 4,105.19
......... 4,095.20
......... 4,145.14
......... 4,115.18
......... 4,065.24
......... 4,155.13
......... 3,944.45
......... 3,954.19
......... 4,205.46
......... 4,207.41
......... 4,166.50
......... 4,236.63
R 3,973.67 |..
......... 4,178.19
R U 4,217.15 ..

......... 3,934.71

... (2,966)|

(20,660))

(16, 161))

(11,161))

.. (335,944)|

... (3,986)]

(2,155))
(57,074)]
(3,593)f
(1,851)
(16, 305)f
(8,946))
(55,921)

(28,619)]

(82,469)|

(3,539)f

(1,829)

(46,421),

(2,989)]

(44,654)

(5,839)f

(22,927)

(58, 114)]

... (997))

.......... (2,475),
.......... (1,034),
......... (16,743),
......... (49,212)
.......... (1,905),
......... (42,193)
......... (10,835) ...
.......... (3,282),
[ O (354,680)| ...

......... (22,082)

........ (61,840),

e (2,429)...




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€€'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |............... -1 PO RN 3,983.40 |.......... [RTVIST.Y) FOU RN RN (3,257) ... (3,257)]cvennns (SIS R RN AR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ T2 Jens 4,012.62 [......... [1RCT)) FOUU PP (42,178) ceeeevee [ (42,174), EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2022 |. 12/15/2023 |.... N PR, 3,963.93|..... (1,227,275)| P (1,298,456)] ..evvvnnnnn fennnn (1,298,456)| o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 12/15/2022 |. 12/15/2023 |.............. LS PO RN 3,954.191......... [QRTCYLY) R RPN AR (11,940) .evnneeees oo (11,940)f.......... [0 i) R EORPPTRR [ RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2022 |. 12/15/2023 |.... FN PR 3,973.67 |....... (325,118), P R (328,064)| ... (328,064)........ (81,691). .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 |, 12/27/2022 |. 12/27/2023 |.............. [S1CJN PO I 3,944 13 ......... [QESIR7:5)) FUUR TP (24,371)] cevevvne fes (24,371)..e..e [ 7] R EOUPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... N PR, 3,924.98 |.........(52,9%)| P FEPT (64,877)........... eeeeen. (64,877).........(12,991)). .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. <71 IO RN 3,944 13 |.......... [(S1R:5570) R IR RN [W4:5<10)) PR R (7,650)f.......... [} O EPPTTR [ RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 12/27/2022 |. 12/27/2023 |............. 2 F R 3,072.85......... (WETR-TL)) T RPN AR (92,621)] +evvvvennn fernns (92,621)f......... (RIS O EPRRUUUPTR PR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |.............. LS/ PO RN 3,924.981........ [Q[0JR:7£:)) R AR ST (14,309)] .eevvvenns [ (14,309)f.......... [R5} Y EUPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. P/ PO R L0 (VS JVLCT) A RN [E:HCHK)) R R (8,756) .eveeeeenns |ovvrnnnnns (8,756)[......ccnn (LX) FO RN R RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |............. 