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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 4,965,871,160 |.....coovvevrierienicricnes [ 4,965,871,160 |............ 5,052,212,208
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 12,934,492 | o 12,934,492 |....coeeeee. 12,300,080
2.2 ComMMON STOCKS .....cooiiiiiiiiiiiiiccce s [eesree e 947,035,256 |...ocviecericirieinierieins oo 947,035,256 |......covnene. 953,535,348
3. Mortgage loans on real estate:
B FIFSEIENS e [ 954,080,300 |-..vvoreeeieiiierienienes [ 954,080,300 |......cceune. 957,269,000
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 ($ ...(9,816,050) ), cash equivalents
[ J 49,728,357 ) and short-term
investments ($§ ... 5,000,000 ) oo e 44,912,307 [oovovieeiieneeneenes e 44,912,307 |..ccvvvrnnn. 32,457,551
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 95,383,358 |....cooveeeeeieeeieeeeeeeceeee o 95,383,358 |...covevennne 96,159,549
7. Derivatives ............... ... 68,494,217 |.. ... 68,494,217 |.. ... 47,598,627
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 331,228,313 331,051,512 326,057,459
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 2,484,632 | [ 2,484,632 | 827,300
10. Securities lending reinvested collateral assets . 19,204,390 |.. 19,204,390 |.. .. 1,737,472
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 7,441,628,425 |...................... 176,801 |........... 7,441,451,624 |............ 7,486,154 ,594
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 50,427,889 |...oovriiiierirenens oo 50,427,889 |.....cccooennee. 49,951,024
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........cccccccviviiiiiiiins fviiiiiiiiiiiin s [0 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but UNbIlled PrEMIUMS) ..........cciieieiiiiieieieieicceee et [oreeeereieeen s reseee [eeeeere et sesenes |reseseeeeeesenenese e seseeeeneees [0 0
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... [......cccccoiiiiiiiiiiin i
18.2 Net deferred tax asset ..3,131,073 |..
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvoveveveveveeceeeeieieieieeeeeees |rereeeeeeeeenene s 20,077 oo
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(B s ) 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 ................ccccocovvveviveiins foevereineiinnnnn, 280,174 oo o 280,174 oo, 0
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |o.ccccoorreennes 796,429 |..oooovevevens 130,930 |.oooeeviereeee 665,499 |[...cooovoviee. 480,918
25. Aggregate write-ins for other than invested assets ............ccccoevevivirieieieeeees foeveveirinnenns 15,116,439 | 13,066,276 |.......cccoevnne 2,050,163 |.coeveiinne 2,047,585
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 7,542,171,481 | 16,505,080 |............ 7,525,666,401 |............ 7,572,129,522
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [rnsnensinas 1,851,134,873 | [ 1,851,134,873 |............ 1,805,085,318
28. Total (Lines 26 and 27) 9,393,306,354 16,505,080 9,376,801,274 9,377,214,840
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Disallowed IMR .o [ 13,066,276 |........ccccvnene 13,066,276 |......coveereriericecicrienee [V RN 0
2502. GSV Company Owned Life INSUFANCE ...ocoooovoveveeeececccceeeeece e oo 2,050,163 oo oo 2,050,163 |...cocveee 2,047,585
2501 ) R RPN RPN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. 0 |.. 0. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 15,116,439 13,066,276 2,050,163 2,047,585




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 4,953,735,460
(including $ ..cvvvvvne 1,408,932 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 $
IMIOACO) .ttt bbbt bbb bbbt
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
B e discount; including $  .c.ooveveeiiiicee accident and health premiums ... e | 0
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) (8,975,228)]...ccvvnnne.
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 981,319
15.1 Current federal and foreign income taxes, including $ 263,750 on reallzed capltal gains (I0SSES) ..vovvvvieves [eviecicinininne 7,243,524
15.2 Net deferred tax ADIlItY ...........c.oii ettt ettt et e e et et et e e et et e e
16. Unearned investment income .31,
17.  Amounts withheld or retained by reporting entity as agent or trustee .53,793 |...
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 $ .............. 12,700,000 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 ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceevereiienceiceieeee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 22,911,689 |... . 13,704,131
24.09 Payable for securities ...... ..2,383,465 |... ...2,758,021
24.10 Payable for securities lending 135,506,500 |... 117,924,586
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 23,067,328 16,391,941
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,232,991,132 6,276,354 ,986
27. From Separate Accounts Statement 1,851,134,873 |............ 1,805,085,318
28. Total liabilities (Lines 26 and 27) 8,084, 126,005 8,081,440,304
29. Common capital stock 3,000,000 f..ccccveveeeenee 3,000,000
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 $ 1,289,675,269 1,292,774,536
38. Totals of Lines 29, 30 and 37 1,292,675,269 1,295,774,536
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 9,376,801,274 9,377,214,840
DETAILS OF WRITE-INS
2501. Payable for Collateral on Derivatives 22,260,000 |................. 15,560,000
2502. Uncashed drafts and checks that are pending escheatment to the state .. 831,941
2503.
2598. Summary of remaining write-ins for Line 25 from oVerfloW PAGE ..........cccciiiiiiiiiiiii s [ O RN 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 23,067,328 16,391,941
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 Integrity 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 137,058,209 |............... 108,588,268 |................ 517,962,580
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 1,786,482 | 1,515,848 | 4,451,953
3. Netinvestment INCOME ..o 79,837,127 |.. ...61,295,202 |.. ..222,417,615
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ....(866,374)|.. ..1,015,916 |.. ..3,501,217
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoooevreenveenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CEAEM .............coiiieveveveueueuereeeeeeeeeesevesesessaes e (0 ] (624 (2,460)
7. Reserve adjustments ON reiNSUrANCE CEABT .............cocooveviieveueuiriieeeeeieietetesee et tesees s s sesess e ee e 11,047 oo (81,223) e 350,828
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES..........c.c.cviieeueuereiiieeeeese ittt ses e sese s s sssssess [eeseessesscececees 4,841,639 |....coooeneee 4,687,854 |................. 16,771,582
8.2 Charges and fees for deposit-type CONTaCES ...........coceiiiiiiiiiiiiieeeeeee e [ o [, 0
8.3 Aggregate write-ins for miscellaneous income .. 624,023 710,765 3,445,627
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 223,291,623 177,732,006 768,898,942
10.  Death DENETIS ... | T 5,131,612 [ 3,002,415
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...ttt ettt ae e e b e nbe e b ens
13. Disability benefits and benefits under accident and health contracts .............cccceieeiiiiiiiiiniennene feoe
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccooviieiinnneneneiefe .
15.  Surrender benefits and withdrawals for life contracts ..................... ..174,805,283 |.. ..485,167,336
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 8,877,506 |....covennene 3,457,041 | 23,839,429
18. Payments on supplementary contracts with life contingencies .............. | 2,233,099 | 2,244,218 | 9,267,860
19. Increase in aggregate reserves for life and accident and health contracts ) (59,345,267) (4,438,504) (55,671,302)
20.  Totals (LINES 1010 19) ..ttt ettt |ea e 215,354,487 |....ccccoeee 190,227,451 |.....c.co..c. 799,327,556
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiieete ettt ettt bbb bt sn st b b s s s b b s s s nsesesas |esensciciceseennas 7,466,203 |........ocooc..... 6,755,081
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.oueueverreeeeerereuesesesesessesssesas [oreeeeeeeeeneneneseeeeas 2,965 | 3,182 |.
23. General insurance expenses and fraternal expenses ................. | IR 9,345,918 |.....coconee. 11,002,411
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueeiviereveveeeeceeeeeee e 484,949 |.................. 1,140,790 | 3,571,501
25. Increase in loading on deferred and uncollected PremiUmS .........c.ooiiiiiiiiiiiiceieeeeee e [ [oeesiee e s 0
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeeeiveeeveeeeeeeeeeeeeeie e e 27,832,434) 39,089,303)|.............. (105,971,784)
27. Aggregate write-ins for deductions .... 1,633,336 491,304 4,543,669
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 206,455,424 170,530,916 777,073,588
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 16,836,199 |....cccooceinne 7,201,090 |...oooovneeeee (8,174,646)
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) ..ottt ssee st ssssens s 16,836,199 |....cccooveene 7,201,090 |...oooovnneee. (8,174,646)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 5,029,752 383,138 (3,077,398)
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 11,806,447 |..oeeeee 6,817,952 |................. (5,097,248)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,942,322 (excluding taxes of $  .ococveeeeeenene (1,022,554)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 6,664,815 9,149,632 10,574,675
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 18,471,262 15,967,584 5,477,427
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 1,295,774,536 1,481,433,507 1,481,433,507
37, NetinCOmME (LINE 35) ..ottt e e e 18,471,262 |...ccoovneee 15,967,584 |....coeveeeneee 5,477,427
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .(621,982) .(7,581,773)|.. ..(34,878,853)].. (175,848,736)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocueiieriiiiriieneeeeeeeeeeeeee e e SRS OUT RPN
40. Change in net deferred INCOME TAX .........c.cvoveueuiueueeiiieieeetete ettt se e se et esessas st eeeaenens 1,986,705 | 47,445 | 3,414,391
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (5,685,969)|.. (7,890,990) ..(10,224,237)
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 Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
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:
511 PAI N ottt ettt ettt nneee e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 STOCKNOIAETS ...........cooiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (3,099,267) 2,810,903 (185,658,971)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,292,675,269 1,484,244 410 1,295,774 ,536
DETAILS OF WRITE-INS
08.301. Administrative SErvice FEES ... | 008,022 i 684,911 [ 3,207,507
08.302. 0ther FEE INCOME .......vuiiiiiiiieiiei ettt
08.303. Company owned [ife INSUFANCE ......oooiiiriceeeeie et
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccoveieeneiiinic e
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Securities Lending Interest Expense ..
2702. Pension EXpense ........ccccovniiiennne .
2703. Reserve Adjustment ...
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocevieiiiiiniiiiie e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301. Prior year reserve COMTECTiON ...ttt en
5302, s
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




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

CASH FLOW

-
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10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

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)

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

................ 138,844,691 |.............. 110,104,116 |...............527,697,455
.................. 75,877,710 |................. 68,185,675 |................283,616,075
5,713,128 5,266,726 19,679,708
220,435,589 183,556,517 830,993,238
................ 275,436,075 |............... 194,878,786 |................859, 176,087
................ (15,403,387)|................(47,346,609)|.............. (134,835,482)
................. 19,955,251 |................ 19,133,345 |................. 83,180,052
................................. 0 fooereerereereereeenneed 0 fciiiil0
0 2,101,935 828,312

279,987,939 168,767,457 808,348,969
(59,552,350) 14,789,060 22,644,269

. 282,192,855 |.
... 18,504,246 |..
... 22,920,365 |.

..264,728,794 |.
... 27,904,728 |.
...22,618,075 |.

................................. 0 [0 o0
................... 4,294,357 |........cc........ 9,127,249 |................ 20,608,358
........................ (1,925) [ (7,425) [ 959
0 14,600,051 2,697,397

................ 327,909,898 |................338,971,472 |............ 1,422,316, 151
................ 203,984,694 |................353,968,796 |........... 1,059,792,316
................. 16,622,907 |................. 84,825,063 |............... 142,494,905
................. 19,731,666 |................. 37,620,454 |...............240,940,983
................................. 0 [0 o0
................... 5,504,638 |................ 1,192,544 | ............... 43,132,390
23,651,105 18,057,199 37,869,520
269,495,100 495,664,046 1,524,230,114
(776,191) (613,709) (6,107,625)

59,190,989 (156,078,865) (95,806,338)
................................. 0 [0 il 0
................................. 0 [0 o0
................. 12,700,000 |................. 20,000,000 |.....oovvvrvcrcrcrrcnen 0
................ (13,846,215)|................. 12,213,986 |................. 22,514,861
................................. 0 [0 | 80,000,000
13,962,332 11,204,427 24,137,016
12,816,117 43,418,413 (33,348,123)
................. 12,454,756 |................(97,871,392)|..............(106,510,192)
................. 32,457,551 |................ 138,967,743 |...............138,967,743
44,912,307 41,096,351 32,457,551

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 INSUFANCE ........cueuiiiriiiiieieteeereiet sttt ittt ese e e s s bbb esese e ssssssesesesesesensssssesns eeenee e eeas 207,321 | 97,680 |.cooveveeiine 375,334

3. Ordinary iNdiVIAUAI GNNUILIES ............ccueviiriieiieieieiieiieieie et ss et sse s b s sss s ieneneas 138,587,684 |............... 108,510,589 |....cccocvnev 522,941,547

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

5. GroUP lifE INSUIANCE .....coviiiiieiieiieeiieeee ettt ettt ettt e st e eseesaeesaeeseesseesseessesnsesseesssenssenseenseeefoeerseeite st e et e sresieesinesiees [reeiresinesieesteesnesinesnesnees [ereetesr e st ee e sae e 0

6. GIOUD @NNUILIES ......oviviiieiieeeciete ettt ettt et e st esestese st eteesetessebe s ebesestessstessstessssesessesessesessesesasessssedosesensesensesenteseseseesseenne [oreeteseeseseesesensesessesennesens [oesensesensesensese e e 0

T A G H = GIOUD oottt sttt ettt sese e et s s s esenene e ettt ettt eneiene[eeeteieie et |oeen et 0

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

9. A B H = OB ettt ettt [ ot e s 0

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) .....viuiveiiiiiiecicie ettt es bbb bbbt en s 138,795,005 |...ccovvevee 108,608,269 |................ 523,316,881
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13. Subtotal (LINES 11 thrOUGN 12) ....c.cuiuiuiiiiiiicteieiececteie sttt ss bbb bbb bbb st 138,795,005 |....ccoovneeee 108,608,269 |................ 523,316,881
14, DEPOSIt-LYPE CONFACES ......cveviviiirieiieieieieieieieete ettt ettt e e st s e s s s enesssesens |eeeenenenas 1,211,166,978 |............ 1,236,457,467 |........... 5,271,786,733
15. Total (Lines 13 and 14) 1,349,961,983 1,345,065,736 5,795,103,614

DETAILS OF WRITE-INS

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




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A.  Accounting Practices

The financial statements of Integrity 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 1 & 2) XXX XXX XXX 18,471,262 5,477,427

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

Derivatives to hedge indexed products 86 4 3 11,936,138 (40,873,653)

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 6,535,124 46,351,080
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  1,292,675,269  1,295,774,536

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx 1,292,675,269  1,295,774,536

B.  Use of Estimates in the Preparation of the Financial Statements

No Change.

C.  Accounting Policy

(2) Not applicable.

(6) 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.



STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

B. Debt Restructuring. None.
C. Reverse Mortgages. None.
D. Loan-Backed Securities
(1) Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.
2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended 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 . . Date of
. Recognized Amortized Cost : :
Carrying Value Present Value of Other-Than- After Other-Than- Fair Value at Financial
CUSIP Amortized Cost Projected Cash Tempora Tempora time of OTTI Statement
Before Current Flows Im ali)rmerrzlt Im ali)rmerrzlt Where
Period OTTI P P 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 $ 55,599,731
2. 12 Months or Longer $ 76,239,452
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 825,454,338
2. 12 Months or Longer $ 834,898,586
) 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;

b 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 $153.4 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 significant holdings. No Change.
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.

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 68,494,217 — 68,494,217
* 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 (22,911,689) — (22,911,689)

* 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.
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11. Debt.

STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

B. FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the 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 $680.0 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.

@

3)

FHLB Capital Stock

a.  Aggregate Totals

1 2 3
Total 2+3 General Account Separate Accounts
1. Current Year
(a) Membership Stock - Class A 7,965,045 7,965,045 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 28,337,684 28,337,684 —
(d) Excess Stock 277,870 277,870 —
(e) Aggregate Total (at+b+c+d) 36,580,599 36,580,599 —
Actual or estimated Borrowing Capacity as
€3} Determined by the Insurer 680,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 7,965,045 7,965,045 —
(b) Membership Stock - Class B — —
(c) Activity Stock 28,097,664 28,097,664 —
(d) Excess Stock 2,424,291 2,424,291 —
(e) Aggregate Total (atbtctd) 38,487,000 38,487,000 —
Actual or estimated Borrowing Capacity as
® Determined by the Insurer 680,000,000 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)
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
5 Eligible for Redemption
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(2+3+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
Membership Stock
1. Class A 7,965,045 7,965,045 — — — —
2. ClassB — — — — — —
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)
Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 888,865,931 939,302,088 630,504,100
2. Current Year General Account Total Collateral Pledged 888,865,931 939,302,088 630,504,100
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 879,471,274 940,305,781 626,304,100
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)bl (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) 895,999,493 962,975,311 617,804,100
Current Year General Account Maximum Collateral Pledged 895,999,493 962,975,311 617,804,100
Current Year Separate Accounts Maximum Collateral Pledged — — —
Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 879,471,274 940,305,781 626,304,100
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13.

14.

15.

16.

18.

19.

STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

(4) Borrowing from FHLB

a.  Amount as of Reporting Date

1 2 3 4
Funding
Agreements
Separate Reserves
Total 2+3 General Account Accounts Established
1. Current Year
(a) Debt 12,700,000 12,700,000 — XXX
(b) Funding Agreements 617,804,100 617,804,100 — 617,953,231
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 630,504,100 630,504,100 — 617,953,231
2. Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 626,304,100 626,304,100 — 626,640,272
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) 626,304,100 626,304,100 — 626,640,272
b.  Maximum Amount During Reporting Period (Current Year)
1 2 3
Separate
Total 2+3 General Account Accounts

1. Debt 30,000,000 30,000,000 —

2. Funding Agreements 620,804,100 620,804,100 —

3. Other — —

4. Aggregate Total (1+2+3) 650,804,100 650,804,100 —

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

1. Debt
2. Funding Agreements
3. Other

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.

Does the company have prepayment
obligations under the following
arrangements (YES/NO?)

No
No
No

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.
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20. Fair Value Measurements

A.

B.

STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

(1) Fair Value Measurements at March 31, 2023

@

3)

“)

Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Foreign government — 175,953 — — 175,953
Common stock: Unaffiliated 537,481,482 — — 18,914,034 556,395,516
Common stock: Mutual funds 139,512 — — — 139,512
Preferred stock — 12,934,492 — — 12,934,492
Derivative assets: Options, purchased — 31,066,270 30,685,340 — 61,751,610
Derivative assets: Futures 6,742,613 — — — 6,742,613
Separate account assets* 779,993,862 — — — 779,993,862
Total assets at fair value 1,324,357,469 44,176,715 30,685,340 18,914,034 | 1,418,133,558
Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (22,911,697) — — (22,911,697),
Total liabilities at fair value — (22,911,697) — — (22,911,697),

*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.

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 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2023
a. Assets
Derivative assets:
Options,
purchased 22,433,705 — — 4,287,184 — 4,438,848 — — (474,397) 30,685,340
Total Assets 22,433,705 — — 4,287,184 — 4,438,848 — — (474,397) 30,685,340

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

Included in Level 2 are NAIC 6 rated 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 preferred stock included in Level 2 has been determined by utilizing market observable inputs from third-party

pricing services.

Derivative instruments included in Level 2 consist of options. The fair values of these instruments have been determined through the

use of third-party pricing services utilizing market observable inputs.

Derivative instruments included in Level 3 consist of options on the 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.

Not applicable.
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

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

Life and annuity reserves for
investment-type contracts and
deposit fund liabilities

Fixed-indexed annuity contracts

Derivative liabilities

Cash collateral payable

Separate account liabilities*

Securities lending liability

(1,340,922,656)
(1,835,554,757)
(22,911,697)
(22,260,000)
(1,017,135,262),
(135,506,500

(1,384,552,667)
(1,926,122,614)
(22,911,697)
(22,260,000)
(1,047,475,331)
(135,506,500

(22,911,697)
(22,260,000)

(135,506,500,

(1,340,922,656)
(1,835,554,757)
(1,017,135,262),

Aggregate Net Asset Value Not Practicable

Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds 4,648,634,845 4,965,871,160 40,354,452 4,577,324,165 30,956,228 — —
Common stock: Unaffiliated** 592,976,116 592,976,116 574,062,082 — — 18,914,034 —
Common stock: Mutual funds 139,512 139,512 139,512 — — — —
Preferred stock 12,934,492 12,934,492 — 12,934,492 — — —
Mortgage loans 917,112,376 954,080,300 — — 917,112,376 — —
Cash, cash equivalents, & short-

term investments 44,925,731 44.912,306 44,925,731 — — — —
Other invested assets: Surplus

notes 21,142,025 20,964,568 — 21,142,025 — — —
Securities lending reinvested

collateral assets 19,204,390 19,204,390 19,204,390 — — — —
Derivative assets 68,494,223 68,494,223 6,742,613 31,066,270 30,685,340 — —
Separate account assets 1,790,467,660 1,838,285,366 781,076,755 979,517,533 29,873,372 — —

*Variable annuity contracts are considered insurance contracts and therefore, are not included in separate account liabilities for purposes of this
disclosure.
**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
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, 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. 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.

Derivative Instruments

The fair values of free-standing derivative instruments, primarily call options, are determined through the use of third-party pricing services
utilizing market observable inputs or valuation models incorporating significant unobservable inputs, including projected discounted cash flows,
applicable swap curves and implied volatilities. Derivatives included in Level 1 represent the cash deposits with brokers relating to futures. The
fair value is based upon the stated amount.

Securities Lending Reinvested Collateral Assets

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

Assets Held in Separate Accounts

Assets held in separate accounts include debt securities, equity securities, mutual funds, surplus notes, and mortgage loans. The fair values of
these assets have been determined using the same methodologies as similar assets held in the general account.
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21.

22.

23.

24.

STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

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.

Separate Account Liabilities

Certain separate account liabilities are classified as investment contracts and are carried at an amount equal to the related separate account assets.
Carrying value is a reasonable estimate of the fair value as it represents the exit value as evidenced by withdrawal transactions between contract

holders and the Company.
Not applicable.