239 | o 4,089.07 [cevvnniiiinnnnnns foeeennnnn (80,232)).vvvenieiiinnnns Joerennnnn (82,064).eevneeens o (82,064).......... [ 1R:73 FOR EOUUPTRR [ RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LU A R 4,119.06 |cevveniiiiiiiis foeeeiinnnn [R1R<1:10)) R (1,390)] cevvnneens o (1,390 L) 1 R AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L1 PO R 4,099.07 [cevvniiiiinnnnns Joerennnn (QL:I-1D) R [RETRVE)) (SR RO (15, 175)fceeeeen (2L R RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 121 IR R L0 (VS JVLCT) A RN (1,831)]ceeeeeieeieeins [ (1,628) .eneeeenns |oevinnnnnn (1,628)[...cccevennnn P2V R R N KRN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. [ PO RN 4,289.02 |..cccvnnniiiiinnn fereees (16,635)[....ccevvnneenens founnnnns (15,866)( ..evveeeees oo (15,866)].......0unnn.. I N S AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. ) IO R 4,099.07 [oevveniiiiininns foereiinnnn (G 1S) O RN (4,911 e [ (4,911)).ceeeeennn L5170 R R N RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L CIN R R 4,069.07 |oevveniiiiininn foereiinnnn (R 7C) | O RN (3,161)eneeeeens | (3,161)[..eeeeennnn 264 |eeeeeiiiiii foerri e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. [V N PO I L3R VA0S FO RN [ET/07)) O RN (3,001)ceneeeeens Joevennnnns (3,001)f..eeeenannn V) 1 (S AR R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LS/ PO R 4,209.04 |..coovneniiiiinnn foreeees (15,357 )| vvveeeeiiinnnns Joevennnnn (15,003)f +evnneeeees o (15,003)f...0eeeeennnn LT3 R R N RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LA R R 4,149.06 |oeveeniiiiinnnns foereinnnnn (1,499))ceveiiiiiiiins o (1,271) e o (1,271 229 |eeiieeeiiiinns feere e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. FCSJ) PO RN 4,129.06 [cevvnniiiiiiinns foeeennnnn (10,905)[...cevvvvneeenens fouennnns (11,008)] .oeeeevvnnn Jevnnnnns (11,006)].....00nnnns (01D S AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............. 2. F AR 4,050.83 [cevueniiiiiininns foeeennnnn (78,852)[.ccvvevneienns Jovnnnnnns (82,019).eveneeecs o (82,019)f.......... (£ 15 (70 R AU RN R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. LIS PO AR L3 1 ({1 N R A, (26,905)]..vvveeeciinnnnns Joerennnnn (27,565)| ... (27,565)......cc0unn [(CICI0)) R A R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. ST PO RN 4,250.38 |..coveiiniiiiinn feeeees (R 772 1) O RN (2,341 e [ (2,341)).cevens L7 S AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P P 4,230.43 |.. (9,891)]... ....(9,786)] ... (9,786)f... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 . 01/16/2024 |..........2, 118 [coceiiiiiriiniinns Joeeennnn 4,070.79 |eevveniiiiiinns [ (R ALY R N (747,280)( cevvnneen [ (747,280)........ (70 15159 SR RO R R LT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... VU3 N I AR, (26,177)|... ...(25,061)] ... ....(25,061)|... L1115 .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... N/A Lt Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 ). 01/17/2023 |. 01/16/2024 |............ I A R 4,280 41 | [ (62,934)].ceeeeiiiiinnnns foorennnnn (62,139)] .eevvvnnnes o (62,1390 795 |eeeeeiniiiinnns foovviiiiiin o | [RRTOPTITN 0001 .ooennnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 11 12 13 14 15 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 Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception

Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at

Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)

S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.......... 2,839 |, 4,060.81 [...ccevvrnnnnnnnns (844,998)]...cvveiiiinnnnns foreeens (877,426)( .evvnneeene |oeeeenn (877,426)0une e (32,428)]. v [ fvveiiiiiciiieens [ | = e (0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. 5271 PO RN 4,050.83 [cevveniiiiinninns foerennnnn [RIUNZ7)) R R (10,353)] +evvvnenees feoeeeeenn(10,353)) 389 [ v [ e | = e 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P RO 4,040.86 |.. (43,912)|... ...(45,750)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. £ P RN 4,220.45|..coeviiiieeiinn [ (18, 711)] e o (18,556 +evneeeeen foeveennnn (18,556)[eeeeenn 196 o [ e e [= e {0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P RO 4,040.86 |.. (15,932)|... ...(15,459)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. L1V PO I 4,260.36 |.oevnniiiiinin foeeeiinnnn () O RN (3,090)] +evvnneene oo (3,000 1,248 [ [ e [ = 000
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P RO 4,070.79 |.. (327,000)f...cevvvvennnens Jeennnnn (310,244)]...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ LN I R 4,030.88 [..euunriiiinninns foeeennnnn [WATECCLY) FO IR (75,072) evneeeenn | (75,072)f e (3,128 [ [ v [= e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. [ PO RN L0 (V00 - FORR RN (223D I RPN (VAIVEL)) [SSUUUU RPN 23 I /) SRR ¢ 1) AP RUUPUUUIR FORPPR KPP PR 11 (1[1) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. L3 O R R I VN FO RN (1,951 eeeieiiiiiins foeeeeinnnn (1,491 v [ (1491480 [ [ v [ = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ G5GSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 127 [ e N0 V7. v F (38,967)[..ccvvvenneennns fornnnnns (37,700) +evneeeenn fovvennnn (37,700)ceeeeene 1,267 Joveenneiiiiinnnn [ e e [= e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2023 |. 01/26/2024 |............... -1 PO RN L 15 PRV FORR RN (1153 O RN (2,517 ceveeeeeee [t (2517 B8 e [ e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. P41 PO RN 4,386.03 [cevveniiiiininn foereiinnnn [V D R RN (3,801) ceneeeeenn Jovvennnen e (3,80 281 | [ [ e [ e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 5271 PR I 4,202.85 |..cevvniieiiinnn feees [T£Y)) R R [RIENZL)) IR AP ( [-117/<)) RN ./ SRR RN AP R L 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |............... -1 PO RN 438294 [ | (6723 U RPN (1.} b PUSRRUUUUT RPRRRR (1+) ) AU (.1 A KRR AR RO RRRTRRRT R [1]0]() IR
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. 15T PO RN 4,239.53 [ccoiiiiiiiieinees e [QECTRCIZY) F R (8,529)] cevvnneeee oo (8,529))ueee e 5,375 [ [ [ [ = 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............. YT F AR 4,289.87 oo feeees [R:Z307/0)) AR R, (66,502)( +vnneeeeenn |oevennnnn(66,502)f.neeeena 17,868 |ovveeniiiiiiiis [ e e [= e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ LS PO RN 4,239.53 [ccoiiiiiiiieinees e (X)) AR (42,402)] «eevvnnnn feeeenn (42,402)). e 11,193 [ e [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. LN R R 4,301.58 |cevveiiiiinii foeeeiinnnn [RECAL)) PO RN (1,045)] cevveneees [ (1,045))e 889 [ [ v [ = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. ST IO RN 4,363.62 |...covvnniiiiinnn fereeens QL)) R RN (10,796) +evveeeeen |oevvennn (10,796)f.eeeennn 3,436 |oeeeeieevvienn [ [ v [= e {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ T o 4,201.23 oo foeeees [RSTRTET)) O IR (27,335)] cevvvnnnees foeeeeeeen (27,335)) e 7,808 [ v [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. FL ) PO RN 4,260.21 [ceveeiiiiiiiienns Joeeennns (11,726).ceveeeieeees | (9,211 ceveeeees [ (9,21 2516 [ [ [ [ = e 000
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. 22 PO RN 4,260.21 [oeveeniiiiinins foeeeiinnnn [RTR-T£)) O RN (2,116)] eneeeeeens Jovveennen (2,116 1,483 | [ [ e [= e (0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. 2 PO RN 4,218.85 |cuvveniiiiiiiin e [ES° 1)) N (7,978) e [ (7,978)) 0 2,020 [ [ v [ | = e (0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. L 3] PO I 4,456.68 |....eviiiiininn e (G115 R RN (4,058)] .evvnneens oo (4,088)]eceeeee s 1,528 [ [ v [ = 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P P 4,230.55 |.. (661,905)[....ccvvvvennenns |evnnnnn (522,110)f ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R R 4,212.03 oo feeees (26,195)).cvveniiiiinnnnns Joevennnnn (20,363)] +evvvnnnes fereeeennn(20,363)]cevnnne e 5,832 [ e [ e | = e 0001
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P R 4,458.67 |.. (1,514)]... ... (487)...
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.............. (1o OO FTPTTTIN 4,209.81 |..eueiiiiiiiinns foeninnnns (24,854)].ceveniiiiinnnnnns |oenennnn (19,766)] ..eneeeeeen |oeveennn (19,766)]...00eeee. 5,089 | [ o fovvevvinnnncennn [= weeennn (0001 L




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. - R RN 4,209.81 [ceveniiiiiiinns Joeeennnn (QITRVE)) R R (9,673) ... (9,673)........... [TRCI0[0 N R AR R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R R 4,189.08 [..evnniiiiiinnns foeeennnnn (30,229)).cvveniiiiinnnns foerennnnn (2 37(1)) U R (24,270))...nvvee 5,959 ooiiiiiiiiiiiinnn oo e [ LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P R 4,220.18 |oeveenieiiiiiin o (681,275)|... P R (539,788)| ... (539,788)|.........141,487 |. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. 22 PO RN 4,282.63 |.cceiiiiniiiiinn feeeeees (A1) RO (5,902)] cevvnneens [ (5,902)...0uunnnns 1,686 [ooeveeeiiviinnn oo i [ LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P P 4,230.55 |.cceeiiiiiiiins [ (236,208)f... P R (136,328)| ... (136,328)|..........99,880 |. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ 11 1Y SR I LAV 1° ) FOU RN (WL-70)) R [ESSTVZ0)) Y (55,040)f.......... JLECRL<I0 N R AR R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P P 4,199.45|.. (19,911)... (15,917 e e (16,917)).0 o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [ 1N R RN 4,406.83 [c.euuniiiiiiiinns foeeinnnnn (14,893)].cvveeciininnns Joeeennnn (11,040) .evnneeees o (11,040)) EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [ PO R 4,220 18 [ceveeiiiiiiiins e (16,449))..cvvviiiiinnnns foereiinnnn (9,665)] .evvenneens o (9,665)| EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [V PO RN 4,199.45 ..o [ [ESTCTE ) R RN (3,457)) ceveneeens o (3,457) EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ AL [ R L7 RV N I [E:18:170) R R (2,928)] cevveneens o (2,928) EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. P78 PO R 4,251.04 |.ooveiiiiiiiiinn feeeeeees [(CR-00) R RN (7,357 ceveneens o (7,3657)|eeeee [REC1C)) R AR RN R LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. 121 IR R 4,201.26 |cevveniiiiinin foeeeeinnnn [E TR R 1)) O RN (3,821)] ceveneens o (3,521)]eueenns (10723 R RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. A PO R L3 (01 DA Y R A, (WA 7L.)) FO RN (8,351 cevveeens [ (8,351).......... [S11725) R AR R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. fCZ N PO R L ) PRV FOR RN (10,285)[...ccvvvvnnenens fouennnns (11,690) .evnneeees o (11,690)].......... {105 O EOPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ L)Y I R 4,001.75 [ceveeiiiiiiinns e ({7 1:ic)) R R, (70,968)[ .eevveenen oo (70,968)|.......... (R 44°)) R AU R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L2 U R 4,061.88 [...cevvvnniiinns Jvnninnnns (TR0 O RN (7,202)] cevvneene o (7,202)f....ccevnen [RE1515)) R AR RN RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L) R R L 1 DR A RN [RIETE) O RN (1,827) ceneeeeeens |oveinnnnns (1,827 (1)) R RPN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. [C1: 1 R R VA V07 FOR RN (RIR:777)) R (19,812)f cevnneeees o (19,812)f.......... (AL 10) R EOPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ FCLCICTN AR R VA V7 FO R (119,452).ccvveiiiiiinnns oo (166,914)( ..ovvnneees [onnnnns (166,914)f......... (CYA.1-7) FOR RPN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. -7 PO R 3,997.68 [..evniiiiiiiinns |oeeeinnnn [(ZAR:ZX)) I RN (38,680)(..enneeees oo (38,680)........ [Q[UR:X70) R R R RN, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. L CIN R R 3,987.88 |..evuniiiiiiinn foeeeiinnnn [(TY(0)) O RN (5,843)] cevvnneens [ (5,843)..cuunnnn. (24} S EPTTR F RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. [/ PO I V7717 PO RN (15511 R I (10,663)[ .eeveeeeees oo (10,663)|.......... (35113 R EOPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... [/ PR RN 4,125.05 |.oeeeveineieiiinn feeeeeees [QICLCIS) O RN (2,831) ... (2,831)[.een (R[5 R R R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ LLE) I 4,007.47 [eeveeriiiiininns Joeeennnns (58,258)]..uuuieeiinnnnns Joeennnnn (81, 121)[eeeeeeees o (81,121)]......... (228X | O RPN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P RO 4,046.67 |.. (59,566)... ...(83,943)| ... ....(83,943)|.........(24,377)|. .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. i) PO R 4,066.26 |..enniiiiinnnnns foeriinnnnn [(T7755) P RN (6,423)] cevvenneens [ (6,423)..c0unnn.. (61013 R FPR [ RN LT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... Index/Annui ty . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P R 4,135.18 |.. (3,016)f... ....(5,084) ... (5,084)f..........(2,068)). .. P N [0[0 I