Assets that use a net asset value (NAV) as a practical expedient consist of investments in business development corporations as defined by the
Investment Company Act of 1940. The investments can be sold or transferred with prior consent from the corporations. The NAV for these
investments are $14.89 and $24.98. 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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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

(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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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

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 Received or Paid as of the

Year on Business Written Current Year on Business

Before December 31 of Written Before December
the Prior Year 31 of the Prior Year

Differen

CES

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To Prior To Prior
Year Year
Balances Balances

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

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

1 2 3

4

5

6

7 8

9

10

Receivable (Payable) Receivable (Payable) Receivable

(Payable)

Receivable (Payable)

Ref

Receivable

(Payable)

a. 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. 10wl 10or ALA
Risk Sharing
Provisions

G

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

Accrued During the Prior

Risk Corridors Program Year Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the

Current Year on Business
‘Written Before Dec 31 of
the Prior Year

Differences

Adjustments

Unsettled Balances as of the

Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1- 3)

Prior Year
Accrued
Less
Payments
(Col 2-4)

To Prior To Prior
Year Year
Balances Balances

Cumulative
Balance from
Prior Years
(Col1-3+7)

Cumulative
Balance from
Prior Years
(Col2-4+38)

1 2

3 4

5

6

7 8

9

10

Receivable | (Payable)

Receivable | (Payable)

Receivable

(Payable)

Receivable | (Payable)

Ref

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b.2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors — —
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26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1 2 3 4 5 6
Estimated Non-accrued
Amount to be Amounts for Asset Balance
Filed or Final Impairment or (Gross of Non- Non-admitted Net Admitted
Amount Filed Other Reasons Amounts admissions) Amount Asset (4-5)

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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 Integrity 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 ettt ettt e e et eae e e h e e e h e e eh e e bt e bt e bt e a bt ea bt eabeeaeesheeeheeabeenbeebeenbeenneannennne

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
Name of Entity

2
NAIC Company Code

3

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

By what department or departments?
Ohio Department of Insurance

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

statement filed with Departments? .....

05/30/2019

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
Affiliate Name

2
Location (City, State)

SEC

W&S Brokerage Services, INC. ....ccccoeieiiveiiiivcieicieeeeeee e
Fort Washington Investment Advisors, Inc. ....cccoovevivieieiiviiiicnenies
Touchstone AdViSOrs, INC. .o
Touchstone Securities, Inc. .....ccc......
Eagle Realty Capital Partners, LLC ...

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

L¥es...
oves.
VES...

.. YES....
.. YES....




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 [ X] No[ ]
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: ......... ... $.... ...15,871,538
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

353,919,627

197,709,999 201,602,933

LOLLee e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 556,891,747 555,522,560
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cc.oiiiiiiiiiiieiieeeeeee e e D oo D
15.1 Has the reporting entity entered into any hedging transactions reported on SChedUIE DB? ...........cocviiieieueieieeiiieieieeiee et Yes [ X] No [ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccoiviiiiiiinens Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...153,354,154
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...163,511,567
16.3 Total payable for securities lending reported on the liability PAgE. .........ceeveveeecueueeeeeeeeceeee ettt $ 135,506,500
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
FT WASHINGTON INVESTMENT ADVISORS ......cooiieceeieeeenicncieeeeseseseeseeee e Ao
MILLIMAN . [V

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @sSetS?.............ccvuererririerivereeiieee s Yes [ ] No[X]

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
107126 .o FT WASHINGTON INVESTMENT ADVISORS ..o KSRXYW3EHSEF8KM62609 ........ ComMiSSToN ..coveveceecieiiices DS
Securities Exchange
Commission ... DS....

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUNLIES? ............o. i Yes [ X] No[ ]

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

Has the reporting entity self-designated PLGI SECUIES? ...........ci i s Yes [ ] No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccccoieii. Yes [ X] No[ ]
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= 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 954,080,300
1.14 Total Mortgages in GO0 SANGING .......c.c.ovvreeeeeeeeeeeeeceete et e eeaeee et s s s e ae et es s s e seteses s s assssesessssaseesesassassssesesassssansssssannans $ 954,080,300

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 $ 954,080,300

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 Integrity 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 Integrity Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b 03,000 1,013,688 |.cvoveeeeciee [V SRR | I OO 1,016,697
2. Alaska ......cccooiiiii AK
3. Arizona ..... .. AZ 0.
4. Arkansas .. .. AR ,624, . 0. .. 1,624, ..
5. California .. ... CA ..10,089, 184 |. 0. .10 091,080 |..
6. Colorado ...... ... CO ...791,922 |. 0. ..793,486 |..
7. Connecticut .. . CT 1,294,347 |. 0. ...1,294,373 |..
8. Delaware ............. ... DE ...330,070 |. 0.
9. District of Columbia . . DC ...101,556 |. 20 [ O [ , ..
10. Florida .. .. FL .. 17,955,501 |. 0. .17,960,682 |..
11. Georgia .. GA 1,526,918 |. 0. .. 1,528,218 |..
12.  Hawaii .. .. HI ...170,243 |. 0. 171,163 |..
13. Idaho .... . ID ...545,435 |. 0.
14. lllinois ... L IL 2,515,126 |. 0.
15. Indiana . . IN 3,451,583 |. 0.
16. lowa ..... LA ...666,229 |. 0.
17. Kansas . .. KS . ...652,051 |. 0. .. , ..
18, KENLUCKY ..o KY e b e 0 e 4,256,670 | [V SRR | I RSO 4 256 670
19, LOUISIANA ..eeveieeeeeiieiceie e LA [ L fe 0 [ 1,532,086 oo [V SRR | I RSO 1,532,086
20. Maine ....... 0
21.  Maryland
22. Massachusetts .............cccoiiiiiiis , ;099 [l O e O ,
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi

24. Minnesota .
25. Mississippi .
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana
28. Nebraska ..

29. Nevada ........ . X . . .
30. New Hampshire ... NH O b o O e 140171
31. New Jersey .....ccccooverriieiiiicccieceeeceeces NI [ b e U 0000 10,200,008 |
32.  New Mexico . ... NM

33. New York .....

34. North Carolina ..

35. NorthDakota .........cccoceveiiiiciinniiiicienee. ND |l e O .

36.  ONiO coveeeeee ,423,384 |.

860,930 |
966,426 |

37. Oklahoma .
38. Oregon .........

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

...316,160 |.
...902,720 |.
....51,077 |,
...800,967 |.

6,645,460 |

[=N-NeNoNeN-E-E-N-N- NN

44, Texas ....... 6,645,080 |.

45, Utah ..... ...353,447 |. ..353,447 |..
46. Vermont . ...639,616 |.

A7, Virginia ....ooocoeeeiiiiicece e

48.  Washington ...

49. West Virginia
50. Wisconsin ....

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
Plans. ... XXX e D L D D
91.  Dividends or refunds applied to purchase paid-up
additions and annuities. ... focd XXX e U e U e U
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccoeeeeeeeeeeereinneees foeees XXXt e U L O e U
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS)........cccvveriiiriiiciiiceineenn

96. Plus Reinsurance Assumed.
97  Totals (All Business)....

.....138.587,684 |
........... 5,282,922

98. Less Reinsurance Cede ,913,
99. Totals (All Business) less Reinsurance Ceded XXX 193,193 133,304,762 133,497,955 1,211,166,978
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......cccoovvvnncciceeeeeecee e XXX....... 0 30,119 |. 0 0 .. 30,19 |.. 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovveiiieieicicireenereseeeeee e XXX [ (U TN [V R (U TN [V R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 30,119 0 0 30,119 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveviiicriciecrecieeiecie e[ XXX e e (1 [0 (1 [0 (VN PO 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 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......... ....... 0

11
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 Integrity 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 Integrity 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 L [87-3834210 .| e | e | e Fort Washington PE Invest SM Il ................ OH.....f...... NIA....... FWPEL X GP, LLC .evveeeeeeeees | OWNEFSHIP. et 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group L [87-3834210 .| e | e | e Fort Washington PE Invest SM Il ................ OH.....f...... [ S RO PRPRRRPRPRPPPPPPRRRRRR 10111 T-Y £ 111+ AR ..25.300 ....|Western & Southern Mutual Holding Co . |....NO......
The llestern
..|Western-Southern Group ... |87-3815473 .. Fort Washington PE Invest SM II-B-LP ......... OH.....f...... [ S PP PPPPPPPPPPPPPPPRPPRPPPRR 012 1-Y £ 1 T+ FE PN S8 98.130 ....|Western & Southern Mutual Holding Co .
..| Western-Southern Group .... ...|87-3815473 .. Fort Washington PE Invest SM I1-B-LP .. [0/ N D NIA....... FWPEI X GP, ..0.500 ... |Western & Southern Mutual Holding Co .
..|Western-Southern Group . ....|87-3835610 .. Fort Washington PE Invest SM II-K . |FWPEI X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ... . | 20-4568842 .. Fort Washington PE Invest V LP .... FWPEI V GP, LLC .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ... ... | 20-4568842 .. Fort Washington PE Invest V LP .... OH.....foeees NIA....... ..41.900 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .... .| 26-1073680 .. Fort Washington PE Invest VI LP ... OH.....f...... NIA....... FWPEI VI GP, LLC .... .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .... ....|26-1073680 .. Fort Washington PE Invest VI LP OH.....f...... NIA....... ..24.820 ....|Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group .... .|27-1321348 .. Fort Washington PE Invest VII LP [0/ N D NIA....... FWPEI VI GP, LLC ..0.500 ... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ... ... |27-1321348 .. Fort Washington PE Invest VII LP ............... L OH] e NIA....... ..27.990 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .... . [32-0418436 .. Fort Washington PE Invest VIII-B-LP ........... LOH ] NIA....... FWPEI VIII GP, LLC .... .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group . ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP .......cc.. |.. OHcoo] e NTAL | e Ownership.. ..99.490 ....|Western & Southern Mutual Holding Co .
..| Western-Southern Group .... .| 35-2485044 .. Fort Washington PE Invest VIII-LP ... FWPEI VIT1 GP, LLC .... ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ... | 35-2485044 .. Fort Washington PE Invest VIII-LP .............. L OH] e [ S TR UPTPRUPRPPRRPPPRRPPRRRPRR 0]l T-Y £ 11T O UPUPPUPPPPN SN 24.680 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .[83-1023433 .. Fort Washington PE Invest X-B-LP ............... OH.....f...... NIA....... FWPEL X GP, LLC .eeveeeeeeeees | OWNEFSHIP. ettt 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... OH.....f...... [ S RO PRPRRRPRPRPPPPPPRRRRRR 10111 T-Y £ 111+ AR .99.500 ....|Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group .|87-3859143 .. Fort Washington PE Invest XI .......cccceenenn [0/ N D NIA....... FWPED X GP, LLC weveeeeeereeeeeeeereeeneeees [OWNBESRIP. L .0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... OH.....foeees [ S U URPTRUURPPRRPPPRRPPRRPPPR 0]l T-Y £ 11T AP RPUPPUPPUPPPN SN 4.660 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ... ...|87-3816231 .. Fort Washington PE Invest XI-B-LP ... ..99.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .. |FWPEI X GP, LLC .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group . ....|87-3859775 .. Fort Washington PE Invest XI-K . . |FWPEI X GP, LLC .. .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group .... .| 83-1005851 .. Fort Washington PE Invest X-LP .... FWPEI X GP, LLC . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ... |83-1005851 .. Fort Washington PE Invest X-LP ................. e OH ] N e .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ... ...|83-1036934 .. Fort Washington PE Invest X-S ................... FWPEI X GP, LLC .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group . ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. . |Fort Washington PE Invest V LP ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ... ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. FWPEI V GP, LLC .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group .... ...|20-5398156 .. Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest VLP ... ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group . ...|20-5398156 .. Fort Washington PE Investors V-VC, L.P. ...NIA....... | FWPEI V GP, LLC .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group .... ... | 26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... OH.....f...... NIA....... Fort Washington PE Invest VLP ... .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ... ... | 26-3806629 .. Fort Washington PE Opp Fund II, L.P. .. OH.....foeees NIA....... Fort Washington PE Invest VI LP .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group . .... | 26-3806629 .. Fort Washington PE Opp Fund I1, . |Fort Washington PE Invest VII LP . .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ... . | 26-3806629 .. Fort Washington PE Opp Fund I1, FWPEO 11 GP, LLC . | Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ... ... | 26-3806629 .. Fort Washington PE Opp Fund Il, L.P. ......... OH.....foeees NEA e | e 9.940 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .... ...|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ OH.....f..... NIA....... Fort Washington PE Invest VII LP ............ 3.750 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ... ...|90-0989164 .. Fort Washington PE Opp Fund I11, L.P. ........ OH....of oeens NIA....... Fort Washington PE Invest VIII LP .. 3.180 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .... . [90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ OH....[...... NIA....... FWPEO 111 GP, LLC 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
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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

..|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
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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] RE oo | et 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 .

..... 00000 .... |83-3004899 ..
..... 00000 .... [35-2123483 ..

N NIA....... WSLR Holdings LLC
LOH ] NIA....... The Lafayette Life Insurance Co ...

Lennox Zionsville Inv. Holdings,LLC
LLIA, INC. v,

Ownership..
Ownership..

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

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC . JUR IR = IS RO NIA....... 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 . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-3966673 .. Main Hospitality Holdings .... . . .. |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 NIA....... 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 NIA....... 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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..|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 Integrity 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.....]...... UIP....... 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 Integrity 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? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

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. ............cccciiiiiiiii e N/A

Explanation:

Bar Code:

T OCDFRMEAE A T
7 4 7 8 0 2 0 2 8§ 4 9 0 0
T HCRDFRMEARE A AT R
7 4 7 8 0 2 0 2 § 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
7 4 7 8 0 2 0 2 8§ 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
7 4 7 8 0 2 0 2 8§ 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
7 4 7 8 0 2 0 2 8§ 4 4 8 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
7 4 7 8 0 2 0 2 8§ 4 4 9 0 0

0

o
—

0 1
0 1
0 1
0 1
0 1
0 1

o o
I — E—
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

2704.
2797.

Miscellaneous Expense

Summary of remaining write-ins for Line 27 from overflow page

.......................... 1,942
1,942

15




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovvirirreueereeninesiseseieeeeenes e 957,269,003 |......ccccveenve 748,539,423
2. Cost of acquired:
2.1 Actual cost at time of acquisition 13,100,000 ...222,236,367
2.2 Additional investment made after acquisition .... 6,631,666 ... 18,704,616
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 954,080,304 957,269,003
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 326,275,258 329,256,032
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,033,468
2.2 Additional investment made after acquisition .... ....42,098,922
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 331,051,510 326,057,458
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 6,018,047,646 |............ 6,382,582,841
2. Cost of bonds and stocks acquired 220,607,691 |............ 1,202,287,221
3. Accrual of discount 2,318,015 | 4,828,128
4. Unrealized valuation increase (decrease) (12,171,146) ....(176,398,653)
5. Total gain (loss) on disposals .. 3,360,223 |...
6. Deduct consideration for bonds and stocks disposed of 300,714,261
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 5,925,840,920 6,018,047,646

SI101
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

NAIC Designation

Book/Adjusted
Carrying Value
Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS

NAIC 3 (a) ...

N o o WD

Total Bonds

. NAIC 1 (B) oo eeeeeeeeeese e esseseseeese e eeseseeeseee e s eeeeeeeeeenes
NAIC 2 (8) vovvveeeeeereeeeeeeeeeeeeeeeeeeeeeeeesseeseeeeeeeseeeeeseeeees e eeeesseeeeeeeeee e eeeseseseeeeeesseeeeeesseeseeeesseeseseeeeeeeees

NAIC 4 (8) covvveeeeeereeeeeeeeeeeeeeeeeeeeeeeseseeseeeeeeeseeeseseeeee s eeeseesseeeeeeeeeeee e seseseseeeeeeseeeeeeeeseeseeeesseeseseeeeeeeees
NAIC 5 (8) vvvvveeeeeeeeeeeeeeeeeeeeeeeeeseeeesseeeseeeesssseeesese e eessssseeeese e eessseseseees e s oo seesseeeee e eeeees
NAIC B (8) vvvvveeeeeereeeeeeeeeeeeeeeeeeeeeesessseeseeeseeeseesseseeeee s eeeeeesseseeeeeeseee e eeseseseseeeeeesseeeeeesseeseeeeeseeessseeeeeeeees

............ 2,802,139,829
............ 1,887,316,288
............... 256,852,852
................ 115,347,911
................. 15,885,832

1,408,571

S 160,979,058 |....
R 1,042,926,072 |....
S 2,204,865 |...
R 1,041,293 |....
S 8,065,983 |....

1

........... 204,655,191
........ 1,052,775,846
............... 9,516,180
.................. 923,242
............... 8,652,921

70,355

................. (6,911,486)
................... 5,961,861
................. (5,116,581)
................... 2,802,494
.......................... 5,686

(40,643)

............ 2,751,552,210
............ 1,883,428,375
............... 244,424,956
............... 118,268,456
................. 15,304,580

1,297,574

............ 2,802,139,829
............ 1,887,316,288
............... 256,852,852
................ 115,347,911
................. 15,885,832

1,408,571

5,078,951,283

1,215,217,272

1,276,593,735

(3,298,669)

5,014,276, 151

5,078,951,283

PREFERRED STOCK

15. Total Bonds and Preferred Stock

TO. NAIC 3 ottt bbbttt bbbt £t b bttt e bbbttt ettt
R 72 (2 TP
12, NAIC 5 ettt b btttk ettt ettt
S T 7Y (O SO

14, Total Preferred StOCK ..o

0

0

................. 12,104,170
...................... 195,910

12,300,080

182,584

816,997

12,934,493

12,300,080

5,091,251,363

1,215,217,272

1,276,776,319

(2,481,672)

5,027,210,644

5,091,251,363

(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 $ e 5,000,000 ; NAIC2 $

43,404,988 ; NAIC3 $

0 NAIC4 S

................. 0 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 5,000,000 XXX 5,000,000 63,306 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 9,250,001 |.oorerenne 12,193,415
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 (1N SO 12,247,223
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 [0 0
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 4,250,001 |.ooooecenne 15,190,637
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 5,000,000 |.coovrurieerenne 9,250,001
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) 5,000,000 9,250,001
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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) ........cceuririiuiuererieiiiseeesessessssesesesessssssssesesessssssssesesessssssesesessssssssssesesass  sssssssssssesenns 27,302,273

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cueviiiuiuiieieieiiieieieteieiesse ettt sssese st st ese s sssses ettt s e ses et s s ssssesesessssssssesesesssssssaesesanns ebesessstsseetana 6,532,745

Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cuoveueurueiiieeseeeseseisssesesesesssassssesese s ssssssesese s sssssses et st ssssses et s sasasses et sss s e ses et ss s sssesesesssnansesesasanns seeststssietanns 11,741,396

SSAP NO. 108 AUJUSEMENES ......eiitiitiitiitiit ittt bbbt b b bbb b b E bR E £ E £ E £ E £ b E £ E e E e A E e b e E e E b e AR e E e b e bt e b e bt bbbttt n b nne e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ..........cueviviiiiieiiesetiieiiesetetetet st es sttt ssse st s s s sesesese s s st sses e b b s s es e bbb s s es s e bbb s e st et e b s s et et et bt ssnsebebeses febensscssietana (5,790,377)
Considerations received/(Paid) ON tEIMINALIONS ............cceueieiiiueieteiiieetetete ettt te st s ses et et ssssssese st ssssssesesess s ssssesese s ssssssesesesssssssesesesssnsssnsesesenns | teebesesssnsscsneetann 946,137

440 17251 o PP PP P PPTPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+T+8+9) .......cceuiuiuiueieiiiiieseieieieieesetese sttt s sesesenens seeessssseesenns 38,839,900
Deduct NONAAMIIEA @SSELS ..........ciiiiiiii bbb bbb s b e b s b e s E e e b e e h e e E e e E e e E e e h e R e e R e RS R e R e R e R R e ae s AReeEeeEeaeeeae e
Statement value at end of current period (LINE 10 MINUS LINE 1) ....o.iiiieiuereiiiieeecteteieisiesete ettt sss bbbt s bbb ss st b st sssnsesebebessssnsnsebebans fatstsesesssnencs 38,839,900

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT).........c.c.ovccueueueeeeceeeeeeseseeeseassesesesesssssesesesessssssesesasssssssssesasssssssesesassanas <eesassssssssesasns 6,592,213
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) .............cceueueieeeeecueueeeeeeeecaeas ceeeeeeeeeeenneeeeees 150,401
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiiiis e 0

3.12 Section 1, COIUMN 15, PHIOT YEAN .......cucvevieieeeeeeeieteteseeeeeeeteveaetesessasenes esesesesessssesesesenee e sesees [0 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieeeies covrererereeieneens 2,338,630

3.14 Section 1, Column 18, prior year 1,016,152 ..coovee. 1,322,478 ..o 1,322,478

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccceviiiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHIOT YEAN .......cvevevieeeeeieeeieteteseeeeeeeteveaesesessasenes eseesesesssseseseseneneaesesenes [0 R 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieieeies covrererereeneeeens 2,338,630
3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cueveurueeeeeeeeereiereieeieseeeies eeeesesessesenenes 1,016,152
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieiieieietetetcecee ettt tesesees s esass sseseeaesesssseseses e ene e seseane seeseseseseseneea 1,322,478 ..o 1,322,478
T8 o) o) =TI (I LT i o g UL IR L= 0 TSP 0
Cumulative variation margin on terminated contracts during the YEar ................cceueureereeieeieieiereeeee e senees 151,178
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt esseseseseae eresssseseseseneeeas 151,178
4.23 SSAP NO. 108 AQJUSIMENS ......c.o.evviveverceieieieeeeietetesceee e se et tesessnes feteseseseassesssseteteses et asaers tasssssssesesesenneas 151,178
T8 o) o) =TI (I Lo o o g UL IR U= 0 ST TRPTROTROY 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitieiiee ettt ettt et ettt e et e eaeesh e e sheeehe e ke e beea bt em bt ea e e eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesneesaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YA .........co.uiiiiiiiee e e et e et e et e s oo sseeeaeesaessaessaesaeeaeeaaeas
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccceuerereeceeeeeeeeeeeeceeeeeesesesessesesesesesasaesesesesssssesssesesassssssssesassanas <eesassssssssesasns 6,742,613
Deduct total NONAAMIEA @MOUNLS ..ottt et e e e e e o h e e e e e e e s et e e e o R e £ Re £ R e SR e £ R e £ R e e R e e e e £ o e e R e e R e e R e e R e ee e eeesaeseeseeseeaae s maeemeesteeeeesesee e e eeenen
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcurueueierieeeceeteteseeescaetetesesesscaste e s esesssaesesesesesssassesesessssesesesesassssssesesasesssssassasesananas Snsesesesesassns 6,742,613
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 Integrity 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 38,839,913

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................coeueueeeieieieieieieieees eoererenesesseeeens 6,742,613