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index/Annuity ........ WA oo Equity/Index Vel Is Fargo ........ PBLDOEJDBSFUOLXP3B76 | 03/15/2023 |, 03/15/2024 |..ovvvvvcees 1A R £,008.60 |..ooooiricecsins o, RLX, W (EYR e P (24,977 (R2E1 TN NS DO SO s 0001 oo
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. L[N R AR 3,930.85 (42,245)\......... [QRICI:ES) R AR RN R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ L I 4,125.45 (29,082)........ [RRTYAL) R R R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P P 3,969.77 |.. (565,541)....... (201,737)|. - . 10001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |..........2,212 [ceoeviiiiinnninnnns Joevinnnnn 3,960.04 |o.eveniviiininnns foeeeenn (749,757 )i o (1,045,300) .evnnneecs [nnne (1,045,300)f....... (ASITIK)) R RN R RN, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P P 3,960.04 |.. ...(39,287)] ... ....(39,287)|.........(13,890)]. - . 10001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. (511 PO I 397171 [ foeeeeennn (16,978 o (23,764)] .eevvvnnnn [ (23,764), EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P R 3,950.31].. ... (34,350)[ .eeeennnns ....(34,350)|... - . 10001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ 721 N R 4,105.99 |.ooevviiiiiniinnn [ (41,520)] e [ (60,494)] .eevvvnnns fernnnnns (60,494, EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. <71 IO RN 3,940.58 |..oeeviiiiiiiinn [ (T4 1)) R A (10,414) .eeeneeecn o (10,414, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ AL [ 3,940.58 |..oovvniiiiiinnn ferees [CATREIV)) R (57,080) cevnneeeees forreenne (57,030)f EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... V[0S PO RPN 3,969.77 |ouvveiiiiiini [ ({7 70 F (934,453)( ..vneeeenn o (934, 453), EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ P F AR 30 N T 72 FO RN (70,840)[....cevvvvnnnens |evennnn (103,554)] .cevvvnnnn funnnns (103,554) EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ LLCIU N I R 3,950.31 |ooeveiiiieiiiinn e ((<73(<10)) R (SO ) U (50,449) EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. LA R R LNVZY SR TN FOR RN [0} O RN (2,900)] .evvnneens o (2,900)f......ccueen [RE(C1C)) R AR R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. VN PO I 4,126.69 |cevveniiiiiiin foeeeiinnn (VR:740) RS R (3 )] [T (4,299)..c0unnnn. [ 773 S EPR (R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. LN R RN 427584 |.oovviiiieiiiinn feeeees (3,212)]ceeeiiiiiiiins foreeeinnnn (4,038)] .cevnnneens o (4,088)........... [R:7705)) S RO R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. (11 PO I 4,186.35 [covvniiiiiiinns i [QETT) R RPN (16,696)( ...vveeeees oo (16,696)|.......... [ TR0 [0 R EOUUPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. 22 PO RN 4,086.91 |o.eveniiiiininns foeeeiinnnn [RETR1oc) O RN (5,228)] ceeveviinn [ (5,228).c0uunnnn. [ ICZE0)) R AR RN R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. LN R R VY17 FO RN (38723 R RN (5,940 .evvenneens o (5,940)..00vnnnnn [ 1)) R AU KRR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L1 PO RN 4,076.97 [cevvnriiiiinnnns Joeeennnn [QENCIVS R R (18,026)[ .eevveeeees oo (18,026)|.......... [T 102 ) R EOUPTTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvennns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 03/27/2023 |. 03/27/2024 |.............. L. T RN 4,106.80 [..ooivivinniiiiiis Jovnnnnnns (12,91 v [RENCCY) PR A (15,952)).......... (3,042)].ceeeiiiiinnnnns foovevniinnniiiiins oo i [RRTOPTITN 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (25,387,746 (7,134,509) 0f (25,533,149 XXX (25,533,149 (4,147,308) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (25,387,746 (7,134,509) 0 (25,533, 149) XXX (25,533,149 (4,147,308) 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 (25,387,746 (7,134,509) 0f (25,533,149 XXX (25,533,149 (4,147,308) 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 (25,387,746 (7,134,509) 0 (25,533, 149) XXX (25,533,149 (4,147,308) 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




€903

STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

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 14,977,876 2,904,016 0 13,294,082 | XXX 13,294,032 2,116,105 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 14,977,876 2,904,016 0 13,294,082 ] XXX 13,294,032 2,116,105 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

Hedges crediting rate for fixed indexed annuity products 11Nked 10 ChANGES TN EQUITY TNICES . iuuiiuuiiitiiitit ittt et e et et e et e et e et e e e ae e e e e e aan e e e e e e e e e e e e e e e e e e 4 e e e e e e e e e e s e e e e e 4 e e e e e e e o4 e e e e o4 e o4 e e e e o4 s e o4 e e e e o4 e e e e e e e o4 e e 44 e e e s e o4 a e o4 s e o4 a e e a4 e o4 s e oo e oo a e e e e e e e e e e e e e e e e e e e e e e e e ea e e e e e e e eaa e