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt e s e s st e s esessssasnssesesesessansnsnsnenenenenenines s 45,582,527
Part D, SECHON 1, COIUMN B .......iuiuieitiiteiete ettt ettt a e e e e s s s s s e s e s e s s e s s s e s e s s s et s s s ensesensess febteebseeases 68,494,223

Part D, SECHON 1, COIUMN 7 ..ottt e et s s s s e s s s e s e s s s e s st s s s e s s st n st ns et nsesenas oebesniesnias (22,911,697)

Total (Line 3 Minus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiii ittt st sttt et sb s s sie e e e sbeesieennesnnesnes s

Fair Value Check

Part A, Section 1, Column 16 38,839,913

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt et ettt ettt e e et et et et et et et et et et et et e e e e e e et et e e e e eeseseen eaesaesseesesseaseereeseaseernans 0

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae e s et esesessanan s sssesasesesnanmensnsneneneeine s 38,839,913
Part D, SECHON 1, COIUMN O ......uiiiiiiiie ettt s e s e s n s s n s s s e s s e s et nsesensesniens febseebseesses 61,751,610

Part D, SECHON 1, COIUMN 10 ..ottt s s s e s s e s s s s s s s e s s e s s ns e e s s e s s e s es e s s s s s nsesnsesenas erebessiesnias (22,911,697)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiiie ettt sttt et st st sne e sie e e e sbeene e e snnesnes s

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...ttt ettt te bbbt ee bbb e bbb £ st E b bt ee bbbttt bbbt ea et ebes febebisisnsneetssas s s e ennas 0

Part B, SECHON 1, COIMN 20 .......iuiieiieeiieetrieetsteetseeeisteetseeessesebsese s esesses b es b ses b ses b es b ee b eb b eE b eb b es b e s bt beb bbbt ebens fessnbesneesanins 6,742,615

Part D, SECHON 1, COIUMN 12 ...ttt s s s e s sttt enae tessntesnaesanins 6,742,615

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiiee ettt nesneneenene s
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 25,915,467 |.cooveneneee 126,898,874
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,186,847,207 |............ 6,254,105,410
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 11,650
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,163,034,319 |........... 6,355,100,467
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 49,728,355 |..coovricne 25,915,467
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) 49,728,355 25,915,467
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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
CLINTON . ... 08/04/2021 .... ... 30,861,520
SAND CITY . .. ... 03/21/2023 .......... |.. . .. . . ... 20,000,000
0599999. Mortgages in good standlng CommerC|aI mortgages-all other 13 100,000 6,631,666 50,861,520
0899999. Total Mortgages in good standing 13,100,000 6,631,666 50,861,520
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 Totals 13,100,000 6,631,666 50,861,520

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

9062 ..iiiiiiiiiiiiiiiiieiiieeees HMBLE ..o v, N FPPPPPPPI TN 08/03/2016 .....|...... 02/28/2023 .....|........ 19,770,593 [...vvvvveiiiiiiiies Joeveeiiiiieiiiiies Jeveviviiiiiiiiiiiiees i | [V I FPPPPOR 19,691,348 |........ 19,691,348 [....vvvvvnnnnnnnnns [\ [ 0
0199999. Mortgages closed by repayment 19,770,593 0 0 0 0 0 0 19,691,348 19,691,348 0 0 0
9044 SPRINGVILLE 04/05/2006 ... .2,083,003 |.... L0 0. 0. ....48,411 |... 0. ...0
9050 HOUSTON ... ....09/28/2011 .4,507,49% |. 0 0 0 .. 100,981 0 0
9054 ELDERSBURG ... ....12/18/2014 22,982,032 |. 0 0 0 .. 183,252 0 0
9055 CHARLOTTESVILLE ... 10/06/2015 13,063,655 |. 0 0 0 .. 120,390 0 0
9056 BLACKSBURG ... ... 10/06/2015 5,473,725 0 0 0 79,116 0 0
9058 WESTFIELD .... ....11/03/2015 22,220,725 0 0 0 .. 131,068 0 0
9059 CINCINNATI ....11/12/2015 30,000,000 |. 0 0 (VN N | A 0 0 0
9060 VINEYARD .. ....12/07/2015 28,418,353 |. 0 0 0 170,188 0 0
9061 WESTMINSTER .. ... 08/01/2016 33,283,686 |. 0 0 0 173,427 0 0
9062 HUMBLE ..... ... 08/03/2016 19,770,593 |. 0 0 0 79,245 0 0
9064 COLUMBUS ... ... 10/31/2016 35,427,565 |. 0 0 0 .. 179,926 0 0
9065 WASHINGTON ... 11/04/2016 31,005,864 |. 0 0 0 .. 144,731 0 0
9066 WESTFIELD .... ....11/22/2016 .9,503,250 |. 0 0 0 49,362 0 0
9067 SILVER SPRING .. 01/03/2017 17,378,184 |. 0 0 0 .. 145,790 0 0
9068 DAYTON 02/17/2017 ... .. 10,189,726 |.... .01, .01, .01, ...51,905 |... .01, ...0
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

0299999 Mortgages W|th partial repayments

957,268,999

3,229, 017

3,229,017

0599999 - Totals

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 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 Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
LAS VEGAS ... 04/07/2017 12,558,183 |.... 0. 0. 0. 0 0. ...0
LOUISVILLE .. 04/20/2017 34,404,917 |.... 0. 0. 0. 0 0. .0
NAPLES .... 08/07/2017 29,400,265 |.... 0. 0. 0. 0 0. ...0
COLUMBUS .10/25/2017 .. . 41,125,622 |. 0 0 .0 0 0 0
SEATTLE .03/28/2018 .. ..39,494,852 |. 0 0 .0 0 0 0
EL PASO ... .. 06/13/2018 .. 6,201,785 |. 0 0 .0 0 . 0 0
CLEARWATER .. 08/21/2018 40,742,676 |.... 0. 0. 0. 0 ...173 232 |... 0. ...0
COLUMBUS ... 07/18/2019 JU 40,353,281 |.... 0. 0. 0. 0 .. 111,645 |... 0. .0
NOBLESVILLE 09/10/2019 O 31,889,402 |.... 0. 0. 0. 0 .. 112,056 |... 0. ...0
LOUISVILLE 09/19/2019 [ 4,794,808 |.... 0. 0. 0. 0 0. .0
BRECKENRIDGE .. 12/19/2019 B 24,582,805 |.... 0. 0. 0. 0 0. ...0
DAYTON ... 11/04/2020 91,328 |.... 0. 0. 0. 0 0. .0
NAPLES .... 02/25/2021 14,000,000 |.... 0. 0. 0. 0 0. ...0
ROSEVILLE 06/01/2021 13,000,000 |.... 0. 0. 0. 0 0. .0
OVERLAND PARK . .09/15/2021 .. . 32,250,000 |. 0 0 .0 0 0 0
BOYNTON BEACH . .10/15/2021 .. 17,197,720 |. 0 0 .0 0 0 0
CHATTANOOGA . 10/07/2021 .. . 28,560,000 |. 0 0 .0 0 0 0
MINNEAPOLIS ... 10/28/2021 20,350,000 |.... 0. 0. 0. 0 0. .0
SPRINGFIELD ... 11/29/2021 0. 0. 0. 0 0. ...0
SANTA MONICA .. 01/12/2022 0. 0. 0. 0 0. .0
CLINTON ... 08/04/2021 12 148,506 |.... 0. 0. 0. 0 0. ...0
SPRING ... 03/29/2022 25,500,000 |.... 0. 0. 0. 0 0. .0
SAN DIEGO ... 04/06/2022 33,000,000 |.... 0. 0. 0. 0 0. ...0
ISSAQUAH ... 05/05/2022 17,600,000 |.... 0. 0. 0. 0 0. .0
POMPANO BEACH ... 06/16/2022 19,750,000 |.... 0. 0. 0. 0 0. ...0
NEW YORK ... .07/15/2022 .. . 28,000,000 |. 0 0 .0 0 0 0 0
OCEAN CITY .08/23/2022 .. .30,000,000 |. 0 0 .0 0 .0 0 0
MARTINEZ . 11/15/2022 .. . 16,885,000 |. 0 0 .0 0 .0 0 0
MYRTLE BEACH 12/13/2022 .. . 40,500,000 |. 0 0 .0 0 .0 0 .0
0 0 0 0 0 0
0 0 0 0 0 0

977,039,592

22,920,365

22,920,365
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 ......... First Eagle Direct Lending Fund 111, LLC ..eovvvuniiiiiiniiinieeennnnnns BOSTON ..eeeeiniieeeeennnieseeeennnneeeeee [oneees MA.......... First Eagle Direct Lending Fund |11, LLC ..ovvveiiivininnes Joeee 1.EFE ......)-.. 10/24/2016 .. e T [ 101,859 [oeeeeenieeeeiiineeeeeii foreieiiiis 10,626,804 [...covvuuneeens 4.680
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 101,859 0 10,626,804 XXX
000000-000 ......... [H.1.G. WhiteHorse Middle Market Lend ........cooooosrerreseerureuereerens T Flooo.... [H.1.G. WhiteHorse Middle Market Lend ..........ccoocooreuees [ e, | I A P RN R 22,649,690 [..oveovenennes 0.000
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 5,402,779 0 22,649,690 XXX
6099999. Total - Unaffiliated 0 5,504,638 0 33,276,494 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 TOtalS 0 5,504, 638 0 33,276,494 XXX
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
000000-00-0 ..... First Eagle Direct Lending Fund 111, LLC ... [BOSTON ......ccvvvunviiiinnnnnniiinns Jovvnnnnns MA o] e o .10/24/2016 ...|....01/13/2023 ...|....... 786,410 [..ovvvviininnes Jovenninniiinnns foovevvniininiins fooeniniiiiiinns i, [0 O AT 786,410 |....... 786,410 [..oovvnnnnnnnnns
1599999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on ASS|gned by the SVO - Unaffiliated 786,410 0 0 0 0 0 0 786,410 786,410 0
000000-00-0 ..... Audax Direct Lending Solutions D WILMINGTON .vvvvvvvvvvnnnnnnnnnnns foeeeeeens DE......... Audax Direct Lending Solutions D ........ ...10/24/2018 ...|....02/09/2023 ...
000000-00-0 ..... AUDAX MEZZANINE IV WILMINGTON .veveeeeeceeieeeee Joeeennnns DE......... AUDAX MEZZANINE [V eveeeeeieeiiiieeeeeenee ...09/30/2016 ...|....01/10/2023 ...
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... WILMINGTON .evveeeeeceeiieeeeee Joeeennnns =5 IR TN .01/24/2017 ...|....02/24/2023 ...
000000-00-0 ..... Maranon Capital L.P. MA SCSF X ................ [0 1107 )RR RN | [ Maranon Capital L.P. MA SCSF X ... ...10/22/2021 ...|....03/30/2023 ...
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V [0 1107 )RR RN | [ Strategies V ....coovveiiiiiiiiiiiiiiiiiinns ...09/21/2017 ...|....03/14/2023 ... . .. s s .
000000-00-0 ..... NEWSTONE CAPITAL PARTNERS Il LP MONTEREY PARK .....evvveereermnnns Joemennnns CA......... NEWSTONE CAPITAL PARTNERS |1 LP ......... ...03/15/2011 ...|....08/22/2023 ... . e |- , , e |-
1799999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on Not ASS|gned by the SVO - Unaffiliated 3,466,947 0 0 0 0 0 0 3,466,947 3,466,947 0 0 0 0
000000-00-0 ..... [Patterson at First Investor Holding,LLC .... [Dayton ..oeoveeeevveveeeenennannas | OH......... JCranford-Hoyle wovooeeeeeeeeeeeenanenns [....07/27/2016 ...]....03/28/2023 ...]....... AT T R T RO PR [0 O 40,999 |[........ Rl T PR [
2299999. Joint Venture Interests - Real Estate - Afﬁliated 217,800 0 0 0 0 0 0 40,999 40,999 0 0 0 0
6099999. Total - Unaffiliated 4,253,357 0 0 0 0 0 0 4,253,357 4,253,357 0 0 0 0
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6199999. Total - Affiliated 217,800 0 0 0 0 0 0 40,999 40,999 0 0 0
6299999 - Totals 4,471,157 0 0 0 0 0 0 4,294,356 4,294,356 0 0 0
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 3

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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36176F-2C-1 ......... G2 G2 765171 4.700% 12/20/81 ...eeeeeeeeee e eeeeee e e e eenn e e eennn e eennnns | eeeeriniinnees [ennnd 02/01/2023 ..... Interest Capitalization . .
36230U-YL-7 ......... G2 G2 759715 4.700% 10/20/61 ..evvnniiiiiiiiiiiiiiiiiie e eernnnn e enns | eeeeeenniieeees o 02/01/2023 ..... Interest Capitalization
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ...eeneeeeeenneeeeeeenneeeeeeeeneeeeeennne e e eeennneeeeennnnneeeenns | oeeernnniinnens Jeonnnd 03/01/2023 ..... Interest Capitalization ..
912810-TD-0 ......... U S TREASURY  2.250% 02/15/52 ...evvveniiiiiiiiiiiiiiiiiiie s esernni s sesnnnnnnneenns | eeeeeenniinenes fonnnd 02/03/2023 ..... Various
912810-TL-2 ......... U S TREASURY  4.000% 11/15/52 ...eeeeeeeeeeeeeeee e e e e e e e e eennn e e eennnnes | eevvviniiinnnns Jeennnd 02/07/2023 ..... CITADEL SECURITIES LLC .
912810-TP-3 ......... U S TREASURY  1.500% 02/15/53 .....ceevivunniiiiiiiiiiniiniiiisseecinnis e ernsn s snnnnnssssnnnnns | aeeeeennnnenes fonnnd 03/23/2023 ..... Various . N .
91282C-EZ-0 ......... US TREASURY NOTES  0.625% 07/15/32 ..eeueieeeinnaeeeeeineeeeeeeenie e e eeeennee e e eennnneeeeeennnes | cevvvnnnninnees Jonnid 01/13/2023 ..... Various ... 5,645,287 |oeevreiiieeiniiens 5,870,000 |...
912820-FV-8 ......... US TREASURY NOTES  4.125% 11/15/32 oevvveniiiiiiiiiiiciciiiccccrvccrvneeeccvnieeeennnes | eeeeeennineens [onnad 02/06/2023 ..... Various ... 3,464,484 |.....oovvnnniiiiinnnnns 3,309,000 |...
91282C-GK-1 ......... US TREASURY NOTES  1.125% 01/15/33 .oeeeieeiieiee e eeeeeee e eeeeeee e e eeeeee e eeenne e eeennnnes | eevvvnniiinnnns Joennid 02/03/2023 ..... Various ... e 7,015,000 |...
912820-GM-7 . ..|US TREASURY NOTES ~ 3.500% 02/15/33 .. 02/15/2023 Various ... 11,047,244 | . 12,185,000 |.
91282C-GN-5 . .|US TREASURY NOTES ~ 4.625% 02/28/25 .. 03/16/2023 MARKET AXESS 2,081,334 |. 2,055,000 |.
912820-GP-0 . .. |US TREASURY NOTES ~ 4.000% 02/29/28 ........ccevuuuniiiiiiuunnniiiiinunnnnirsiisnssisserssnnsesnresninss | ooeeessnnnanees |ouunsd 03/08/2023 ..... Var ious 5,699,857 |..eevviiiiiiiiinnnnnns 5,760,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 39,918,303 40,664,476
3136AG-HI-5 .... FNR 2013-94 CZ  3.500% 09/25/43 ... Interest Capitalization ... 50,593 |. ... 50,593 |...
3136AU-09-5 . ..|FNR 2016-98 BZ  4.000% 01/25/57 .. Interest Capitalization 101,999 |. ..101,999 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 152,592 152,592

00115A-AQ-2 ......... AEP TRANSMISSION CO LLC ~ 5.400% 03/15/53 ...

00206R-MH-2 . ..|AT&T INC  5.510% 03/25/24 ..

031162-DP-2 . ..| AMGEN INC ~ 5.150% 03/02/28 ...

03522A-AJ-9 . .. | ANHEUSER-BUSCH CO/INBEV ~ 4.900% 02/01/46

073730-AG-8 ......... BEAM SUNTORY INC ~ 3.250% 06/15/23

09774X-AG-7 ......... BOM 1998-A B 7.430% 04/15/28

10638M-AA-8 ......... Brean Asset Back2021RM2 ities 2021-RM2 A 1.750% 10/25/61 ...
12189L-AA-9 ......... BURLINGTON NORTH SANTA FE  5.750% 05/01/40

12530K-AA-7 ......... Cascade Funding 2023HB11 Trust 2023-HB11 A 4.000% 02/25/37 ...
125896-BU-3 ......... CMS ENERGY CORP  4.750% 06/01/50

13128X-AZ-5 ......... CALLON PETROLEUM CO  6.375% 07/01/26 ..

21872M-AA-0 CoreVest America20182 e Ltd 2018-2 A 4.026% 11/15/52 ...
224927-AA-1 . ..|Credit Acceptanc20231A oan Tr 2023-1A A 6.480% 03/15/33 .
28622H-AB-7 . .| ELEVANCE HEALTH INC ~ 4.750% 02/15/33 ..

.| FIDELITY NATIONAL INFORM  0.375% 03/01/23 .

31620M-BP-0 . . 02/01/2023 TD SECURITIES .

316773-CX-6 . ..|FIFTH THIRD BANCORP  3.650% 01/25/24 .. TD SECURITIES .

33767B-AA-T . ..| FIRSTENERGY TRANSMISSION ~ 5.450% 07/15/44 . J P MORGAN SEC ..

337670-AC-T ......... Firstkey Homes T2021SFR1 2021-SFR1 B 1.788% 08/17/38 ..oeevnnviiiiiiiiiiiiiiiiiiiiieeeeiiin | e [ 01/06/2023 ..... BANK of AMERICA SEC ..

34950E-AB-5 ......... FORTINET INC  2.200% 08/15/31 eeeeeiiiieeeiee e eeeiies | eeeeniiieiees [eend 01/09/2023 ..... SEAPORT GROUP LLC ..

37045V-AE-0 ......... GENERAL MOTORS CO  4.875% 10/02/23 ...eeveeiiiiiiiieeiiiiiiieeciiiieeee e essinns | ceeeeniiieeees [onnd 02/08/2023 ..... GOLDMAN SACHS

38141G-WU-4 .........| GOLDMAN SACHS GROUP INC ~ 5.708% 02/23/23 ......coimiiuiiiiiiiiiiiiiiieeeeiiieceeeiiieeeeeeines | veeeeeeeiins o 01/27/2023 ..... RBC/DAIN ...

40435R-0G-9 ......... | HSBC BANK USA NA  5.330% 01/19/24 ...eevviiiiiiiiiiiiiiiiiiiee i | e [ 01/20/2023 ..... WELLS FARGO

465685-AG-0 .........| ITC HOLDINGS CORP  4.050% 07/01/23 .....coereeuriiiiiiiiiiiiiieeeeiieiee e eeeens | e ol 02/15/2023 ..... TD SECURITIES .

49427R-AR-3 ......... | KILROY REALTY LP  2.650% 11/15/33 03/31/2023 BARCLAYS .......

525200-AG-9 . .. | RAST 2006-7 1A7  6.000% 11/25/36 . 03/01/2023 Interest Capitalization

532457-06-1 . |ELI LILLY  4.875% 02/27/53 ...... 02/23/2023 J P MORGAN SEC ..

55903V-AQ-6 . .. | MAGALLANES INC  5.141% 03/15/52 03/03/2023 GOLDMAN SACHS .

571903-BL-6 . ..|MARRIOTT INTERNATIONAL-CL A 4.900% 04/15/29 03/23/2023 J P MORGAN SEC X X
573874-AJ-3 ......... MARVELL TECHNOLOGY INC ~ 2.950% 04/15/31 ...ooiiiiiiiiiiiiiiiiiicceiieeeeieeecceiiieeees [ e [ 03/01/2023 ..... Var ious 1,856,321 [..ooeeeeiiiiie, 2,307,000 |...
59833C-AC-6 ......... MIDWEST CONNECTOR CAPIT  4.625% 04/01/29 ....ooeviiiiiiiiiiiiiiiiiiieeeniiiiicceeeiieneeeesiies | e [ond 02/17/2023 ..... Various 362,385 |. 393,000 |...
617446-81-2 ......... MORGAN STANLEY ~ 5.068% 01/25/24 ......oooimmiiiiiiiiiiiiicccieeeceeieee e | eeeeiiienees [end 01/30/2023 ..... BANK OF NEW YORK ... ..2,008,215 |. ..2,100,000 |...
64016N-AE-7 ......... NBLY 2023-1A A2 7.308% 01/30/53 ...vvveeiiiiuiiiiiiiiiiiiiiiieiiiiiiieeeiiiiieeeeesiiiieeeeeisiies | ceereniiieeees fooed 01/27/2023 ..... L P (TP PP PP PP TTTPP PP PP PPPPPN 19,600,000 J..oovveiieiiininnnns 20,000,000

03/09/2023 .....
01/20/2023
02/15/2023
02/14/2023
01/26/2023 .....
03/01/2023 .....
03/25/2023 .....
...... 02/08/2023 .....
...... 02/24/2023 .....
...... 02/07/2023 .....
...... 02/22/2023 .....
02/15/2023 .....
03/08/2023
01/30/2023

MORGAN STANLEY FIXED INC ....
J P MORGAN SEC ..
Various ...
DEUTSCHE BANK .
J P MORGAN SEC ..
Interest Capitalization
Interest Capitalization
JANE STREET EXECUTION SERVICES
NOMURA SECURITIES INTERNAT IONA

MORGAN STANLEY HI-YLD ..
WELLS FARGO ...
WELLS FARGO
J P MORGAN SEC

277,500 |
601,251 |.
9,999,365 |.

694,000 |...
2,600,000 |.

608,669 |...
.10,000,000 |
1,684,000 |.




L'¥03
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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
649521-EZ-2 ......... NEW YORK LIFE GLOBAL ~ 4.550% 01/28/33 ...eeeneeeeeeeeieeeeeenie e eeenne e e e eeene e e e eennn e eeeenn | cevvvnnininnnes Joennid 01/24/2023 ..... MORGAN STANLEY FIXED INC .... 1,695,891 |oeeeeieeiiiieeeeene 1,699,000 |... 1.A FE
66981X-AB-7 ......... AMSR Trust 20238FR1 2023-SFR1 B 4.000% 04/17/40 .....cevvvvnniiiiiiiiiiiiiiiiiieneevciniis [ eeenneeeeeeenn fod 02/22/2023 ..... DEUTSCHE BANK ... 22,234,046 |. ... 24,124,000 |...
678858-Bli-0 ......... OKLAHOMA GAS & ELECTRIC ~ 0.553% 05/26/23 .....ccevvuuiieeemieiaeeeeennieeeeeeneneeneeennnneeneeenne | cevvvnnniinnnns Jonnid 02/28/2023 ..... KEY BANC-MCDONALD .
69349A-AA-0 ......... PNC CAPITAL TRUST C = 5.532% 06/01/28 ...evvviiiiiiiiiiiiiiiiiiiniiiciiiin e eesvennineeeennnns | eeeeeenninneees fonnid 01/17/2023 ..... J P MORGAN SEC
713448-FS-2 ......... PEPSICO INC  4.450% 02/15/33 ...eeeeeiieeieeeeeeae e e eeeeeee e e eeennne e e e eeennn e e e eennnneeeeennnnnenees | oeeevnnniinnnns Jonnid 02/13/2023 ..... Various
758750-AE-3 ......... REGAL BELOIT  6.300% 02/15/30 ....vviiivvniniiiiiiiiiieiiiiineecccii e cenninessennnns | eeeeeennnineees fonnid 01/09/2023 ..... J P MORGAN SEC ..
78016E-2V-2 ......... ROYAL BANK OF CANADA  4.670% 07/29/24 ....cooveeeeeeeeeeeee e eeeee e eennnnees | cvvvviniiinnens [ennid 02/03/2023 ..... RBC/DAIN .
B4TTM-AA-2 ......... SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 ... 03/16/2023 ..... STIFEL NICHOLAS .... 300,000 |...
85172F-AM-1 ......... SPRINGLEAF FINANCE CORP  6.875% 03/15/25 02/22/2023 ..... GMP SECURITIES ..259,000 |...
88033G-DB-3 . ..| TENET HEALTHCARE ~ 5.125% 11/01/27 ... 01/20/2023 Tax Free Exchange . .. 349,000 |.
92556H-AD-9 ......... [ VIACOMCBS INC ~ 4.200% 05/19/32 .... 03/02/2023 Various ... 1,395,000 |.
928668-BJ-0 . .| VOLKSIAGEN GROUP AMERICA  0.875% 11/22/23 . 02/24/2023 STIFEL NICHOLAS . 1,000,000 |.
98421M-AA-4 XEROX HOLDINGS CORP  5.000% 08/15/25 02/10/2023 ..... SUMRIDGE PARTNERS ..
06367D-3U-7 BANK OF MONTREAL CHICAGO  5.370% 01/12/24 .... A. 01/12/2023 BANK of AMERICA SEC
380355-AD-9 . ..|GOEASY LTD  5.375% 12/01/24 .. A.. 03/10/2023 BMO CAPITAL MARKETS CORP .
17186H-AG-7 . .| CIMPRESS NV 7.000% 06/15/26 . D.. 02/01/2023 Tax Free Exchange .
19123\1-AD-5 COCA-COLA EUROPEAN PARTN  0.500% 05/05/23 . D.. 02/17/2023 TD SECURITIES
22535l-AE-7 CREDIT AGRICOLE LONDON ~ 3.750% 04/24/23 .... D.. 02/06/2023 CREDIT AGRICOLE SECURITIES ...
86565F-YF-3 . .| SUMITOMO MITSUI BANK NY  5.330% 01/18/24 D.. 01/18/2023 BANK of AMERICA SEC ..
92537V-AA-8 . .| TK ELEVATOR HOLDCO GMBH  7.625% 07/15/28 D.. 02/08/2023 BARCLAYS ....
948760-AA-4 WEIR GROUP PLC (THE)  2.200% 05/13/26 .... | IR IR 03/09/2023 ..... BARCLAYS ...
Y00130-RW-9 ......... ADANI PORTS AND SPECIAL  3.375% 07/24/24 | O MR 02/07/2023 ..... DEUTSCHE BANK ... iiiiiinii i ittt s s ittt e s s et e s s s e eaii s e s s e ee s e e s e e eanns s e s e sesnanseaeeeannns
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 165, 121,446
21869M-AA-5 ......... CORESTATES CAPTL 111 5.434% 02/15/27 ..evvviiiiiiiiiiiiiiiiiieccciin e ecevnineeeennnns | eeeeeenniineees fonnid 02/02/2023 ..... SEAPORT GROUP LLC 1,565,000 |...
302570-Al-6 ......... NEXTERA ENERGY ~ 6.821% 10/01/66 ...01/24/2023 ..... IMPERIAL CAPITAL LLC ... e 1,386,000 |...
302570-AX-4 ......... NEXTERA ENERGY ~ 6.991% 06/15/67 ...01/24/2023 ..... IMPERIAL CAPITAL LLC 540,225 |. ..630,000 |...
726503-AE-5 . ..|PLAINS ALL AMER PIPELINE LP  8.974% Perpet. 03/08/2023 MORGAN STANLEY FIXED INC . .. 338,470 |. 362,000 |.
151290-CA-9 ......... CEMEX SAB-SPONS ADR  5.125% 10/24/28 ......oiiiiivvnniiiiiiiiiiiiiiiiiiinieniininnneeeinnnneseeeens | Dovvvvvvnnnnnns Joonnd 03/20/2023 ..... GOLDMAN SACHS 486,668 ). ..561,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 4,017,515 4,494,000
2509999997. Total - Bonds - Part 3 203,984,695 210,432,514 601,207 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 203,984,695 210,432,514 601,207 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX XXX
037833-10-0 APPLE INC S. G. COWEN SECURITIES CORP. ..evvvuniiiirmuiniiiiiiiiie e e eeeiii e e s cenni e s s esna e s s eennan e s s nennn [oereernnnnnnnesennnnnns 4,241.000 |....
20030N-10-1 . ..| COMCAST CORP CL A .. S. G. COWEN SECURITIES CORP. .11,905.000 |.
21036P-10-8 . .| CONSTELLATION BRANDS COMMON . Various ... .. 5,560.000 |.
320209-10-9 . ..|FIRST FINANCIAL BANCORP ...... S. G. COWEN SECURITIES CORP. 144,374.000 |.
34964C-10-6 . .. | FORTUNE BRANDS HOME & SECURI COMMON Keefe Bruyette & Woods Eq . .10,621.000 |.
594918-10-4 . .. |MICROSOFT CORP ......... S. G. COWEN SECURITIES CORP. .. 4,807.000 |.
595112-10-3 ......... MICRON' TECHNOLOGY INC ..evvveeiiiiiiiieiiiiiieis i ernni s ssnnnnns s essnnnneneeens | cennnnneeennnns fonnnd 03/24/2023 ..... S. G. COWEN SECURITIES CORP. .. ....21,973.000 |....
61174X-10-9 ......... MONSTER BEVERAGE CORP .....eeeereueeeeeennnneeeeemnniaeeeemnnnneeeennnnneeeeennnnsseeennnnnneeeennnnns | convisnennennnn Jonnnd 03/28/2023 ..... Stock Dividend .. ....55,849.000 |....
70450Y-10-3 ......... PAYPAL HOLDINGS INC ...euuiiiirreiniiiiiiiie e e s e senniis s senni s snnnnn s sssnnnnnnss | cennnnneneennns founnd 03/15/2023 ..... T T R 5,556.000 |....
828806-10-9 ......... SIMON PROPERTY GRP LP REIT eeeieeeeeeeeeeeeeeenneeeeeeeee e e eeeeeneseeennnneeeeernnnnneneernnnnnes | cvnnninennennnn Jonnnd 02/21/2023 ..... S. G. COWEN SECURITIES CORP. .eeeeeeeeeennueeeeemnnee e e e eeenn e e e eeenne s e e eeenns s e e eennnaneeeennnn [oeeeemnnnnaneeeennnnnns 3,896.000 |....
898320-10-9 ......... TRUIST FINANCIAL CORP ...euviiiiiiiineeeiiiiis e e ceeii e e e eenii e e sesnn s e snsnna s e sesnnnnsessennns | cennnnneeeennns fovunnd 03/21/2023 ..... S. G. COWEN SECURITIES CORP. .. ....46,998.000 |....
902973-30-4 ......... U S BANCORP [ AT 03/20/2023 ..... Various ...71,194.000 |....
G1151C-10-1 ......... ACCENTURE PLC-CL A . e e Jeennnd 03/24/2023 ... S. G. COWEN SECURITIES CORP. 4,959.000 |.... 1,340,796 |.
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 15,297,746
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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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
#SIXTH-ST-R ......... SIXTH STREET LENDING PARTNERS .......eeevuuusseermnnnunaaerennnnnsaeeennnnnsaeennnnnseeeennnnnneeennnnnns | sessssseeseenes |oennns 03/21/2023 ..... PRIVATE PLACEMENT ... isiiiiieeieenneeeeineeesseeeenenassaernnnnaseernnnnaasseennnnnaseennnnnnsseennnnnns [seeennnnnnsseernnnnnns 51,148.000 [...oiiivinnnnanaennes 1,325,251 [oeeieennenieeinnnnnneernnnnnnnes ferernnnnnneeennnnnsneernnnnnneeee0 | civiiiiiiiiinnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,325,251 XXX XXX
5989999997. Total - Common Stocks - Part 3 16,622,997 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 16,622,997 XXX XXX
5999999999. Total - Preferred and Common Stocks 16,622,997 XXX XXX
6009999999 - Totals 220,607,692 XXX 601,207 XXX