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE

EO7
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives 0 0
Barclays GBGSEF7VJPSITOUKSS73 . [oevvvveees Yerrvviinn oo N e 0 e 0 7,810,842 |... e (6,175, 476) [ceeeiiiiiinns 1,635,366 |..evvenniiiiinnnnn 7,810,842 | .eeeiiiiinnnnns (6,175,476)]..cccvvnneeinnnnnn 1,635,366 |...
Credit Suisse . 1V8YBQCXBYMJ20EL | 146 . . 518,027 . 172,5% 518,027 | ... (345,432)|... .
Goldman Sachs .. W22LROWP2HZNBBBKS528 . ,967,909 1,627,909 5,967,909 [...oovveiiiiiiiiiiiniiiins 0.

olocococooolo

Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . . 270,990 47,49 |ooveeeeeenis 270,990 |... (223,494)|...
Wlells Fargo . . PBLDOEJDBSFIOLXP3B76 . 23,159,372 . 410,625 |... .23,159,372 | ... (18,788,747))...
JP Morgan ZBUTA1VBOBEZRVTUTBO7 ... Ve e Yo e O el O e 1,100,036 |... 1,100,086 |...ovveeeennnnes 1,100,086 [..covveeeeeeiiiieeennnes 0]..
0299999999. Total NAIC 1 Designation 38,827,176 4,994,027 38,827,176 (25,533, 149)

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 8,300,000 0 38,827,176 (25,533, 149) 4,994,027 38,827,176 (25,533, 149) 4,994,027 0 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 38,827,176 (25,533, 149)




603

Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Total

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

Goldman Sachs
VWells Fargo

W22LROWP2 | HZNBB6KS528 ..
PBLDOEJDBSFWOLXP3BT6 ..

000000-00-0
000000-00-0

............... 4,340,000

............ 4,340,000

.3,960,000 ,960,000 |..

....... Vooonnn

0299999999 - Total

8,300,00 8,300,000




STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ........ Short term investment from reverse repo program ........ocooeoeesisinmenennnnnnnneninnnnnn | e LB e 821,004 [oovoveveiiiie 821,094 |....... 04/03/2023 .......
000000-00-0 .........| Short term investment from reverse repo Program ........oooeeeeeeueeeummmnmnmnmneeeennnnns [ o 16 e | 2,086,313 [eueeeeeeeieieienne 2,036,313 |....... 04/03/2028 .......
000000-00-0 . ..| Short term investment from reverse repo program ... . 10,558,344 |... 10,558,344 |....... 04/03/2023 ..
000000-00-0 . ..| Short term investment from reverse repo program ... ..2,167,688 |... 2,167,688 |....... 04/03/2023 ..
000000-00-0 ......... Short term investment from reverse repo program ............cceeeeeeeevevenennnneevvnnnnnnnnnn [ oo feeeennenenn 2.0 coiiii | 4,867,535 |... ... 4,867,535 04/03/2023 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 20,450,974 20,450,974 XXX
9999999999 - Totals 20,450,974 20,450,974 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ....8,182,967  Book/Adjusted Carrying Value $ oo 8,182,967
2. Average balance for the year ~ Fair Value $ - ... 22,364,428 Book/Adjusted Carrying Value $ --- ... 22,364,423
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ............ 2,857,407 NAIC2 $ ... 17,503,568 NAIC 3 § ..o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ ..o 0
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1

2

3

4
NAIC
Designation,
NAIC
Designation
Modifier and SVO

(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)
5

6

7

CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-4D-6 ......... DFC AGENCY DEBENTURES .......cevuuniiiiiiiiiieeiiiiiie e ccriii e e e ssnaee s e evnneneeees | oo, . 3,590,800 |....... 01/20/2035 ..
690353-5A-1 ......... DFC AGENCY DEBENTURES .... ...500,000 |....... 05/15/2024 ..
690353-C9-6 . DFC v 3,116,981 |....... 01/15/2030 ..

INT DEV FIN CORP ....