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 4

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

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- 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
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ........ccoeeeee [ oennnn . 03/01/2023 . | Paydoun ... .0 . 0 . 12/20/2061 . [1.A ........
..36194S-PD-4 |GN GN AU4920  3.020% 09/15/41 ... O [P . 03/01/2023 . | Paydoun ... .0 . 0 . 09/15/2041 . [1.A ........
..36230U-YL-7 |G2 G2 759715  4.700% 10/20/61 ....cccevnnnnnnnn [eerennn . 03/01/2023 . | Paydoun ... .0 . 0 . 10/20/2061 . [1.A ........
..38373Y-62-2 | GNMA - CMO 2003-16 Z  5.679% 02/16/44 ...... |....... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/16/2044 . (1.A ........
..38378K-D0-9 |GNR 2013-46 10  0.871% 08/16/42 .......evvvvee [oerennn . 03/01/2023 . | Paydoun ... .0 . 0 . 08/16/2042 . [1.A ........
..38379U-CK-0 |GNR 2016-2 10 0.520% 04/16/57 .....evvvvvvvees [eeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 04/16/2057 . [1.A ........
..38379U-02-5 |GNR 2016-140 10  0.748% 05/16/58 .......cceuun [eerennn . 03/01/2023 . | Paydoun ... .. 7,998 |.... .0 . 0 . 05/16/2058 . [1.A ........
..38379U-TJ-5 |GNR 2016-72 10 0.771% 12/16/85 .....vvvvvvvnn [oeeennn . 03/01/2023 . | Paydoun ... ... 2,920 |.... .0 . 0 . 12/16/2085 . [1.A ........
..38379U-VS-2 |GNR 2016-85 10 1.041% 03/16/57 .....eevvvvven [eeeennn . 03/01/2023 . | Paydoun ... 1,991 .0 . 0 . 03/16/2057 . [1.A ........
..38379U-XP-6 |GNR 2016-98 10  0.864% 05/16/58 ..........evvn [oeeennn . 03/01/2023 . | Paydoun ... L. 2,974 ... .0 . .0 . . 05/16/2058 . [1.A ........
Redemption 100.0000
..690353-3C-9 |DFC AGENCY DEBENTURES ~ 4.640% 05/15/24 ..... |....... TR S O P N I K X R N 113,636 |........... 113,636 |........... 113,636 [ooevvvvernnnnns [V FUSURRRRR (VO [V ST (VN 0 . 06/15/2024 . [1.A ........
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 4.640% 01/20/35 ..... |....... . 01/20/2023 . ...46,800 |............46,800 |.... . 01/20/2035 . [1.A ........
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 4.570% 09/20/27 ..... |....... . 03/20/2023 . | .evvveiiininnnininiiiiiiiiiinn e e 21,4280 [ 21,428 |.........e. 21,428 |............ 21,428 |l 0 | (VO 0 | (VO [ SRR 21,428 [ (VO 0 | [V 246 |. 09/20/2027 . (1.A ........
..690353-4li-4 |DFC AGENCY DEBENTURES ~ 4.640% 06/20/27 ..... |....... . 03/20/2023 . | .evvreiinniinniininiiiiiiiiinn e e 66,667 [ 66,667 |............ 66,667 |............ 66,667 |......eevnnnns [V FUSURRRRR (VO 0 | (VO [ SRR 66,667 |......ovvvnnnns (VO 0 | [V 764 |. 06/20/2027 . (1.A ........
..690353-5A-1 |DFC AGENCY DEBENTURES ~ 4.640% 05/15/24 ..... |....... . 02/15/2023 . | .. 150,000 . 06/15/2024 . [1.A ........
..690363-17-8 |DFC  4.640% 05/15/24 ....cooevveeeeeeeeee [ TR P Y (1 N 76,923 |..coennnnn 76,923 |............ 76,923 | [V FUSURRRRR (VO 0 | (VN [ SRR 76,923 [oooiiiiiinnns (VO 0 | [V 847 |. 06/15/2024 . [1.A ........
..690353-X0-5 |DFC VRDN ~ 4.750% 07/15/25 ....evvvvvvvvvvnnnnnnn [eeneenn TR P Ry s I N PO 236,111 |........... 236,111 |........... 236,111 |l 0 | (VO 0 | (VO 0 e 236,111 . 07/15/2025 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  4.640% Redemption 100.0000
..90376P-BS-9 | 06/15/26 .ceovviiiiiiii [ . 02/15/2023 . .... 166,667 .... 166,667 |.......... 166,667 |.... ... 166,667 |.. . 05/15/2026 . [1.A ........
..912810-TD-0 |U S TREASURY  2.250% 02/15/52 03/09/2023 . |Various ... K ..2,162,000 ..1,686,067 |. ..920,427 |. .1,689,048 . 02/15/2052 . [1.A .
..912810-TE-8 |U S TREASURY  0.125% 02/15/52 ... 01/09/2023 . [CITIGROUP GLOBAL MKTS .. |. ..1,210,000 ..905,214 |. ..905,623 |. .906,855 . 02/15/2062 . [1.A .
..91282C-DM-0 |US TREASURY NOTES  0.500% 11/30/23 02/17/2023 . |Various ... ..8,655,000 ..8,376,681 |. .8,380,234 |. .8,412,9% . 11/30/2023 . [1.A .
..91282C-EZ-0 |US TREASURY NOTES  0.625% 07/15/32 . |. 01/19/2023 . | Various ..5,870,000 ..5,645,287 |. 0 . 5,645,489 . 07/15/2032 . [1.A .
..91282C-FV-8 |US TREASURY NOTES  4.125% 11/15/32 veeeeen |- 02/13/2023 . | Various .. 3,309,000 .. 3,464,484 |. 0| K . 3,464,387 . 11/15/2082 . [1.A .
..91282C-GK-1 |US TREASURY NOTES  1.125% 01/16/33 ........... [....... . 02/10/2023 . | Various ... ...... 6,890,126 |........ 7,015,000 |........ 6,927,131 [.... 0 0 e 182 [0 [ 182 0 6,927,283 |.. . 01/15/2033 . [1.A ........
..91282C-GM-7 |US TREASURY NOTES ~ 3.500% 02/15/33 ........... [......s . 03/07/2023 . | Various .......cceeevunnnnn foovernnnnnnnnnnnnnns foeens 6,176,518 |........ 6,415,000 |........ 6,289,829 |.... 0 e 0 [ 484 [0 484 0 6,290,313 |.. . 02/15/2083 . [1.A ........
..91282C-GN-5 |US TREASURY NOTES  4.625% 02/28/25 ........... [....... . 03/20/2023 . | GOLDMAN SACHS . e o 2,087,671 |........ 2,055,000 |........ 2,081,334 |.... 0 |0 e (144) [0 [ (44 0 2,081,190 |.. . 02/28/2025 . [1.A ........
MORGAN STANLEY FIXED INC
..91282C-GP-0 | US TREASURY NOTES  4.000% 02/29/28 ........... [....... . 03/09/2023 . | .uvvveriiiniiiiiiiiiiiiiiniies |oeiiiiiiieiieeieeees | 2,070,080 |........ 2,090,000 |........ 2,068,177 |.oooeeeeeeeenn 0 feeieieeeeeen O 62 0 i 62 [ 0 [ 2,068,239 |...evvvennnnes [ 1,841 [.......... 1,841 [oonnnnnns 2,272 |. 02/29/2028 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 38, 157,658 39,756,460 38,467,555 11,210,337 38,460,260 0 (302,601) (302,601) 111,287 XXX XXX
REPUBLIC OF CHILE SOVEREIGN  3.100% 05/07/41 MORGAN STANLEY FIXED INC
..168863-DS-4 .. |D..... . 03/10/2023 . ..209,869 |.......... 287,000 |... 276,582 |...........277,055 |[.... e 217,135 ). . (67,267) |....... (67,267) .. 3,139 |. 05/07/2041 . [1.F FE .
..831594-AG-1 |REPUBLIC OF SLOVENIA  5.250% 02/18/24 ....... D..... . 01/23/2023 . | TD SECLRITIES .... 1,995,000 |........ 2,000,000 |........ 2,260,000 |........2,042,642 |...............0 |ooeeeens (2,460) [evvveeenennnnn O fonnnnnns (2,460) [onnennnnnnnnnnn 0 s 2,040,182 |.. . (45,182) |....... (45,182) 45,792 |. 02/18/2024 . [1.F FE .
REPUBLIC OF POLAND SOVEREIGN ~ 5.750%
..857524-AE-2 | 11/16/32 wovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieaes D..... . 02/06/2023 . | JEFFERIES & CO ..vvvvvvnnn Jovveeeeeeieeeeeeenns |oveees 1,428,420 |........ 1,330,000 |........ 1,316,075 |........ 1,316,206 [...ccvneeeeee 0 Joeeeeeeenns 107 [ 0 Joeeeeeeens 107 | 0 fooeeennn 1,316,312 ..o 0 f...... 112,108 |....... 112,108 |............ 17,419 |. 11/16/2032 . [1.G FE ....
0309999999. Subtotal - Bonds - All Other Governments 3,633,289 3,617,000 3,852,657 3,635,902 0 (2,273) 0 (2,273) 0 3,633,629 0 (341) (341) 66,350 XXX XXX
Redemption 100.0000
..25477P-NF-8 |DCHFA 2014-A A 3.875% 06/15/45 .............. [....... . 03/15/2023 . | evvvvriiniinininniniiiniinins e | 14,989 |.eovveeens 14,989 |............ 14,989 |............ 14,989 |l [V (VO [V (VO [ R 14,989 |...oooeeienns (VR [V R [V 65 . 06/15/2045 . |1.B FE ....
..30316K-AE-1 |FRESB 2020-SB78 X1  1.132% 06/25/40 ......... [....... . 03/01/2023 . |Paydown .......cooeviiiiiins |oeeiiiiniii e [V (VI 19,112 |l 14,846 |............... [V RO (14,846) [.oevvvvrnnnnns 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%
. 3128HX-W7-6 108/15/42 oovvveveeieiieiiieieiieeeeeeeeeeeeeeees [ . 03/01/2023 . |Paydown ....oooeveeieeiiiees Joeveeieeieieiiieeees e, 16,646 |............ 16,646 |............ 17,298 ... 17,218 [vvvvnnnnees [V PO (572) |uvvvverrrnannns [V PO (572) |.vvvererrnnnns 0 Joeeeeeennn 16,646 |.....ovvveeeees [ 0l [ 83 |. 08/15/2042 . [1.A ........
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..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 ... . 03/01/2023 . | Paydoun ... ... 3,882 ....3,801 |.... .. (10) ). .0 . 0 .3,882 |.. 0 e . 07/01/2024 .
..3128PP-MJ-9 | FGLMC J10361  4.500% 07/01/24 ... . 03/01/2023 . | Paydoun ... ....2,910 ... 2,924 ... . (14)). .0 . 0 .2,910 |.. 0 . 07/01/2024 .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 ... . 03/01/2023 . | Paydoun ... ....1,975 ... 2,024 |.... ... (49) ). .0 . 0 .1,975 .. 0 . 06/01/2025 .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 ... . 03/01/2023 . | Paydoun ... ....5,048 ... (135) ] .0 . 0 .5,948 |.. 0 . 07/01/2025 .
..3128PT-UT-0 |FG J14194  3.000% 01/01/26 . 03/01/2023 . | Paydoun ... ....9,173 .0 . 0 ..9,173 |.. 0 . 01/01/2026 .
..31336A-UL-0 |FG FG G60587  4.000% 02/01/46 ... . 03/01/2023 . | Paydoun ... ...53,733 .56,575 |.... .0 . 0 0 . 02/01/2046 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 .. . 03/01/2023 . | Paydoun ... 202,027 220,832 |.... .0 . 0 0 . 01/25/2042 .
..3136A7-HR-6 |FNR 2012-67 HW  4.500% 07/25/27 ... . 03/01/2023 . | Paydoun ... .. 866,008 .0 . 0 0 . 07/25/2027 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2032 .
..3136AG-HI-5 |FNR 2013-94 CZ  3.500% 09/25/43 . 03/01/2023 . |Paydown 0 0| 0| . 09/25/2043 .
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 03/01/2023 . |Paydown 0 0| 0| . 01/25/2044 .
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 03/01/2023 . |Paydown 0 0| 0| . 10/01/2035 .
..3137AB-YF-2 |FHR FHR 3870 WB  4.000% 06/15/31 .....cevvveee [oernnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 06/15/2031 .
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 .....cvvvvvvvvvens [eeeennn . 03/01/2023 . | Paydoun ... .0 . . 0 0 . 07/15/2042 .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 .......cccce [oeeennn . 03/01/2023 . | Paydoun ... .0 . 82 ) 0 0 . 05/15/2044 .
..3137BM-7D-2 | FHUS FHMS K051 X1~ 0.502% 09/25/25 .........eu [eeennn . 03/01/2023 . | Paydoun ... 0 el (18,832) ... 0 0 . 09/25/2025 .
..3137BV-ZA-7 |FHUS FHMS K063 X1 ~ 0.282% 01/25/27 .......... [....... . 03/01/2023 . | Paydoun ... .0 |....... (16,873) |... 0 0 . 01/25/2027 .
.. 3137FM-UB-3 | FHUS K735 X1 0.957% 05/25/26 ......cevvveveees [eeennn . 03/01/2023 . | Paydoun ... 20 el (13,857) ... 0 0 . 056/25/2026 .
L3187FU-ZE-7 |FHR K111 X1 1.571% 05/25/30 ooooeeeeeeeeeeees [ . 03/01/2023 . | Paydoun ... 0 el (1,428) ... 0 0 . 05/25/2030 .
..31384Q-PN-7 |FNMA FN 530629  3.192% 04/01/30 ...........c.. [eennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2030 .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 03/01/2023 . |Paydown 0 0| 0| . 01/01/2027 .
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 ... 03/01/2023 . |Paydown 0 0| 0| . 09/01/2032 .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 03/01/2023 . |Paydown 0 0| 0| . 09/01/2043 .
..3138EP-YZ-1 |FN FN AL7027  3.660% 06/01/45 ... . |. 03/01/2023 . | Paydown 0 0| 0| . 06/01/2045 .
..3138L4-GJ-6 |FNMA FN AM3800  2.760% 08/01/23 . |- 03/01/2023 . | Paydown 0 0| 0| . 08/01/2023 .
..3138MR-Y8-8 |FN FN AQ9734  3.500% 01/01/33 ....oovvvvrieenns [oeennn . 03/01/2023 . | Paydoun ... .0 . .0 . .0 . . 01/01/2033 .
FAMA AW4186 FN AW4186
L 3138XT-UL-7 | 06/01/44 oo [ . 03/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2044 . [1.A ........
..31302J-TL-3 |FNR 2003-20 MZ ~ 5.750% 03/25/33 ....cccccee [eeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2083 . [1.A ........
..31393B-FN-0 |FNR 2003-33 AH  4.000% 05/25/33 .......evvvvuns [oeeennn . 03/01/2023 . | Paydoun ... . .0 . 0 0 . 06/25/2033 . [1.A ........
..31393E-L0-0 |FNW 2003-W12 2A6  5.000% 06/25/43 ............ [....... . 03/01/2023 . | Paydoun ... ... 305 | .0 . .. 305 |... 0 0 . 06/25/2043 . [1.A ........
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 ............ [....... . 03/01/2023 . | Paydoun ... ... (1,5837) ] 0 e (1,837) ). 0 0 . 11/25/2033 . [1.A ........
.. 31303U-AK-9 | FNW 2003-W17 1A7 ~ 5.750% 08/25/33 . . |- 03/01/2023 . |Paydoun ... 0 e (1,338) ... 0 0 . 08/25/2083 . [1.A ........
..31394R-Vi-6 | FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 .. . |- 03/01/2023 . | Paydoun ... 0 e 1,779 0 0 . 03/15/2034 . [1.A ........
..31397N-LM-5 |FNR 2009-11 NB 5.000% 03/25/29 . 03/01/2023 . |Paydown 0 . (420) 0| 0| . 03/25/2029 . [1.A .
..31398F-DP-3 | FNR 2009-85 BC ~ 4.500% 10/25/24 . 03/01/2023 . |Paydown 0 0| 0| . 10/25/2024 . (1.A .
..31398F-XA-4 | FNR 2009-95 BY ~ 4.000% 11/25/24 . 03/01/2023 . |Paydown 0 0| 0| . 11/25/2024 . [1.A .
..31398J-MR-1 |FHR FHR 3573 JB  4.500% 09/15/24 ............. [..eeees . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2024 . (1.A ........
..31398J-RE-5 |FHR FHR 3579 MB  4.500% 09/15/24 .........ccoe [oeeenn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2024 . [1.A ........
..31398K-JP-6 |FHR FHR 3584 MY ~ 4.000% 10/15/24 ............. [..cees . 03/01/2023 . | Paydoun ... .0 . 0 0 . 10/15/2024 . [1.A ........
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .....evvvvnnn [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 01/15/2025 . [1.A ........
..31308M-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .......eevvvvven [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2025 . [1.A ........
..31398N-HK-3 |FNR 2010-100 DB~ 4.500% 09/25/25 .........cco. [eennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2025 . [1.A ........
..31398V-4P-8 |FHR FHR 3643 DB 4.500% 03/15/25 .......ccevvs [oennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2025 . [1.A ........
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 ........ccee [erennnn . 03/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2025 . [1.A ........
..31398W-Y7-3 |FHR FHR 3652 DC  4.500% 04/15/25 ............. [....... . 03/01/2023 . | Paydoun ... 0. .0 . 0. . 04/15/2025 . [1.A ........
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..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 . 03/01/2023 . | Paydoun ... ) I S 0 ..314 ) 0 e . 08/01/2033 . [1.A ........
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 ... . 03/01/2023 . | Paydoun ... .2,022 |.... 0 .1,928 |.. 0 . 10/01/2048 . [1.A ........
..3140JG-AM-7 | FN FN BNOO11 ~ 4.000% 08/01/48 ... . 03/01/2023 . | Paydoun ... ....2,504 |.... 0 .2,384 |.. 0 . 08/01/2048 . [1.A ........
..3140JG-WT-8 |FN FN BNOB57 ~ 4.000% 09/01/48 .....ccceennnnnn [oeennn . 03/01/2023 . | Paydoun ... ....5,869 |.... 0 .5,810 |.. 0 . 09/01/2048 . [1.A ........
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 .....oovvvvveeees [errnnn . 03/01/2023 . | Paydoun ... ... 7,483 |.... 0 .7,250 |.. 0 . 01/01/2038 . [1.A ........
.. 31414M-40-3 | FNMA FN 970737 5.000% 11/01/23 ..oovvvvvnnnnn [oeeennn . 03/01/2023 . | Paydoun ... ....5,104 |.... 0 .5,079 |.. 0 . 1170172023 . [1.A ........
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 ........ceevue [oreennn . 03/01/2023 . | Paydoun ... ...49,5% |.... 0 ..49,903 |.. 0 . 01/01/2026 . [1.A ........
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 ....evvvvvvvnunnn [ereenn . 03/01/2023 . | Paydoun ... ... 19,213 |.... 0 0 . 08/01/2032 . [1.A ........
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 .....evvvrvrnnnnn [erreenn . 03/01/2023 . | Paydoun ... 0 0 . 07/01/2033 . [1.A ........
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 03/01/2023 . |Paydown 0| 0| . 01/01/2025 . [1.A .
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 03/01/2023 . |Paydown 0| 0| . 08/01/2024 . [1.A .
..31417Y-V4-6 | FNMA FN MA0B34  4.500% 01/01/31 03/01/2023 . |Paydown 0| 0| . 01/01/2031 . [1.A .
..31418A-IID-6 |FN FN MA1543  3.500% 08/01/33 .....cevvvvvvvnnn [ereenn . 03/01/2023 . | Paydoun ... 0 0 . 08/01/2033 . [1.A ........
..31418D-4X-7 |FNCL 4 N MA4437 ~ 2.000% 10/01/51 ....coovveees [oennnn . 03/01/2023 . | Paydoun ... 0 0 . 1070172051 . [1.A ........
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 .............. [..eces . 03/01/2023 . | Paydoun ... .0 . .0 . . 12/01/2025 . [1.A ........
..31419K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ...evvvvvvnnnn [oeeennn . 03/01/2023 . | Paydown 0 0 . 11/01/2025 . [1.A ........
Redemption
..604160-GK-4 |MN HSG FIN AGY  2.730% 08/01/46 ......ccoovunn [oeeennn . 03/03/2023 . | .. . 08/01/2046 . [1.A FE .
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
..62630W-EL-7 15.020% 09/01/30 ...evvvvvvrviiiiiiiiiiiiiiiiiiiiiins oo . 03/02/2023 . | .evvvviiiinnnniniiiiiiininiinn feeeeeeeeeeeeeeeeeens e 1,400,000 | 1,400,000 |........ 1,400,000 |........ 1,400,000 |............... [V FUSURRRRR (VO 0 | (VN 0 fnns 1,400,000 |....evvvvvnnnns (VN 0 . 09/01/2030 . 1.F FE .
..677377-2P-7 |OHIO HSG FIN ~ 2.650% 11/01/41 ..oovvvvvvvinnnns [ oeennn . 03/03/2023 . | .evvveriinnnnnniniiiiiiniiienn e e 65,0000 [, 65,000 |............ 65,000 |.....ceeeens 65,000 |..eevvvrrnnnnns [V FUSURRRRR (VO 0 | (VN [ SRR 65,000 |..ooorenenenns (VO 0 . 11/01/2041 . (1.A FE ...
Redemption 100.0000
..67756Q-NP-8 | OHIO ST HSG FIN AGY ~ 2.700% 03/01/36 ........ [....... . 03/03/2023 . | .. U R R 116,070 |.......... 116,070 |[.......... 116,070 |.......... 116,070 [...evvennnnnnes [V FUSURRRRR (VO 0 | (VN 0 eeeennn 116,070 [...evvvvvnnnnns (VO 0 . 03/01/2036 . [1.A FE ....
Redemption 100.0000
..67756Q-NS-2 [OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 ........ |eeenens . 03/03/2023 . | .eueieieiiiiieeeeeniineeees i feeen 98,554 |............ 98,554 |..eoeveenns 98,554 [....vennnen 98,554 [o.ovviiinnnnnne [V FUSURRRRR (VO 0 | (VN [ SRR 98,554 [...ccceiiinnns (VO 0 . 09/01/2037 . [1.A FE ....
TEXAS ST DEPT HSG REV SINGLE FAMILY HSG Redenption 100.0000
..88275F-PA-1 [3.100% 09/01/47 ..evvviiiiiiiiiiiiiiiiiieecciin | s . 03/03/2023 . | .eueieieiiiiieeeeeniineeees i feeen 30,441 ... 30,441 |.........e. 30,403 |............ 30,407 |ooeeeeeenns 0 e FC T IO 0 s FC T IO [ SRR 30,441 [ (VO 0 . 09/01/2047 . (1.B FE ....
Redemption 100.0000
..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 ........eevvn [oeennn . 03/01/2023 . . 10/25/2043 . [1.A FE ....
..92812U-04-3 | VASHSG 2014-A A 3.500% 10/25/37 ..........oe. [oeennnn . 01/15/2023 . | Paydoun ... . 10/25/2087 . (1.A FE ....
Redemption 100.0000
..92812U-04-3 | VASHSG 2014-A A 3.500% 10/25/37 ..........oe. [oeennnn . 03/29/2023 . . 10/25/2087 . (1.A FE ....
..928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 [ . 03/01/2023 . | Various ... . 06/25/2042 . (1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250% Redenption 100.0000
L O2813T-EE-6 [08/25/42 . ovvvvvniiiiiiiiiiiiiiiiiiinnniciiiinnes | eeeees . 03/01/2023 . | uvveeiiiiiiiiiiiiiiiiiiiiiins e | 5,09 |erenns 5,09 [.ccoenne. 5,00 [.ccoeunnnne 5,00 [.ocoiinnnnns 0 Joeeeeeeeieenn [ 0 Joeeeeeeieeenn [ 0 Joeeeeeeeennn 5,09 |.oeeiiiinnnn [ 0 . 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,904,966 4,987,944 0 (83,750) 0 4,904,966 0 0 XXX XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 . |- 03/01/2023 . | Paydoun ... ... 708 ....616 |.... .0 . 0 ....708 |.. 0 . 05/25/2033 . [1.A FM .
..00217L-AA-0 | AREIT 2019-CRE3 A  5.944% 00/14/36 03/14/2023 . |Paydown .. 104,898 0 0| .104,8%8 0| . 09/14/2036 . [1.A FE .
..006346-AS-9 | ADMSO 2018-1 A 4.810% 11/15/48 ... 03/15/2023 . |Paydown 63,722 0 0| 0| . 11/15/2048 . [1.F FE .
..008414-AB-0 | ABMT 2013-1 B1  3.556% 07/25/43 ........cceeee [errnnn . 03/01/2023 . | Paydoun ... ... 94,801 .0 . 0 0 . 07/25/2043 . [1.A ........
..00841X-AN-0 | ABMT 2015-2 A13  3.500% 03/25/45 .........cee. [oennnn . 03/01/2023 . | Paydoun ... ... 49,283 .0 . 0 0 . 03/25/2045 . [1.A ........
..00842A-AU-3 | ABMT 2015-4 A19  3.500% 06/25/45 ............. [....... . 03/01/2023 . | Paydoun ... ... 10,402 .0 . 0 0 . 06/25/2045 . [1.A ........
..00842A-CB-3 | ABMT 2015-4 B1  3.515% 06/25/45 .............. [....... . 03/01/2023 . | Paydoun ... ... 84,402 .0 . 0 0 . 06/25/2045 . [1.A ........
..00842E-AS-0 | ABMT 2016-2 B1 ~ 3.762% 03/25/46 .........cevvn [orrenn . 03/01/2023 . | Paydoun ... eeeeee... 30,486 .0 . .0 . .0 . . 03/25/2046 . [1.A ........
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 ........ [....... . 03/01/2023 . |Paydown ....oooveveeiieeeens Joeeeieieieiiieiieees e 3,481 O feee 870 o0 v 3,481 i 0 i, 0 . 09/25/2037 . [1.A FM .
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Redemption 100.0000
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... |....... L 01/15/2023 . | evvviniiiiiiiiiiiiiniiiiiiins e | 130,191 [o....eeeee. 130,191 |........... 129,672 |........... 129,963 0 0 Jooeeeeenn 130,191 |0 s 0 . 01/15/2028 . [2.A FE ....

..02660T-ER-0 | AHIl 2005-2 5A1  5.064% 09/25/35 .....ocvvveere | oenvnen . 03/01/2023 . | Paydown ... ... 504 ....504 L4682 ... 7 0] 0 | .0 | . 09/25/2035 . [1.A FM ...

..026650-AA-3 | AHAR 2014-SFR2 A 3.786% 10/17/36 . 03/01/2023 . | Paydown 33,575 33,575 33,423 |. 33,406 |. 0 0 0 . 10/17/2036 . [1.A FE ...

..02666A-AA-6 | AHAR 2015-SFRT A 3.467% 04/17/52 . 03/01/2023 . | Paydoun 30,924 30,924 30,797 |. 30,783 |. 0 0 0 . 04/17/2052 . [1.A FE ...

..02666A-AG-3 | AHAR 2015-SFR1 XS  0.000% 04/17/52 03/01/2023 . | Paydown 0 .0 0 0 0 0 .0 0 . 04/17/2052 . [6. * .......

..02666B-AA-4 | AHAR 2015-SFR2 A 3.732% 10/17/52 03/01/2023 . | Paydown ..8,799 .8,799 .8,5% |. .8,621 |. 0 0 .8,799 0 . 10/17/2052 . [1.A FE ...

..030270-AJ-1 | AVETOW ~ 3.070% 03/15/23 ........ 03/15/2023 . [ Various 14,485,000 14,485,000 14,323,114 |....... 14,465,964 |. 0 .0 |...... 14,485,000 0| . 03/15/2023 . |1.A FE ...

..035287-AG-6 | ANIXTER INC  5.500% 03/01/23 ...cvvveererrs | oo . 03/01/2023 . [Maturity .oovoveveveverees foerereeeeereieiies o 5,000,000 |[........ 5,000,000 |....... 5,000,000 |........5,000,000 |.... 0 o0 o0 o 5,000,000 |.. .0 | . 03/01/2023 . [3.C FE ...

..038779-AB-0 | ARBYS 2020-1A A2 3.237% 07/30/50 ...vevevves | vernen . 01/30/2023 . | Paydown ... ... 12,500 0] .0 | . 07/30/2050 . [2.C FE ...

..05574L-FY-9 |BNP PARIBAS  3.250% 03/03/23 IO P . 03/03/2023 . |Maturity . o «. |-+.... 1,000,000 0 0 . 03/03/2023 . [1.D FE ....

..05604F-AA-3 |BIAY 2013-1515 A1 2.809% 03/10/33 ...ovevere | verne . 03/01/2023 . [Paydoun vveveverevrvrinns [oereeeririiiiiees [reeens 124,222 0 0 . 03/10/2033 . |1.A ........
BIMO 2022-C1 Mort2022C1 st 2022-C1 XA

..05600M-CE-3 | 0.486% 02/17/55 ....vvvevereneeiirirerisnenenens | verenn . 03/01/2023 . | Paydown 0 |oeeeeres (8,138) o0 [ 0 . 02/17/2085 . [1.A FE ...

..05046X-GP-2 |BAFC 2004-3 1A1  5.500% 10/25/34 ....ocvveves | envnes . 03/01/2023 . | Paydown ... 0 ....454 . . 10/25/2034 . [1.A F ...

..05046X-86-1 |BAFC 2005-7 3A1  5.750% 11/25/35 .vovvvrvrrs | verene . 03/01/2023 . | Paydown ... 0] .3,582 |.. . 11/25/2035 . [1.A F ...

..05051F-AG-9 |BAFC 2007-1 TAS ~ 6.590% 01/25/37 w..vvvvns | eeniees . 03/01/2023 . | Paydown 0] ...3,766 |.. . 01/25/2037 . [4.A FM ...

..080516-FH-7 |BANK OF AMERICA CORP  4.200% 08/26/24 . 01/05/2023 . US BANCORP 2,000,000 ot | (L1 PO .1,999,719 . 08/26/2024 . [2.A FE ...

..0B054A-AV-1 | BACM 2015-UBS7 ASB  3.429% 09/15/48 ... . 03/01/2023 . | Paydown ... 471,486 ...(2,335) . 0 o (2,335) ... . 00/15/2048 . [1.A ........
Bank nBNK43 2022-BNK43 XA

..065410-BV-6 | 08/15/55 ...vevveverereieienesiereseeeeseeieneiens [ eeeenes . 03/01/2023 . {Paydonn ..o.eeveveeveeeiens |oevieierieenieens [eeeieesieieens (U (| IO 7,386 [ooverieinnne 7,184 [ [(J A (7,184) [evoverene [ (7,184) [evervren (U1 0 . 08/15/2055 . [1.A FE ...
BASIN ELECTRIC PRIVATE PLACEVENT ~ 2.720% Redempt ion 100.0000

L 070101-G8-1 | 02/15/42 ..o | oo . 02/16/2023 . .. 231,437 231,437 231,437 |...........231,437 |.... ....231,437 |.. . 02/15/2042 . [1.F ........

..096630-AD-0 | BOARDWALK PIPELINES LLC ~ 4.950% 12/15/24 ... | ....... . 01/19/2023 . [BARCLAYS .. . . 4,971,050 5,000,000 ..5,223,150 [........5,054,615 |.... .5,052,722 |.. . 12/15/2024 . |2.C FE ...

JANE STREET EXECUTION

..096630-AG-3 | BOARDWALK PIPELINES LLC ~ 4.800% 05/03/29 ... | ....... . 02/15/2023 . [SERVICES ..vvvevereirins [eerereereriririenes [rrenenens 289,800 |.ovennnnnn 302,000 | 349,813 |ovueevenen. 342,016 |vvevrennne [(J A (781) ferveerienes (U P (781) frveerienes [(J A 341,235 . 05/03/2029 . [2.C FE ...
Brean Asset Back2021RU2 ities 2021-RU2 A

. 10638M-AA-8 | 1.750% 10/25/61 ..vvvereeeiiierereneneeeies | oo . 02/25/2023 . [Paydoun vvevevenereirinns [oereeieiiiiieen [reens 120,082 [.vveee 120,082 [.......... 117,791 (U A 120,082 . 10/25/2061 . |1.A FE ...
Cascade Funding 2022HB8 Trust 2022-HB8 A

L A25260-AA-T | 3.750% 04/25/25 ..evveveeereeieieeeieieieneiens | oo . 03/25/2023 . [Paydoun .vevevereveirinns [oereeiriiiiiieen [reene 764,703 |..ovonene.. 764,703 |........ 749,558 (U AR 764,703 . 04/25/2025 . |1.A FE ...
Cascade Funding 2023HB11 Trust 2023-HB11 A

L A2530K-AA-7 |4.000% 02/25/37 oevrvvvererereneeseresnsienens | oo . 03/25/2023 . |Paydown ... e 47,416 .. 417,416 |... 396,001 |.... .0 | 417,416 |.. . 02/25/2037 .

.. 125310-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 03/01/2023 . | Paydown . .. 110,872 . 110,872 114,193 |. 0 110,872 . 01/10/2048 .

.. 12543P-A0-6 | CHHL 2006-21 A15  6.000% 02/25/37 ............ 03/01/2023 . | Paydown 0 . 02/25/2037 .

.. 125028-Al-6 | CNH INDUSTRIAL CAPITAL L 1.450% 07/15/26 . |....... . 01/17/2023 . [Various ... 0 | . 07/15/2026 .

. 12502L-BK-7 | COMM 2014-CR20 XA ~ 0.943% 11/10/47 .oveverrs | venvne . 03/01/2023 . | Paydown ... .0 | . 11/10/2047 .

.. 12503F-BB-9 | COMM 2015-LC21 ASB ~ 3.421% 07/10/48 ......... |....... . 03/01/2023 . | Paydown ... 0 | . 07/10/2048 .

.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 ....cvcve | envne. . 03/01/2023 . | Paydown ... .0 | . 08/10/2048 .

.. 12628K-AF-9 | CSAB 2006-3 A3A  5.950% 11/25/36 I P . 03/01/2023 . | Paydown ... 0 | . 11/25/2036 .

.. 126300-AN-4 | COMM 2014-CR14 ASB  3.743% 02/10/47 .cecvev | venvne . 03/01/2023 . | Paydown ... .0 | . 02/10/2047 .

. 12647P-AF-5 | CSNC 2013-7 A5 3.000% 08/25/43 ...vvvevevers | eenvnes . 03/01/2023 . | Paydoun ... 0 | . 08/25/2043 .

. 12649K-AL-1 | CSMC 2015-WINT A7~ 3.000% 12/25/44 ....cooveve | cenene . 03/01/2023 . | Paydown ... .0 | . 12/25/2044 .

. 12649-AU-1 | CSVMC 2015-WINT B1  3.772% 12/25/44 03/01/2023 . | Paydoun 0 . 12/25/2044 .

. 12649N-AS-0 | CSC 2015-1 BY  3.906% 01/25/45 . 03/01/2023 . | Paydown 0 . 01/25/2045 .

.. 12653T-BII-0 | CSNC 2018-J1 B2 3.590% 02/25/48 03/01/2023 . | Paydoun 0 . 02/25/2048 .

.. 12654P-AE-8 | CSVC 2018-RPLO A 3.850% 09/25/57 . .| 03/01/2023 . | Paydown 0 . 09/25/2057 .

Redemption .
.. 12665U-AA-2 | CVS PASS-THROUGH TRUST _ 4.704% 01/10/36 .... |....... . 03/10/2023 . [ .eveeiieiiiiiiiieeeeii . . 590 e 49,590 [oeeviiiinnns [ [\ P [ 0 |oviiiiiinnns 0 fooeeeenne 49,590 [ceeeriinnnn. [\ PP 0l [ 389 |. 01/10/2036 . [2.B FE ....
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..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ........ [....... . 03/01/2023 . | Paydoun ... .. 4,244 L..3,207 ... .0 . 0 4,138 |.. 0 e ....37 |. 10/25/2035 . [1.A FM ....
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 06/25/35 ........ [....... . 03/01/2023 . | Paydoun ... ... 7,166 .. 71,166 |.... .0 . 0 7,166 .. 0 ....75 |. 06/25/2035 . [4.B FM ....
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 ........ [....... . 03/01/2023 . | Paydoun ... ... 13,400 L9772 .. .0 . 0 .. 12,632 |.. 0 ....94 |. 08/25/2035 . [1.A FM ....
.. 12668A-MH-5 | CWALT 2005-49CB A3 5.500% 11/25/35 ......... [....... . 03/01/2023 . | Paydoun ... . 13,571 | .0 . 0 .. 17,675 |.. 0 ...146 |. 11/25/2035 . [1.A FM ....
..12668A-Nli-1 | CWALT 2005-54CB 1A4 ~ 5.500% 11/25/35 ........ [....... . 03/01/2023 . | Paydoun ... .2,812 |.... .0 . 0 . 4,663 |.. 0 . 11/25/2035 . [1.A FM ...
.. 126694-JX-7 | CWHL 2005-24 A7~ 5.500% 11/25/36 ......vvvnn [oeeennn . 03/01/2023 . | Paydoun . ...o48 ... .0 . .0 . .0 . . 11/25/2035 . [1.A FM ...

100.0000]

Redemption

..12695%-AA-3 | CVS HEALTH PP 3.416% 10/10/38 ....oooeevuniis | eeens . 03/01/2023 . 56,725 56,725 |.... .0 . . 10/10/2038 .
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 . PR IO . 03/01/2023 . |Paydoun ... ... 452 PR} ) .0 | . 02/18/2035 .
.. 15189U-AN-0 | CENTERPOINT ~ 5.471% 03/02/23 ...ccoveuvrriinans | eeeeans . 03/02/2023 . Maturity . 1,914,000 .1,914,000 |.... .0 . . . . 03/02/2023 .
..161175-BA-1 | CHARTER COMM OPT LLC/CAP  6.484% 10/23/45 .. | ....... . 02/02/2023 . [ GOLDMAN SACHS . R 442,000 ..563,482 |.... .0 | ....563,170 |.. . 10/23/2045 .
..171484-AE-8 | CHURCHILL DOWNS INC ~ 4.750% 01/15/28 ........ |..eeeen . 02/22/2023 . [MORGAN STANLEY HI-YLD .. [.... .... 318,000 ..325,634 |.... .0 . ....325,284 |.. . 01/15/2028 .
.. 172067-JP-7 |CITIGROUP  3.300% 04/27/25 ......oovvveeeniiies | eeeen . 01/12/2023 . [TD SECURITIES ............ .2,398,652 |.... .0 |. .2,398,861 |.. . 04/27/2025 .
..172967-MX-6 | CITIGROUP  0.981% 05/01/25 ..ooeovuviriiiiaiiiis | eeeens . 01/17/2023 . [ TD SECURITIES . .1,802,000 |.... K .0 . .1,802,000 |.. . 05/01/2025 .
..173100-AR-9 | CMSI 2006-6 B1  6.000% 11/25/36 ... . |- 03/01/2023 . [Paydown ....3,612 |.... ... (8,612)|. .0 | . 11/25/2036 .
.. 17312H-AE-9 | CRMSI 2007-2 A5 4.988% 06/25/37 - |- 03/01/2023 . [Paydown ... 22,332 ... 227 | .0 . . 06/25/2037 .
.. 17821J-AE-4 | CGMT 2013-GC15 AAB  3.942% 09/10/46 . 03/01/2023 . | Paydoun 54,745 |. 0 . 09/10/2046 .
.. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . 03/01/2023 . | Paydoun 18,539 |. 0 . 06/25/2044 .
..17324D-BA-1 | CGOMT 2015-P1 XA 0.705% 09/15/48 . 03/01/2023 . | Paydoun .3, 116 |. 0 . 09/15/2048 .
.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 .......coeees | eeennn . 01/25/2023 . |Paydown ... ..12,500 |.... .0 . . 04/25/2047 .

CoreVest America20182 e Ltd 2018-2 A
L. 218720-AA-0 |4.026% 11/15/52 ...oooiviiiiiiiiiiiiiieecciiiiees [ eeeees . 03/01/2023 . |Paydoun
CoreVest America20221 e Ltd 2022-1 A
L.21873E-AA-7 | 4.744% 06/17/55 ..ooonviiiiieiiiiiiieeecciiiiees [ eeeees . 03/01/2023 . [Paydown .......ceeeeeennnns
..222070-AG-9 | COTY  4.750% 01/15/29 ...ooeeiiiiiiiiieiiiciins | eeeeens . 02/22/2023 . [J P MORGAN SEC
..22540A-BT-4 | CSFB 1997-1R M5  7.454% 09/30/24 ............ | .eeeenn . 01/01/2023 . | Paydoun
Redemption 0.039

o

........ 3,767,242 |0 [ 47,983 i, . 11/15/2052 . |1.A FE ...

. 06/17/2085 . |1.A FE ...
. 01/15/2029 . |3.C FE ....
. 09/30/2024 . |1.D FM ....

. 09/30/2024 . [1.A FM ...
. 06/25/2033 . |[1.E FM ...

..22540A-BT-4 | CSFB 1997-1R M5  7.454% 09/30/24 ...
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 ....

....... . 01/26/2023 .

....... . 03/01/2023 . | Paydown ...
Redemption 100.0000

..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 ......cceevveee | wveennn . 03/15/2023 . [ .eveeiiiiiiiiiie e
..233046-AF-8 | DNKN 2017-1A A211  4.030% 11/20/47 .. . |- 02/20/2023 . [Paydoun ...
..233046-AK-7 | DNKN 2019-1A A211  4.021% 05/20/49 02/20/2023 . | Paydoun
..233046-A0-4 | DNKN 2021-1A A2I1  2.493% 11/20/61 .. 02/20/2023 . | Paydoun ...

..233851-Bli-3 | DAIMLER FINANCE NA LLC ~ 3.300% 05/19/25 ... . 03/15/2023 . [ TD SECURITIES .
Deephaven Reside20222  rtgage 2022-2 A1
.. 24380X-AA-5 |4.300% 03/25/67 ......ceevveeieeiiiiieeeeeiiiees | eeeeas . 03/01/2023 . [Paydomn .....ccceeveeeeiiiie foeeeeiiiiiieeeiis [ 748 ..o 48 | V() 201 |0 e 1547 , , . 03/25/2067 . |1.A FE ....

..251510-FX-6 |DBALT 2005-4 A6 5.300% 09/25/35 .......cccees | eeeeenn . 03/01/2023 . |Paydown ... . 09/25/2035 . [1.A FM ...
..25151E-AD-5 |DBALT 2006-AB3 A4  6.423% 07/25/36 .. PR IO . 03/01/2023 . |Paydoun ... . 07/25/2036 . |[1.A FM ...
..257375-AE-5 | DOMINION GAS HLDGS LLC ~ 3.550% 11/01/23 .... |....... . 03/30/2023 . [TD SECURITIES .... . 11/01/2023 . |2.A FE ....
..25746U-DC-0 | DOMINION RESOURCES ~ 2.450% 01/15/23 .......... | .eeeees . 01/15/2023 . [Maturity . 01/15/2023 . |2.B FE ....
..20755T-AE-0 | DPABS 2015-1A A2I1  4.474% 10/25/45 ......... |.eeeeen . 01/25/2023 . |Paydown ... . 10/25/2045 . |2.A FE ....
..25755T-AH-3 | DPABS 2017-1A A23  4.118% 07/25/47 .......... |....... . 01/25/2023 . |Paydoun ... . 07/25/2047 . |2.A FE ....
..25755T-AJ-9 | DPABS 2018-1A A21  4.116% 07/25/48 .......... |.eeeeen . 01/25/2023 . |Paydown ... . 07/25/2048 . |2.A FE ....
..25755T-AL-4 | DPABS 2019-1A A2  3.668% 10/25/49 . 01/25/2023 . | Paydoun . 10/25/2049 . |2.A FE ....
..26208L-AD-0 | HONK 2019-1A A2~ 4.641% 04/20/49 .. 01/20/2023 . | Paydoun . 04/20/2049 . |2.C FE ....
..26209X-AA-9 | HONK 2020-1A A2 3.786% 07/20/50 . 01/20/2023 . [Paydoun ... . 07/20/2050 . |2.C FE ....

. 05/15/2034 . |1.D PL ....
. 11/20/2047 . |2.B FE ....
. 05/20/2049 . |2.B FE ....
. 11/20/2051 . |2.B FE ....
. 05/19/2025 . |1.G FE ...

999,890 |....

........ 1,000,000 .
1,499,383 |....

........ 1,500,000

Ccoocoocooooo oo
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..26209X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/51 . 01/20/2023 . |Paydoun ......coooeeeiiiiins v e 1,250 |... ... 1,250 ...1,278 ... .0 . 0 ...1,250 |.. . 01/20/2051 . [2.C FE ....
..26200X-AD-3 |HONK 2021-1A A2~ 2.791% 10/20/51 . . 01/20/2023 . | Paydoun ... ... 23,750 ...23,750 |.... .0 . 0 . 10/20/2051 . [2.C FE ....
..285512-AD-1 |ELECTRONIC ARTS INC ~ 4.800% 03/01/26 ........ [....... . 03/07/2023 . |Various ... . 5,485,110 . 5,493,305 |.... .0 . UL A .. . 03/01/2026 . [2.A FE ....
..2803201-AG-0 |ELM RD GENERATING STAT ~ 4.673% 01/19/31 ... [....... . 01/19/2023 . | Various ... .. 134,705 .0 . 0 el 134,705 .. . 01/19/2031 . [1.F FE ....

ENABLE MIDSTREAM PARTNERS LP  4.150%

.. 202480-ANM-2 109/15/29 .coeiiiiiiiiii [ . 02/14/2023 . | Various ......cceeevvviiinnn Joereeeennnnennnnnnns Joeeens 1,844,113 ... (2,816) | . (2,816) |... 0 e 2,148,251 |.. . 09/15/2029 . (2.C FE ....
..20278N-AL-7 |ENERGY TRANSFER PARTNERS  4.250% 03/15/23 .. |....... . 03/15/2023 . |Maturity . . ... 17,165 | L 17,165 ... 0 e 6,480,000 |.. . 03/15/2023 . [2.C FE ....
..29444U-BD-7 |EQUINIX INC ~ 2.900% 11/18/26 ......vvvvvvrnnnnn [ereenn . 01/09/2023 . | SUNTRUST .. 1,569,525 |.... ... (192) | .1,569,333 |.. . 11/18/2026 . (2.B FE ....
..20077J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 .......ccceees [orennn . 03/01/2023 . | Paydoun ... ....3,285 |.... ... 3,436 |.. . 03/25/2043 . [1.A ........
..20978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 ..........ccr [oeeennn . 03/01/2023 . | Paydoun ... 11,044 . 02/25/2048 . [1.A ........
..30167B-AD-3 |EART 2018-2A D 4.040% 03/15/24 ... 01/15/2023 . |Paydown . 2,425,130 |. .(8,234) | . 03/15/2024 . (1.A FE ....

. 03/01/2023 . |2.B FE ....
. 07/28/2025 . |1.G FE ...
. 09/25/2035 . [1.A FM ...
. 04/30/2047 . |2.B FE ....

..3,089,956 |.
..5,000,000 |.
.3,5%2 |.
...38,439 |....

.0
.5,000,000 |.
.3,324 |.

..31620M-BP-0 | FIDELITY NATIONAL INFORM  0.375% 03/01/23 .
..316770-BM-0 |FIFTH THIRD BANK  3.950% 07/28/25 ...
..32051G-TE-5 | FHASI 2005-FA6 A5  5.500% 09/25/35
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 . .
Focus Brands Fun20171A 2022-1 A2 7.206%
LBAATR-AB-2 | 07/30/52 .. [ e . 01/30/2023 . [Paydoun .......ceeeeennnnee

..345397-Ili-9 | FORD MOTOR CREDIT ~ 3.664% 09/08/24 ........... | .eceees . 03/09/2023 . [BANK of AMERICA SEC ....
..34950E-AB-5 |FORTINET INC ~ 2.200% 03/15/31 .....cooeveiiiis | aenens . 02/28/2023 . [ GOLDMAN SACHS
..36198F-AF-9 | GSMS 2013-GC14 AAB  3.817% 08/10/46 ......... | .eeeeen . 03/01/2023 . | Paydoun ...
..3622MI-AH-6 | GSR 2007-3F 2A7  5.750% 05/25/37 [ IO . 03/01/2023 . |Paydoun ...
.. 3622MW-BH-5 | GSR 2007-3F 1A4  5.000% 05/25/37 .....eevvves | eeeenn . 03/01/2023 . Paydown ......cevveeeennnns

03/01/2023 . |Maturity .
02/01/2023 . | TD SECURITIES .
«eennn |- 03/01/2023 . | Paydoun ...
....... . 01/30/2023 . | Paydown ...

..3,100,000
..5,000,000
.5,730
...38,288

10,044 |.

.5,000,000
.6,470

Ccoocoocooooo oo

.............................. , . 07/30/2052 . |2.B FE ....
. 09/08/2024 . |3.A FE ...
. 03/15/2031 . |2.A FE ...
. 08/10/2046 . [1.A ........
. 05/25/2037 . |4.B FM ...

. 05/25/2037 . |4.B FM ....
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 |2.500% 05/28/52 .......eevveiiiiriiiiiniiiiiiiieens | eeeens . 03/01/2023 . [Paydown .......ceeeeeennnns . 05/28/2052 . |1.A ........
Redemption

..368730-AA-4 |CVS PP 5.830% 01/15/26 ......evvevvevinniieeee | eeens . 03/15/2023 . [ .eveeiieieiiiee e ... 48,694 . 01/15/2026 . |2.B ........
..37045V-AE-0 | GENERAL MOTORS CO  4.875% 10/02/23 RO R . 03/01/2023 . [Call 100.0000 ..... . .. |-+.... 6,500,000 . 10/02/2023 . |2.C FE ....
..38141G-WU-4 | GOLDMAN SACHS GROUP INC ~ 5.708% 02/23/23 ... |....... . 02/23/2023 . [Maturity .....oooooviiiiins foniiiiiiiiniiniis [ 6,800,000 . 02/23/2023 . (1.F FE ....
GoodLeap Sustain20221GS e Impr 2022-1GS A
..38237J-AA-1 | 2.700% 01/20/49 .....ooonriiiieiiiiiiiiieeiiiiins [ eeeees . 03/20/2023 . [Paydoun ......cceveeiiiiin [eeniiiiiiiiniiiis [ 145,527 |..cvvens 145,827 |........... 145,492 0 . 01/20/2049 . (1.F FE ....
..38748Y-AA-0 | GRANITE US HOLDINGS CORP  11.000% 10/01/27 . |....... . 03/17/2023 . [Call 105.5000 ..... . .... 308,880 |.... .0 | . 10/01/2027 . |5.A FE ...
..411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 ..........c. |eeeeeen . 03/20/2023 . [Paydown .......cceeeeeennnee .0 . . 12/20/2050 . |2.B FE ....
..437089-AE-5 | INHEL 2006-1 A5 6.522% 05/25/36 .......cceees | vveennn . 03/01/2023 . |Paydoun .0 | . 05/25/2036 . [1.A FM ....
..44891A-BF-3 | HYUNDAI CAPITAL AMERICA  2.650% 02/10/25 ... |....... . 03/02/2023 . [ SOCIETE GENERALE .0 . . 02/10/2025 . |2.A FE ....

IRWIN HOME EQUITY 2006-1 2A4 ~ 6.060%

..464126-DA-6 | 09/25/35 ... 03/01/2023 . | Paydoun 0 . 09/25/2035 . |1
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . 03/01/2023 . | Paydoun 0 . 02/25/2036 . |1
..46591T-AC-8 | JPNMT 2020-2 A3~ 3.500% 07/25/50 .. - |- 03/01/2023 . [Paydown 0 . 07/25/2050 . |1
..46616P-AA-1 |HENDR 2011-1A A 4.700% 10/15/56 .. weeennn |- 03/15/2023 . | Paydoun 0 . 10/15/2056 . |1
..46616Y-AA-2 |HENDR 2012-2A A 3.840% 10/15/59 .......ccceet | eeeens . 03/15/2023 . |Paydown ... .0 . . 10/15/2059 . |1
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 .........cc.. | oeeeees . 03/15/2023 . |Paydoun ... .0 |. . 09/15/2065 . |1
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 .......coeees | eeeens . 03/15/2023 . |Paydown ... .0 . . 03/15/2063 . |1.
..46618A-AA-2 |HENDR 2014-2A A 3.610% 01/17/73 ...occciis | oeeeins . 03/15/2023 . |Paydoun ... .0 |. . 01/17/2073 . |1.A FE .
..46618H-AA-7 |HENDR 2014-3A A 3.500% 06/15/77 ...cevvvvvres | veenns . 03/15/2023 . |Paydown ... .0 . . 06/15/2077 . |1.A FE .
..46618L-AA-8 |HENDR 2015-1A A 3.260% 09/15/72 ....eeeeees | annnns . 03/15/2023 . |Paydoun ... . . . .0 | . 09/15/2072 . |1.A FE .
..46619R-AA-4 | HENDR 2015-2A A 3.870% 03/15/58 .. 03/15/2023 . | Paydoun ..125,116 ..125,029 |. 0 . 03/15/2058 . |1.A FE .
..46619X-AA-1 |HENDR 2015-3A A 4.080% 03/17/70 .. 03/15/2023 . | Paydoun .. 106,028 ..105,943 |. 0 106,028 . 03/17/2070 . |1.A FE .
..466285-AJ-2 | JPMAC 2006-WF1 A6 6.000% 07/25/36 .. . 03/01/2023 . [Paydoun ... ... 14,371 ....4,648 |.... .0 |. .. 14,371 ...28 | 07/25/2036 . |1.A FM .
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..46640J-AS-6 | JPMCC 2013-C13 ASB  3.414% 01/15/46 ......... [....... . 03/01/2023 . | Paydoun ... .0 . 0 .228,700 |.. . 01/15/2046 . [1.A ........
..46640U-AC-6 | JPMBB 2013-C17 A3 3.928% 01/15/47 ......coo. [.eennn . 03/01/2023 . | Paydoun ... .0 . 0 . 01/15/2047 . [1.A ........
..46646R-AL-7 | JPMDB 2016-C4 XA  0.750% 12/15/49 ......ccccee [oeennn . 03/01/2023 . | Paydown .0 . 0 . 12/15/2049 . (1.A FE .
..46647P-DK-9 | JPMORGAN CHASE & CO  5.717% 09/14/33 ........ [....... . 01/26/2023 . | J P MORGAN SEC . 1,782,636 .0 . 0 . 09/14/2033 . [1.G FE .
.. 46648H-AN-3 | JPMMT 2017-2 A13  3.500% 05/25/47 ......cccce [oeennn . 03/01/2023 . | Paydoun ... ... 14,018 .0 . 0 . 05/25/2047 . [1.A ........
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 ............ [....... . 03/01/2023 . | Paydoun ... ... 55,086 . .0 . 0 . 12/25/2048 . [1.A ........
..46649H-AY-8 | JPMMT 2017-6 B  3.781% 12/25/48 ......cevveee [oernnn . 03/01/2023 . | Paydoun ... .. 56,905 ...56,905 .0 . 0 . 12/25/2048 . [1.A ........
..46652H-AC-0 | JPMUM 2020-ATR1 A3 3.000% 02/25/50 ......... [.eeeenn . 03/01/2023 . | Paydoun ... ...93,385 .0 . .0 . . 02/25/2050 . [1.A ........
..46653J-BU-4 | JPMMT 2020-5 B1 ~ 3.583% 12/25/50 .......evvvnn [oreennn . 03/01/2023 . |Paydoun ......ccoevvevieiies |ovnniiiiniiinnnnnns o 24,895 [l 0 0 . 12/25/2050 . [1.A ........
JP Morgan Mortga202110 2021-10 A4~ 2.500%
LAB654A-AF-6 | 12/25/51 oo [ . 03/01/2023 . | Paydoun ... ....(4,222) |. .0 . 0 . 12/25/2051 .
..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 03/01/2023 . |Paydown .9,715 | 0 0| . 08/25/2062 .
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . 01/30/2023 . |Paydown (1,411) . 0 0| . 07/30/2047 .
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 . |. 01/30/2023 . | Paydown .0 ] 0 0| . 04/30/2062 .
..48249Y-AA-3 |KSBA 2016-1 A 2.358% 03/25/42 U [ . 03/25/2023 . | Paydoun ... .. (18,949) |. .0 . .0 . . 03/25/2042 .
LAD Auto Receiva20221A st 2022-1A A 5.210%
..501687-AA-5 | 06/15/27 ....oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiieieeeens [ . 03/15/2023 . |Paydoun ......cooooveiiiiins |oniiiininn e, 485,128 |........... 485,128 |........... 485,072 |........... 486,507 |.........oet [V R (1,379) 0 [V R 485,128 . 06/15/2027 . [1.C FE ....
..525200-AG-9 |RAST 2006-7 1A7 ~ 6.000% 11/25/36 .........ccc [oeennn . 02/01/2023 . | Paydoun ... .37 .0 . 0 127 ) . 11/25/2036 . [4.A FM ....
..52521H-AD-5 |LMT 2006-9 1A4  5.750% 01/25/37 .....eevvvvenn [ereenn . 03/01/2023 . | Paydoun ... .. 255 | .0 . 0 .2,006 |.. . 01/25/2037 . [4.A FM ....
.. 52522H-AN-2 | LXS 2006-8 3AS  2.812% 06/25/36 .......cevvvrn [eennn . 03/01/2023 . | Paydoun ... .0 . 0 .3,605 |.. . 06/25/2036 . [1.A FM ....
.. 52523K-AJ-3 |LXS 2006-17 WF5  6.637% 12/25/42 .......cceeee [ eeennnn . 02/01/2023 . | Paydoun ... .0 . 0 . 12/25/2042 . [3.A FM ....
..525240-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 ......oevvvvrs [eeeennn . 02/01/2023 . | Paydoun ... .0 . 0 . 04/25/2037 . (1.A FM ...
..52524P-AL-6 |LXS 2007-6 3A5  4.416% 05/25/37 .............. [..eenn . 03/01/2023 . | Paydoun ... .0 . .0 . . 05/25/2087 . (1.A FM ...
MORGAN STANLEY FIXED INC
..539830-AF-6 | LOCKHEED MARTIN ~ 7.750% 05/01/26 ........ccoe. [oeennnn . 02/23/2023 . 0 e (4,182) ... . 05/01/2026 . [1.G FE
..576200-CG-3 | MASSMUTUAL GLOBAL FUND  2.950% 01/11/25 ... |....... . 01/12/2023 . | Various ... .0 . I A I . 01/11/2025 . (1.B FE .
..576434-Rli-6 | MALT 2004-5 B1 ~ 6.364% 06/25/34 ..........cce. [eernnn . 03/01/2023 . | Paydoun ... ... (8,002) |. 0 el (8,092) ... .0 . 06/25/2034 . |4.B FM
..50217G-EE-5 |MET LIFE GLOB  1.950% 01/13/23 ............... [.eeinn . 01/13/2023 . |Maturity . , P | A 4,143 | .0 . .0 ...0 . 01/13/2023 . |1.D FE
..504918-BC-7 |MICROSOFT CORP  3.500% 02/12/35 .......ccceeees [eennnn . 03/01/2023 . | TD SECURITIES ...evvvvvenn |ooveveeennnnnnnnnnns |oeeee... 801,768 |.......... 896,000 |........ 1,022,378 |........1,001,963 |.... .0 . .0 .. (198,812) . 02/12/2035 . [1.A FE .
..59523U-AL-1 | MID-AMERICA APARTMENTS L  3.750% 06/15/24 . |....... . 01/12/2023 . |PNC CAPITAL MARKETS .... |.oooooverrernnnnnnns |oeennnn 1,185,754 |00 1,175,000 |........ 1,192,602 |........1,178,042 |.... .0 . 0 e 1,177,933 |.. (22,180) . 06/15/2024 . [1.G FE
Redemption 100.0000
..59524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |....... . 02/01/2023 . .... 170,667 |.......... 170,667 |.... .0 . 0 170,667 |.. . 08/01/2025 . [1.D FE .
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 .....evvvveee [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 11/25/2058 . [1.A ........
..61690G-AC-5 |MSBAM 2014-C14 ASB  3.581% 02/15/47 ......... [.eeeenn . 03/01/2023 . | Paydoun ... .0 . 0 . 02/15/2047 . (1.A ........
..616900-AC-3 | MSBAM 2015-C23 ASB  3.398% 07/15/50 ......... [..cce.n . 03/01/2023 . | Paydoun ... .0 . .0 . . 07/15/2050 . [1.A ........
..61690Y-BS-0 |MSC 2016-BNK2 ASB  2.860% 11/15/49 .......... [....... . 03/01/2023 . | Paydown 0 0 . 11/15/2049 . [1.A ........
MORGAN STANLEY 2006-12XS ASA  1.230%
LB1749E-AF-4 110/25/36 oooveeeieieieii [ . 03/01/2023 . | Paydoun ... .0 . 0 . 10/25/2036 . [1.A FM .
..61752R-AJ-1 | MSM 2007-3XS 2A3S  1.796% 01/25/47 .. 03/01/2023 . |Paydown 0 0| . 01/25/2047 . [1.A FM
..61763K-AY-0 | MSBAM 2014-C15 ASB  3.654% 04/15/47 . 03/01/2023 . |Paydown , . 0 0| . 04/15/2047 . (1.A ........
. 61767F-BB-6 |MSC 2016-UB11 XA 1.441% 08/15/49 . 03/01/2023 . |Paydown ....0 20,915 .. (20,915) |. 0 0| . 08/15/2049 . [1.A FE .
..628530-AV-9 | MYLAN LABORATORIES INC ~ 3.125% 01/15/23 01/15/2023 . |Maturity . 4,787,000 4,784,316 |. ..2,684 | 0 0| . 01/15/2023 . |2.C FE
..62042K-AA-4 |NRPMT 2013-1 A1 3.228% 07/25/43 ......evvvvnn [eeeennn . 03/01/2023 . | Paydoun ... ... 38,886 ...38,520 |.... .0 . 0 . 07/25/2043 . [1.A ........
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 ............. [....... . 01/30/2023 . |Paydown .......oooeeeeieiens Jeveiennieenns 2,500 | 2,500 | 2,514 [ 2,511 |.... .0 . 0 . .. . 04/30/2051 . |2.C FE
..64110L-AL-0 |NETFLIX INC ~ 5.875% 02/15/25 ......evvvvvvvnnnn [ereeenn . 02/28/2023 . | BANK of AMERICA SEC .... .. R s ... 1,044,047 ... .0 . .0 |eee.... 1,044,505 .. . 02/15/2025 . |3.A FE
..648684-AA-6 | NEW SEASONS LLC ~ 3.890% 04/01/62 .........ceo [ennnn . 01/20/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin o 6,700,000 |........ 6,700,000 |........ 6,700,000 |........6,700,000 |.... 0 o0 0 L 6,700,000 |.. . 04/01/2062 . (1.B FE .
..64909D-AA-7 |NEW VILLAS ZIONSVILLE  4.400% 05/01/62 ..... [....... . 01/19/2023 . | Call 100.0000 ... fooeeiiiiiiiiiiiiii foenns 3,600,000 |........ 3,600,000 |........ 3,600,000 |........3,600,000 |.... L0 0 [ 0 3,600,000 |.. . 05/01/2062 . [1.B FE .