90876P-AB=7 .........| INT DEV FIN CORP ....cviruiiniiiniiiniiiniinniinniienieeiieiininniesine s sneesneesneesnennnes |, feeseeeneeene LA e | 2,448,630 |... ... 2,448,630 |....... 04/20/2035 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 9,656,411 9,656,411 XXX
0109999999. Total - U.S. Government Bonds 9,656,411 9,656,411 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
626300-FV-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL .....eeeeeeeeeemneiaeeeeennie e e e eeeeee e e e e eenee e e ..1,000,000 |... 1,000,000 |....... 05/15/2056 ..
626300-JY-4 ......... TXBL MUNI FUNDING TRUST VARIOU TRANSPORT ......ccceeeeeeieiiiiiiiiieeiieiieeeeeeeeeeeeeeeeeeeeees | i feeeeeeeen WEFE e |l 3,200,000 |... ... 3,200,000 |....... 12/31/2023
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 4,200,000 4,200,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 4,200,000 4,200,000 XXX
00206R-H-2 ATET INC e e e e e e e e e e e e e e e e e e ennnn e e e e ennnnneeeennnnnneneee | oo s [eeeeeenenn 2BFE o, 1,395,675 |... ... 1,399,915 03/25/2024 .......
021752-AA-8 . .| ALTOONA-BLAIR COUNTY DEV 3,400,000 |.. 04/01/2035
06367D-3U-7 ......... BANK OF MONTREAL CHICAGO ...eeerveeeeeerrrnneeeeeennnneeeeennneeeeennnnneeeennnnnneeernnnnnns | ooisiiiiss [reeeeennnn 3,200,000 |.. 01/12/2024
06417M-C4-5 ......... BANK OF NOVA SCO ...oivvirriiiiiiiiiii e iesi s resri s sensn s sesnn s ssennnasessnnnnnnss | ooveiiiins [oeeeeneens 1 08/08/2023
073730-AG-8 . ..| BEAM SUNTORY INC ... .. 06/15/2023
14338H-AA-4 . .| CARMEL VALLEY SR LIVING ...eevveinniiiiiiiiieeceiiiie e cevniie s e evnnii e e esvnaie e eesnnnneees | oo, . 09/01/2061 .......
19123)1-AD-5 . - | COCA-COLA EUROPEAN PARTN ... | i, ... 2,832,601 05/05/2023 .......
225350-AE-7 . .| CREDIT AGRICOLE LONDON ... ...838,400 |.. 04/24/2023
316773-CX-6 . .| FIFTH THIRD BANCORP ... 1,280,531 |.. 01/25/2024
40435R-0G-9 HSBC BANK USA NA ....iiiiiiiiiiiiiii e nenns s nensn s snnnnans | ooeeiiiiiy [oeeeeneens 1 4,600,000 .. 01/19/2024
465685-AG-0 ITC HOLDINGS CORP ....eeeereneeeernnnnaeeeemnnneeeeeennnseeernnnnneeeeennnnneeeennnnnneseennnnns | oviiiiiss Jreneneeeee 20 1,196,510 |....... 07/01/2023
46655F-AA-5 . ..| MA-RM LLC ........ ...480,000 |....... 03/01/2072 ..
617446-811-2 ......... | MORGAN STANLEY ......ooiiiiiiiiiiiiiii e |, 1,199,128 [....... 01/25/2024 .......
65558U-YC-0 . .| NORDEA BANK ABP NEW YORK ...evvuniiiiiiiiiniiiiiriin s ceeiis s rcssn s esnsna s esnnnnneennns | oeeiiiinn, ... 2,930,000 |....... 04/28/2023 .......
678858-BII-0 . .| OKLAHOMA GAS & ELECTRIC . 1,265,975 |..

78016E-2V-2 .

.| ROYAL BANK OF CANADA

2,496,516 |..