12’603

STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- 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
..65339K-BU-3 |NEXTERA ENERGY CAPITAL  0.650% 03/01/23 .... |....... . 03/01/2023 . |Maturity ....ooeveevennnnnn Jooveeiiiiiins e 5,900,000 |........ 5,900,000 |........ 5,798,943 |.... 230,412 0 e, 5,900,000 |.. . 03/01/2023 . [2.A FE ....
..68217F-AA-0 | OMNICOM GROUP INC ~ 3.600% 04/15/26 ........... [....... . 02/23/2023 . | J P MORGAN SEC ....covvvvs |oeveeeeeiiiieeenenns | 4,779,000 |........ 5,000,000 |........ 4,995,350 |........4,998,303 |....oovvrnnnnnn0 fevvvnnnnnnnnnn 76 foniiiiiiinnn 0 feei 76 |0 | 4,998,379 |.. . 04/15/2026 . 2.A FE ....
MORGAN STANLEY FIXED INC
..688225-AH-4 | 0SHKOSH CORP  3.100% 03/01/30 . 02/10/2023 . .... 706,000 .0 . 0 . 03/01/2030 .
..693456-AN-5 | PMTLT 2013-J1 B1  3.540% 09/25/43 . 03/01/2023 . |Paydown 72,721 0 0| . 09/25/2043 .
..69371V-AA-5 |PSMC 2018-1 A1 3.500% 02/25/48 ... 03/01/2023 . |Paydown 10,646 0 0| . 02/25/2048 .
..69371V-ANM-9 | PSIC 2018-1 A12  3.500% 02/25/48 03/01/2023 . |Paydown 0 0| . 02/25/2048 .
Redemption
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... [....... . 03/13/2023 . | .evvvriiiininninnininiiiiinins e e 347550 | 34,755 | B4,785 0 [ R 34,755 [0 0 s . 09/13/2027 .
..741503-AZ-9 | PRICELINE GROUP INC. ~ 3.600% 06/01/26 ....... [....... . 02/23/2023 . | Various ........cceeeunnnns 23,175,478 |.... .0 . 0 ] 23,195,625 .. (602,326) |...... (602,326) . 06/01/2026 .
..74166N-AA-2 | ADT SEC CORP  4.875% 07/15/32 ......... 02/23/2023 . [BANK of AMERICA SEC ..260,242 |. 0 0| .260,226 . (40,400) |. (40,400) |[.. . 07/15/2082 .
.. T4922E-AF-6 |RALI 2006-0S6 1A6  6.250% 06/25/36 03/01/2023 . |Paydown .2,5%1 | 0 0| .1,403 . 06/25/2036 .
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .. 03/25/2023 . |Paydown 18,360 |. 0 0| 18,361 . 10/25/2063 .
..759950-GV-4 | RAMC 2006-1 AF3  5.608% 05/25/36 . |. 03/01/2023 . | Paydown .3,328 | 0 0| 7,248 . 05/25/2036 .
..76110W-SZ-0 |RASC 2003-KS7 AI5  4.038% 09/25/33 . |- 03/01/2023 . | Paydown 32,541 |. 0 0| 33,182 . 09/25/2033 .
..761118-XQ-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 ......... [....... . 03/01/2023 . | Paydoun ... ... 1,822 .. .0 . 0 ...1,538 |.. . 03/25/2036 .
..76111X-ZU-0 |RFMSI 2005-S7 A4 ~ 5.500% 11/25/35 ......eeuuun [oeeennn . 03/01/2023 . | Paydoun ... L2921 | .0 . 0 ... 2,4% |.. . 11/25/2035 .
..78015K-7D-0 |ROYAL BANK OF CANADA  1.950% 01/17/23 ....... [....... . 01/17/2023 . |Maturity . .1,797,914 |.... .0 . ....0 |........1,800,000 |.. . 01/17/2023 .
..78403D-AZ-3 |SBA TOWER TRUST ~ 6.599%% 01/15/28 ........ccoe. [oeennnn . 02/15/2023 . | SEAPORT GROUP LLC ..498,093 |.... .0 . 0 .498,090 |.. . 01/15/2028 .
..78419C-AG-9 | SGCMS 2016-C5 XA  1.877% 10/10/48 ......eevves [oeennnn . 03/01/2023 . | Paydown ...24,649 |.... .0 . 0 . 10/10/2048 .
..78471K-AE-1 | SFPMT 2016-1A 1A4  3.000% 11/25/46 .......... [....... . 03/01/2023 . | Paydoun ... ....6,459 |.... .0 . 0 . 11/25/2046 .
..808513-CB-9 | SCHWAB CORP  5.000% Perpet. ...... 01/30/2023 . [Various .1,663,087 |. 0 0| . 01/01/9999 .
..81745B-AN-5 | SEMT 2013-6 B2 ~ 3.515% 05/25/43 . 03/01/2023 . |Paydown 0 0| . 05/25/2043 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 03/01/2023 . |Paydown 0 0| . 07/25/2043 .
..81745J-AA-6 | SEMT 2013-11 A1 3.500% 09/25/43 03/01/2023 . |Paydown 0 0| . 09/25/2043 .
..81745J-A0-1 | SEMT 2013-11 B3~ 3.650% 09/25/43 03/01/2023 . |Paydown 0 0| . 09/25/2043 .
..81745N-AJ-8 | SEMT 2014-1 B2 ~ 3.916% 04/25/44 .............. [....... . 03/01/2023 . | Paydoun ... .0 . 0 . 04/25/2044 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 .......cevvves [oeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 01/25/2045 .
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.529% 03/25/43 .......cevvvvee [errennn . 03/01/2023 . | Paydoun ... .0 . 0 . 03/25/2043 .
..81746D-AG-5 | SEMT 2017-5 A7  3.500% 08/25/47 .......eevvver [eeeennn . 03/01/2023 . | Paydoun ... .0 . 0 . 08/25/2047 .
..81746N-AU-2 | SEMT 2016-3 A19  3.500% 11/25/46 .........ooe. [oeennnn . 03/01/2023 . | Paydoun ... .0 . 0 . 11/25/2046 .
..81746T-CB-9 | SEMT 2017-1 B1  3.605% 02/25/47 ... . 03/01/2023 . | Paydoun ... .0 . 0 . 02/25/2047 .
..81746X-AU-0 | SEMT 2017-3 A19  3.500% 04/25/47 .. . . |- 03/01/2023 . |Paydoun ... .0 . .0 . . 04/25/2047 .
..81747E-CD-7 | SEMT 2018-CH2 B1A  3.750% 06/25/48 .......... [....... . 03/01/2023 . | Paydown 0 0 . 06/25/2048 .
Sequoia Mortgage20216 2021-6 A4  2.500%
..81748Y-AD-4 |10/25/51 . 03/01/2023 . | Paydoun ... ... 121,768 121,768 |.. . 10/25/2051 . [1.A ........
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 03/01/2023 . |Paydown . 4,570 . 4,570 . 07/25/2043 . [1.A .
..B2281E-CK-1 | SCOT 2016-1 1A19  3.500% 11/25/46 . PR [P . 03/01/2023 . | Paydoun ... ...40,854 ..40,854 |.. . 11/25/2046 . [1.A ........
Slide 2018-Fun 2018FUN 2018-FUN B 6.209%
..831350-AG-8 | 06/15/31 ... O [P . 03/15/2023 . |Paydown .......ooovvvriniies |oviniinnnnnnnnn [10000023,732,651 |l 3,732,651 |........ 3,602,991 |........3,710,044 |....ooovvnnnnnn0 fernnnnnn 22,607 [onnvininnnnnnnn0 s 22,607 |0 |, 3,732,651 . 06/15/2031 . |1.D FE
..855244-AN-9 | STARBUCKS CORP  3.100% 03/01/23 . . |- 03/01/2023 . (Maturity . ..3,800,000 ..3,783,052 |. .3,788,701 |. K .3,800,000 0| . 03/01/2023 . |2.A FE
..862121-A#-7 | STORE CAPITAL CORP PP 4.730% 04/28/26 ...... [....... . 03/09/2023 . | Call 100.0000 ..... foeeeiiiiiiiiiiiin oo 5,000,000 |........ 5,000,000 [........ 5,000,000 |........5,000,000 |.......ceeeeenn0 Jovervrnneinnn 0 foveviiiiiiinnnn 0 o0 L0 s 5,000,000 |.. 0| . 04/28/2026 . |2.B FE
..87901J-AH-8 |TGNA  5.000% 09/15/29 ......eevvvvvvvmvuvnnnnnnnn [ereeen . 03/10/2023 . |US BANCORP .....eevvvvvnnnn Jooveeeiiiiiiieiienns oo, 136,769 |.......... 158,000 |........... 152,668 |........... 152,854 |..oooeeeieeiini0 e 128 |0 i 128 [0 e 152,982 [.ooeeeiiieeenna0 s (16,213) . 09/15/2029 . |3.B FE
Redemption 100.0000
..880310-AA-8 | TENASKA VIRGINIA PARTNERS  6.119% 03/30/24 03/30/2023 . | .. .. 154,147 .. 154,147 ..154,147 |. .. 154,147 |.. .0 .0 154,147 0| . 03/30/2024 . |2.B FE
..88033G-DA-5 | TENET HEALTHCARE ~ 5.125% 11/01/27 . 01/20/2023 . |Various ... .. 349,000 ..349,000 |. .0 ] .0 0 . 1170172027 . |3.C FE
..88576X-AA-4 |HENDR 2010-1A A 5.560% 07/15/59 ............. [.oeens . 02/09/2023 . | BANK of AMERICA SEC .... . 1,208,601 .1,381,236 |.... ...(1,922) |. ..(1,922) ... . (80,714)|.... . 07/15/2059 . [1.A FE
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..88576X-AA-4 |HENDR 2010-1A A 5.560% 07/15/59 ............. [.eeeees . 01/15/2023 . | Paydoun ... ... 28,228 ...28,228 ...20,849 |.... ... (1,622) | . (1,622) |... ..28,228 |.. . 07/15/2059 . [1.A FE ....
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 .......cevvves [oeennn . 03/01/2023 . | Paydoun ... ... 90,559 ...90,559 ...90,081 |.... ..90,559 |.. . 03/25/2058 . [1.A ........
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 ......eevvvvuene [ eeeennn . 03/20/2023 . | Paydoun ... .. 106,250 ..106,234 |.... . 09/20/2045 . 1.F FE .

. 03/20/2046 . |1.F FE ...
. 03/01/2030 . |2.B FE ....
. 03/01/2026 . |2.B FE ....
. 12/15/2051 . [1.A FE ....
. 05/19/2050 . |2.B FE ....

..622,237 |....
..564,862 |....
.4,991,471 |....

..B9680H-AE-2 | TCF 2021-1A A 1.860% 03/20/46 .. PO OO . 03/20/2023 . | Paydoun ...

..898320-AF-6 | TRUIST FINANCIAL CORP  5.100% 03/01/30 ..... |....... . 01/25/2023 . [J P MORGAN SEC ...
..902494-BJ-1 | TYSON FOODS INC ~ 4.000% 03/01/26 ......cccver | weeens . 02/15/2023 . | JEFFERIES & CO ..
..90278L-AZ-2 | UBSCM 2018-C15 XA 0.903% 12/15/51 .......... |...cce. . 03/01/2023 . |Paydown

..92556H-AC-1 | VIACOMCBS INC ~ 4.950% 05/19/50 ......eeevvevien | uueens . 03/02/2023 . | SUSQUEHANNA .
Redemption

100.0000]

. 06/30/2030 . |1.F PL ....
. 05/15/2047 . |1.A ........
. 12/15/2045 . |1.A FE ...

..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ |.eeeees . 03/31/2023 .
..92890F-AV-8 | WIFRBS 2014-C20 ASB  3.638% 05/15/47 ......... |....... . 03/01/2023 . |Paydoun ...

..92890N-AA-7 | WIFRBS 2012-C10 XA 1.151% 12/15/45 .......... | .eeeees . 03/01/2023 . | Paydown
AVHERST SECURITIES GROUP

....... L 01/12/2023 . | eveeeiiiiiiiinn e

..929160-AS-8 | VULCAN MATERIALS CO  4.500% 04/01/25 ... ..698,492 |.... .698,520 |. . 04/01/2025 . |2.B FE ....

..929227-2G-0 | WAMU 2003-85 1A4  5.500% 06/25/33 ... weeennn |- 03/01/2023 . | Paydoun ... 3,999 |. . 4,563 . 06/25/2033 . |1.A FM .
..92038G-AE-8 | WIFRBS 2013-C17 ASB  3.558% 12/15/46 ......... |.eeeeen . 03/01/2023 . |Paydown ... . 12/15/2046 . |1.A ........
..92938J-AF-9 | WIFRBS 2013-UBS1 ASB  3.603% 03/15/46 ........ |....... . 03/01/2023 . |Paydoun ... . 03/15/2046 . [1.A ........
..93934F-EQ-1 | WMALT 2005-9 2A4  5.500% 11/25/35 ....ooeeeis | weeenns . 03/01/2023 . |Paydown ... . 11/25/2035 . |1.A FM .
..93935B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ........... |..cecen . 03/01/2023 . |Paydoun ... . 07/25/2036 . [1.A FM

..949746-AN-3 | WELLS FARGO & CO  5.878% 12/31/49 ......coooet | eeenns . 02/14/2023 . [Various . .7,380,271 |.... .7,376,552 |.. . 12/31/2049 . |2.B FE ....

JANE STREET EXECUTION |
. 02/23/2023 . | SERVICES .. .

..94974B-FY-1 | WELLS FARGO CO  4.100% 06/03/26 ... . 2,893,110 .2,99,90 |.... .2,999,005 |.. . 06/03/2026 . |2.B FE ....

”'(22)

..049831-AA-9 | WIFMBS 2019-3 A1 3.500% 07/25/49 .. . . |- 03/01/2023 . [Paydoun ... e [ 4,501 ....4,523 |.... .0 | . ...4,501 . 07/25/2049 . |1.A ........

..94989M-AF-6 | WIFCM 2015-NXS2 ASB ~ 3.461% 07/15/58 ......... |.eeeees . 03/0172023 . [Paydown ....coouvviiiiiiniis foeneiiiiiiiieein [ 1,053,064 1,056,937 0 foueeeen (3,873) |eeeriiiannnn 0 foueeees 1,053,064 . 07/15/2058 . [1.A ........
Wells Fargo Mort20221  ked Se 2022-1 At

..95003H-AA-7 12.500% 08/25/51 ..eeevuiiiiiiieiiiiiiiieeeeiiiiees [ eeeeens . 03/01/2023 . [Paydown ....coouvviiieieniis foeveeniiiiiniiein [ 48,39 , AT2 | 47,477 0 foreiians 7 | 0 foreeeans 48,395 |.iieiiinns (U IO [V [V PO 198 |. 08/25/2051 . [1.A ........

WILSHIRE MTG LOAN TR 1997-2 M3 7.770%
..971885-AP-3 | 05/25/28 ...
..97652P-Al-1 | WIN 2014-1 B3~ 3.918% 06/20/44
..98078V-AB-9 | ZOETIS INC ~ 3.250% 02/01/23 ...
..009090-AA-9 | ACACN 2015-1A PTT  3.600% 03/1 .
..064159-8N-9 | BANK OF NOVA SCOTIA  3.625% 10/27/81
..74819R-AP-1 | QUEBECOR MEDIA INC  5.750% 01/15/23 ....

. 05/25/2028 . |4.C FM ....
. 06/20/2044 . |1.A ........
. 02/01/2023 . |2.A FE ....
. 03/15/2027 . |1.F FE ....
. 10/27/2081 . |2.C FE ....
. 01/15/2023 . |3.C FE ....

. 440
25,79%

. 6,000,000
.. 468,202
.. 164,320

03/01/2023 . | Paydoun
03/01/2023 . | Paydown
. |- 02/01/2023 . Maturity .
. 03/15/2023 . [Various ...
... |- 02/0172023 . | J P MORGAN SEC
A..... . 01/15/2023 . | Var ious

.6,000,000 |.
..469,035 |.
..191,904 |.
. 508,000 |....

.6,000,000
.468,202
.191,997
508,000 |..

..6,000,000
..468,202
. 208,000
.... 508,000

..6,061,500 |.