86565F-YF-3 ......... SUMITOMO MITSUI BANK NY ... B TRPTRRRR [ .. 2,400,000
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 35,429,338 35,515,593
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 35,429,338 35,515,593
1309999999. Total - Hybrid Securities 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0
2419999999. Total - Issuer Obligations 45,085,749 45,172,004
2429999999. Total - Residential Mortgage-Backed Securities 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 4,200,000 4,200,000
2459999999. Total - SVO Identified Funds 0 0
2469999999. Total - Affiliated Bank Loans 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0
2489999999. Total - Unaffiliated Certificates of Deposit 0 0
2509999999. Total Bonds 49,285,749 49,372,004
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ......... I T [ | [ 3,000,000 [oovoreeeoerrnn, 3,000,000 |....... 08/10/2023 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 3,000,000 3,000,000 XXX
262006-20-8 ......... DREYFUS GOVERN CASH MGMT INS MONEY MARKE .........eeoviivimmmniniiiiiiiininniinninenseennenes [,
.| EIDP INC CP
.| ELEVANCE HEALTH INC CP , 917 | 04/03/2023 .......
.| LIBERTY UTILITIES CO CP .... 3,996,400 3,996,400 |....... 04/04/2023 ..
.| LIBERTY UTILITIES CO CP . .. 1,997,919 |... 1,997,919 |....... 04/06/2023 ..
QUESTAR GAS COMPANY CP ..o | [ A 1,997,970 |... ... 1,997,070 |....... 04/04/2023 .......
8P GLOBAL INC CP ot | feennn 28 3,497,054 |... ... 3,497,054 |....... 04/06/2023 .......
. | 8P GLOBAL INC CP ...... ...2,544,843 |... 2,544,843 |....... 04/13/2023 ..
TRISTATE GEN&GTRANS ASSN CP ..eviiviiiiiiiiiiiriineescenin s cenvi s scnnnnseessesnnnsesnnnns | ooneiniin foeeernnenenn QA i |, 1,998,024 |... ... 1,998,024 |....... 04/05/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 23,560,331 23,560,331 XXX
9999999999 - Totals 75,846,080 75,932,335 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ...91,3%6  Book/Adjusted Carrying Value $ - .. 122,641
2. Average balance for the year Fair Value § ... .76,405,3422  Book/Adjusted Carrying Value $ 76,050,000
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 120,000 [ (1 [ 5,857,764 |.......... 4,654,957 |............ 9,933,606 |..
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 120,000 [ (1 [V 1,299,439 |........... 1,340,776 |............ 1,379,861 |..
JP MORGAN/CHASE ........ccvvevrinee NEW YORK, NY oo fo 120,000 [ (1 [V (20,202,091)........ (25,283,701)........ (21,927,031)]..
US BANK .o CINCINNATI, OH ..o o 1.0.000 [ O [V 3,770,312 |............ 3,456,948 |............ 3,357,535 |..
0199998. Deposits in ... 6 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 474,240 463,541 485,299
0199999. Totals - Open Depositories XXX | XXX 0 0 (8,800,336) (15,367,479) (6,770,730)
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 (8,800,336) (15,367,479) (6,770,730)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(8,800,336)

(15,367,479)

(6,770,730)
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STATEMENT AS OF MARCH 31, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6 7
Book/Adjusted

Code Rate of Interest Maturity Date Carrying Value

Description Date Acquired

8

Amount of Interest

Due and Accrued

9

Amount Received

During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

ol|o|o|e|e

ol|o|o|e|o

EIDP INC CP
ELEVANCE HEALTH INC CP
LEGGETT & PLATT INC CP
LIBERTY UTILITIES CO CP
LIBERTY UTILITIES CO CP .....
PEOPLES GAS LIGHT & COKE CP
QUESTAR GAS COMPANY CP ......
S&P GLOBAL INC CP ...
S&P GLOBAL INC CP ......

TRISTATE GEN&TRANS ASSN CP ...

05/02/2023 ...
..04/03/2023
04/05/2023 ...
04/04/2023 ...
. 04/06/2023
..04/03/2023
..04/04/2023
. 04/06/2023
..04/13/2023
04/05/2023 ...

03/31/2023
03/31/2023 .
03/30/2023
03/29/2023
03/30/2023 .
03/31/2023 .
03/28/2023 .
03/31/2023 .
03/30/2023 .
03/29/2023

...... 2,488,800 |..

...... 1,998,024 ..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 27,315,800
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 27,315,800
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 27,315,800
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 27,315,800
Q4GT5H-296 ........ | Ao [s0......... [ 03/31/2023 ......... | X R 125,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 125,000
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eesrnueseeemnnunseeernnnesseeenneeseeeneseseeeeensaeseeemss e e eeenesseseeernns e seesnnssaseeennnsaaaseennnnnnsseennnnnnns | ........... | ........... 03/29/2023 .......... | ............................ 0.000 | ................................................................ 11,015,934
8309999999. Subtotal - All Other Money Market Mutual Funds 11,015,934

8609999999 - Total Cash Equivalents

38,456,734
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