..470,103 |.
..191,982 |.
.... 508,000 |....

cooco o o
cooco o o

(2767
0

Rederption  100.0000|

. 000000-00-0 | YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 . D..... . 02/27/2023 . . . IR .0 | ....0 [ . 02/12/2026 . [5.C FE .
..12807C-AA-1 | CAI 2020-1A A 2.220% 09/25/45 .. oeeen |- 08/25/2023 . | Paydown .. 212,500 ..212, ..212, X ..212,308 |. 0 0 .. . 09/25/2045 . |1.F FE ...
..17186H-AC-6 | CIMPRESS NV 7.000% 06/15/26 ... . [D..... . 02/01/2023 . [Various ... o [-rr... 7,687,863 |........7,666, eeennn 1,714, ........7,689,155 |.... .0 |. .0 |. ...0 . 06/15/2026 . |5.A FE ...
..20752T-AA-2 | CONNECT FINCO SARL/CONNE ~ 6.750% 10/01/26 .. [D..... . 02/09/2023 . [BANK of AMERICA SEC ... |-eeeeviiiriieieniis [oereenns 394,046 0 0 (23,630) . 10/01/2026 . [4.A FE .
CREDIT SUISSE FIRST
.. 22550L-2H-3 | CREDIT SUISSE NEW YORK ~ 3.700% 02/21/25 .... [D..... . 01/24/2023 . [BOSTON .. 710,204 759,000 758,059 |...........758,272 [.... .0 . .0 [ . . (48,090) |....... (48,090) . 02/21/2025 . |1.G FE ...
..36165R-AC-9 | GCC SAB DE CV  3.614% 04/20/32 ..... D. . 03/20/2023 . [ GOLDMAN SACHS . ..644,875 . 770,000 . 667,900 |. . 670,966 |. 0 0 .672,822 . (27,947) | (27,947) |.. . 04/20/2032 . |2.C FE ....
..38174Y-AA-3 | GOCAP 2015-24A AR 6.434% 11/05/29 ... .ooen |- 02/06/2023 . | Paydown ... ..896,103 . . ..896,103 |. 0 0 .896,103 . . 11/05/2029 . |1.A FE .
..404280-BB-4 | HSBC HOLDINGS PLC-SPONS ~ 3.900% 05/25/: D..... . 02/07/2023 . [BANK of AMEI 1,446,184 |.... .0 |. .0 . ,444,138 |.. . 05/25/2026 . |1.G FE .

Rederption  100.0000|

..46137N-AC-2 | INVERSIONES LATAM POWER ~ 5.125% 06/15/33 ... [D..... . 01/03/2023 . | .. . 06/15/2033 . |4.A FE ...

..56202-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .......... D..... . 01/03/2023 . . 06/30/2031 . |3.C FE ....
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MORGAN STANLEY FIXED INC
..591565-AF-4 | METINVEST BV ~ 7.750% 10/17/29 ................. D..... . 02/08/2023 . | uvvvirinnninnininiiniinnninns e | 300,750 [..eeeenns 600,000 |........... 644,100 |........... 636,968 |............... [V USRI (472) |veveevienanns (U (472) |vevveviinnnns 0 e 636,496 |............... 0 f..... (335,746) |...... (335,746) [....vvvnnnen 10,721 (. 10/17/2029 . |5.B FE ....
..75405U-AA-4 |RAS LAFFAN LNG 111 5.838% 09/30/27 .... D..... . 03/31/2023 . 218,559 218,559 |.... 0 ... ..6,380 |. 09/30/2027 . [1.D FE .
..81254U-AK-2 | SEASPAN CORP  5.500% 08/01/29 D..... . 02/13/2023 . | Various ... .... 306,000 308,096 |.... . (74,176) |.... ..9,070 |. 08/01/2029 . [3.B FE ..
Redemption 100.0000
..870674-AA-6 | SWEIHAN PV PONER CO PJSC  3.625% 01/31/49 .. |[D..... . 02/01/2023 . 196,300 196,300 |...........196, . .0 . 0 .19, 0 e .. 3,558 |. 01/31/2049 . [2.A FE ..
..87244C-AJ-5 |CHWIL 2016-1A AR  6.346% 10/20/30 . 01/20/2023 . | Paydown ..234,821 ..234,821 |. ..234,821 |. 0 0| .234,821 0 .0 . 3,464 |. 10/20/2030 . |1.A FE .
..88032W-AG-1 | TENCENT HOLDINGS LTD ~ 3.595% 01/19/28 ....... ..... |- 02/23/2023 . |Various ..5,000,000 ..4,998,750 |. . 4,999,313 |. 0 0| . 4,999,333 (390,083) |. (390,083) |.. 108,849 |. 01/19/2028 . [1.E FE .
..902133-AT-4 | TYCO ELECTRONICS GROUP S  3.700% 02/15/26 .. [D..... . 02/16/2023 . |Various ......ccceeeeviiiinn Joeveeeennnnnnnnnnnns |ene...4,891,450 |l 5,045,000 |........ 5,161,008 |........5,084,106 |.... .0 . 0 e 5,082,348 [.....cvvvvnnnnn0 [ (190,898) |...... (190,898) .95,930 |. 02/15/2026 . 1.G FE .
MORGAN STANI
.. G55555-AR-0 [ LOGAN GROUP CO LTD  7.500% 08/25/23 ......... D..... . 01/30/2023 . | .uvveeieiiniiiiiiiiiiiiiiiiinn e |eeeeeenn. 90,0000 |, 300,000 |....eee..... 70,355 |..oeeennn.. 66,527 0 0 Joeeeeeeenn 70,355 . 08/25/2023 . [6. * .......
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 234,370,153 239,181,032 239,347,358 221,064,928 0 0 238,895,828 XXX XXX
..369604-B0-5 | GENERAL ELECTRIC CO  8.196% Perpet. ......... [....... . 03/03/2023 . | BARCLAYS ...ovvvvvviiiiiins Joeeeeeeieeeeeeneenes o 286,000 |.......... 286,000 |[.......... 266,818 |.......... 266,818 |............... [V FUSURRRRR (VO 0 | (VN 0 eeeennn 266,818 . 01/01/9999 . |3.A FE
..369604-B0-5 | GENERAL ELECTRIC CO  8.196% Perpet. ......... [....... . 03/15/2023 . | Call 100.0000 ..... .. 337,000 314,307 | .0 . 0 .314,397 |.. . 01/01/9999 . |3.A FE
..744320-BJ-0 |PRUDENTIAL FINANCIAL  5.125% 03/01/52 ....... [....... . 02/03/2023 . | SOCIETE GENERALE ........ .. 520,950 552,000 551,159 |...........551,169 |.... . .0 . .0 . .551,170 |.. . 03/01/2052 . [2.B FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 1,143,950 1,175,000 1,132,374 1,132,384 0 1 0 1 0 1,132,385 XXX XXX
2509999997. Total - Bonds - Part 4 282,210,016 288,634,458 287,994,038 242,031,495 3,786 23,587 0 27,373 0 287,027,068 0 (4,834,216) | (4,834,216) 3,246,176 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 282,210,016 288,634,458 287,994,038 242,031,495 3,786 23,587 0 27,373 0 287,027,068 0 (4,834,216) | (4,834,216) 3,246,176 XXX XXX
| | ‘JANNEY MONTGOMERY SCOTT
..902973-73-4 |U S BANCORP PREFERRED ..........ccccoviiiiiiiiiiin [oenenn . 01/13/2023 . ININC ..ovvvvnnininiiiiinn v 9,773.000 |......... 167,141 |0 0.00 J.eeeeeeens 182,584 |........... 151,482 |........ 31,103 |oveeeeenennes [ 0 foeeennn 31,103 |vvvvveeennnes [V PO 182,584 |....oooeeenent 0 f...... (15,443) |....... (15,443) ..o 2,201 [ooeeeien s 2.AFE ..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 167, 141 XXX 182,584 151,482 31,103 0 0 31,103 0 182,584 0 (15,443) (15,443) 2,201 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 167, 141 XXX 182,584 151,482 31,103 0 0 31,103 0 182,584 0 (15,443) (15,443) 2,291 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 182,584 151,482 31,103 0 0 31,103 0 182,584 0 (15,443) (15,443) 2,291 XXX XXX
S. G. COWEN SECURITIES
..053015-10-3 | AUTOMATIC DATA PROCESSING INC .....ccoeeeeeeeeess [eeennn . 03/27/2023 . | CORP. .eevvvevveneniiiinins foeeeees 2,924.000 |......... 629,268 |...oooiiiiiiiiiiiins feeiiiiinnns 456,524 |........... 698,427 |...... (241,902) |-ooeeeeeeennns (VR 0 ... (241,902) [..ovvvvvnnnnnnn0 fonnnnnnn. 456,524 |0 |, 172,744 |....... 172,744 | 3,655 [ooeeees ]| e
S. G. COWEN SECURITIES
.. 149123-10-1 | CATERPILLAR INC ..ooooeeeeiiiiiiii [ . 03/27/2023 . | CORP. ..eevvvevvenenniiinnns foeeeees 2,162.000 |......... 471,455 | | 221,657 |........... 517,929 |...... (296,272) |.ooeeeeeennnn (VR 0 |..... (296,272) [cevvvvvvnnnnnnn 0 oo 221,657 |0 |, 249,798 |....... 249,798
S. G. COWEN SECURITIES
..191216-10-0 | COCA-COLA CO ...oovvveeeeeeeeiiiieeieeeeeeeeeee [ . 03/24/2023 . | CORP. ...evvvvvvviieniiiinns Joeeees 18,977.000 |....... 1,147,439 | 809,024 |........ 1,207,127 |...... (398,103) 0 ... (398,103) |....oeeeeeeennn 0 [oeee..809,024 |l 0 e 338,415 |....... 338,415
..244199-10-5 |DEERE & COMPANY . |. 03/17/2023 . | Various R 8,201.000 |.. .. (2,672,948) |.. 20 .. (2,672,948) [ovvveiiiiinnnnn 0 fnnnnnnl 843,312 [0 2,375,124 |..... 2,375,124
..443510-60-7 |HUBBELL INC -CL B ... . 02/17/2023 . |Morgan Stanley [ R 9,506.000 |.......2,391,299 [.......cccceiiiiiees [eennnnn 1,361,866 |........2,230,868 |...... (869,002) |.. 0 e (869,002) |..........ee.e.0 | 1,361,866 [..ooeeeeennnnnn 0 | 1,029,434 |..... 1,029,434
Keefe Bruyette & Woods
..580135-10-1 | McDONALDS .. 02/07/2023 . (Eq . K .3,758.000 .. 1,000,636 .. (471,361) .. (471,361) . 481,651 . 481,651
..58933Y-10-5 |MERCK & CO INC ..ooeveeeeeeeeeeeeeeeee [ . 03/20/2023 . |Various ... PR O 5,052.000 |......... 535,231 (254,614) ..ccoeeeeeennn0 |0 s (254,614) [.......nnnn 0 ]enelt.305,905 ..ol 00 )l 220,326 e, 229,326
S. G. COWEN SECURITIES
..681919-10-6 | OMNICOM GROUP .....cooeveeeiieiiiiiiiiiiiiiieieieeees [ . 03/24/2023 . | CORP. ..eevvvvvrvrrvrnninnns |oeeees 12,200.000 |...... 1,063,112 (97,014) |.. L (97,014) |0 898,140 [oniiiiiiinnnnnl 0 fonnnll 164,072 Ll 164,972
..704326-10-7 |PAYCHEX INC ....evvvvvvivnnnnininnnnnnnnnnnnnnnnnnnnns [ eeeees . 03/27/2023 . | CORP. ..evvvvvvvrvrnrnnnnins feeeeees 4,032.000 (114,083) |.oeveeeeeens (VO 0 ... (114,083) |-.eeeeeeenn 0 s 351,855 [.uvvvvvvnnnnnns [ 88,317 |........ 88,317
..718546-10-4 |PHILLIPS 66 .......cccoiiiiiiiiiiiiiiiiiiiiiiiin [ oo . 02/07/2023 . |EQ wevvvvrrrniiniiiiiiiiniins e 8,933.000 (268,960) 0 ... (268,950) |.....ceennnnnn 0 eeeenn 660,797 |.....ooeeeennnl0 s 240,851 |....... 240,851
..88642R-10-9 | TIDEWATER INC ....oevvvmmmmminnininiiieiiiiiiiiinanns [ eeeeenn . 01/27/2023 . |Various ... [ IO 49,591.000 |.. .. (1,298,292) |.. .0 .. (1,208,292) |... .529,136 |.. .... 1,606,165 |.... 1,606,165
..91913Y-10-0 | VALERO ENERGY CORP .......evvvvvvvvmmnnnnnnnnnnnnnns [ eeeees . 03/24/2023 . |Various ... [ O 12,395.000 [...... 1,624,007 [....cccooeeiiiiiines [oennnnnnn. 812,275 1.0 1,672,430 |...... (760,155) |.. 0 e (760,155) |... 812,275 |0 811,732 |....... 811,732
S. G. COWEN SECURITIES
..629183-10-3 |EATON CORP PLC .....ccceeeeiiiiiiiiiiiiiiiiiiiiiiiee oo . 03/27/2023 . | CORP. ..vvvvvvvvvvvnnnnnnnns Joveeeees 5,124.000 {.........842. 111 f........ccceeeeeee fonn.......433,828 |...........804,212 |...... (370,384) [..ooeeeeennnn [ 0 ... (370,384) ..o [V PO 433,828 |.....ovvveneens 0 f...... 408,283 |....... 408,283
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- 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
..(65431-12-7 |NOBLE CORP PLC NOBLE ...........ooooeeeeeeerennenns oo . 01/31/2023 . | JP MORGAN - EQ ..eevvvvnne |oveeeennns 761.000 |.......... 30,590 i e 17,518 |............ 28,697 |....... (11,179) [oevvevennnnnes [ [ (11,179) |.eeveiieeeenns [ PP 17,518 |ouveveennnnens 0 [....... 13,072 |........ 13,072 [oevveennnnnneeees 0 fooeeeeee o] e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 16,430,705 XXX 8,220,821 16,345,083 (8,124,259) 0 0 (8,124,259) 0 8,220,821 0 8,209,884 8,209,884 42,357 XXX XXX
..31337#-10-5 |FHLB CINCINNATI evveieiiiiiiiiiiieieeeeeeeeeeeee | ....... | 03/15/2023 . |PH|VATE PLACEMENT ....... | ....... 19,064.000 |...... 1,906,400 |.ovvvvvvvveviininne Joveeenns 1,906,400 |........ 1,906,400 |............... 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 fooeeennn 1,906,400 |....ooeeennnnn [ 0 Joeeeeeeeeeenn [ 19,094 |.ooeeee o] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,906,400 XXX 1,906,400 1,906,400 0 0 0 0 0 1,906,400 0 0 0 19,004 XXX XXX
5989999997. Total - Common Stocks - Part 4 18,337,105 XXX 10,127,221 18,251,483 (8,124,259) 0 0 (8,124,259) 0 10,127,221 0 8,209,884 8,209,884 61,451 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 18,337,105 XXX 10,127,221 18,251,483 (8,124,259) 0 0 (8,124,259) 0 10,127,221 0 8,209,884 8,209,884 61,451 XXX XXX
5999999999. Total - Preferred and Common Stocks 18,504,246 XXX 10,309,805 18,402, 965 (8,093, 156) 0 0 (8,093, 156) 0 10,309,805 0 8,194,441 8,194,441 63,742 XXX XXX
6009999999 - Totals 300,714,262 XXX 298,303,843 260,434,460 (8,089,370) 23,587 0 (8,065,783) 0 297,336,873 0 3,360,225 3,360,225 3,309,918 XXX XXX




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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)
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

903

Citi Flexi Beta 5
Index Call ...

Citi Flexi
Index Call
Citi Flexi
Index Call ...
Citi Flexi

Index Account Hedge . [N/A .... . |Equity/Index [Citibank .... . EST0DZWZ7FF32TWEFA76 | 09/13/2021 |. 09/14/2023 |....

-|0001 ...

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 09/24/2021 |. 09/25/2026 |.............. ) N 290.66 |........... I O O [ .~ O 17 O i A APl 0001 ..ovvvnnnes

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . EST0DZWZTFF32TWEFA76 | 09/27/2021 |. 09/27/2023 |....

...27,885 -|0001 ...

qugx Cal! Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  [. 10/14/2021 |. 10/13/2023 |.......... 1,800 [coeeeeiiiiiiieiis i 288.87 |.......... 18,006 |oeeniiiieeeees et e L 108 | L P AU T 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A .... . |Equity/Index [Citibank .... . E570DZWZ7FF32TWEFA76  |. 10/27/2021 |. 10/27/2026 |....evvvvnnnea 18 feoveiiiiiiiiiiiiiis foeeeeeeennn 289078 o386 | e e 281 | 28 038 [ e e [ | 0001 ...

?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 10/27/2021 |. 10/27/2023 |.......... 1,216 | e 289.78 ..o 12,204 | o [ L) O 85 [ L PP PPN TR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 11/12/2021 |. 11/14/2023 |.......... 1,210 [ i 203.97 | 12,284 | o e L O [ PP AU T 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E [ 11/12/2021 |. 11/13/2026 |.............. [ N 203.97 | L7 U A AP SIS I R 995 | L Y PR (TR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 11/26/2021 |. 11/27/2023 |.......... 1,909 [coeeiiiiies i 203.97 | 312 s [ [ ) PO I 55 | N o P AU TR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E [ 11/26/2021 |. 11/27/2026 |............ L TR 293.97 | RIVLCTN RO R PR R 1,805 [ [ 1,805 | L N O O RN R TR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E [ 12/14/2021 |. 12/14/2026 |............ ST FOTU R 204.35 i R RO RPN R 00 (IS IRRROUUIY RO 4,166 |.....eeeenn. L O RN R TR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE [ 12/14/2021 |. 12/14/2023 |.......... 2,589 [cuveiiieiiiiiees | 204.35|..uiienn TR O O L) IR IO 185 [ouveeeeis LT P PP TR (RN 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE [ 12/27/2021 |. 12/27/2023 |............ L TR R 202.23 | 1,518 | e o 12 [ 2], L3 U I ARUPPORN ETTITIN 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZTFF32TWEFATE [ 12/27/2021 |. 12/24/2026 |.............. A7 | o 202.23 | L P IO LS IR R 285 | N PP PP TR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 01/14/2022 |.01/12/2024 |............ X721 FORR A 286.16 |........... L O PP IO L) I R 258 |ooeeeeis L P TP TR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 01/14/2022 |.01/14/2027 |.............. N P 286.16 [..eeeeennnns L U LA ] I R 523 | L P PP PR [RTN 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  [. 01/27/2022 |.01/26/2024 |............ X[V IO A 284.68 |........... B2 L7 U F L7 R L T A PP PR (RN 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZTFF32TWEFATE (. 02/14/2022 |. 02/14/2024 |.............. L N 24T V) S L O P AP [T (PO 0 A PP PPN TR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 02/25/2022 |. 02/27/2024 |.......... 1,973 [ e 27726 [t 18,508 [ | [ 2,644 | e 2,644 | B0 [ [ [ [ | 0001 ..ovvvnnnes
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 02/25/2022 |.02/26/2027 |............ 37 | [l 277226 | 30883 [ [ e 30898 L L 3089 30 [ | L [ | 0001 ..ovvvnnnes
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 03/14/2022 |. 03/12/2027 |............ 973 [eevvnnnnnnnnniniinn Joeeeeeeee s 27762 [0 25,002 |ocececcceccceeces o o 27,869 | e | 27,669 08,025 [ [ [ fe | 0001 ..ovvvnnnes
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 03/14/2022 |. 03/14/2024 |.......... 2,345 -10001 ...........
(Izrlwctiele(I)si(ll Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 04/14/2022 |. 04/14/2023 |.......... L OO RN 270.51 [coeennne L P I P LG U IR TP 0001 ...........

Citi Flexi
Index Call ...
Citi Flexi
Index Call
Citi Flexi
Index Call ...
Citi Flexi
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index [Citibank ............ E5S70DZWZ7FF32TWEFAT6 |[. 04/27/2022 |. 04/27/2023 |.......... 2,002 e | 270.78|.......... 13,008 .. o | L1\ S R 80 [eeeirnnnn. (80)].evveeeeeieeneens foveeeeeiiiiiiiins foeeieiiiiiiiiiins feeei | 0001 ...........

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZTFF32TWEFA76 | 04/14/2022 |. 04/12/2024 |.... -|0001 ...

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 04/14/2022 |. 04/14/2027 |.......eeetu 588 [euevvnvnnnnnnnininn Joeeeeee s 27051 [t 14,326 | o 20,149 | 20,140 | 1048 [ [ e L | 0001 ..ovvvnnnes

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZTFF32TWEFAT6 | 04/27/2022 |.04/27/2027 |....

-|0001 ...




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1’903

1 2 3 5 6 7 8 9 10 11 12 13 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 Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilrfwctiefoé;TIT eta o Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 04/27/2022 |. 04/26/2024 |.......... L0 51 PO RN 270.78 |.......... 37,608 [.eeevvvneeeennn fernnneevenninnes foeeennnnn 18,516 e 18,515 TAN [ e foerveiiiis e | e ] 0001 L
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank E570DZWZ7FF32TWEFA76 | 05/13/2022 |. 05/12/2023 |.......... 2,354 | [ 269.75 |.eevunnnn 15,240 [oieiiiiinies v foeree 494 A9 L TN R RN R R OO 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 | 05/13/2022 |. 05/14/2024 |.... .|{0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 05/13/2022 |. 05/14/2027 |...eevvnvennad9 feiiiiiiiiiiiiiiis Joeeenennn 269,75 [t AT | o 858 [ |l B86 [t B0 | [ [ e | e 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 |. 05/27/2022 |. 05/26/2023 |.... .|{0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 05/27/2022 (. 05/27/2027 |......oed,637 [ooeeiiiiinnnniinins Joveinnnnnn 270065 [0 039,870 | o e 57,255 [ 57,255 [0 5,205 | o [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA7E | 05/27/2022 |. 05/24/2024 |..........3,440 [cccoovvinnniniiiis Jovvnnnennnn 270065 [0 31,005 e [ e 11,896 [ | 11,696 [0 8,020 e [ [ e | e 0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 06/14/2022 |. 06/14/2023 |......... 10,473 [ccooiiiiinnnnnnnns Jovvnnnnnnnn 259,28 [ 84,346 | o e 47,130 [ o 47,130 [0 29,325 | o [ e [ el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 06/14/2022 |. 06/14/2024 |..........3,561 [ccooiiiiimnniiinnnn Jovvnnnnnnn 259,28 [ 080,367 | oo e 28,840 [ | 28,840 [ 13,067 e [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 06/14/2022 |. 06/14/2027 |....evvueeen 760 [eunnvviinnnnnnnnns Jovvennnnnnn 259,28 [ 17,139 | o e 32,989 [ |0 32,989 [ 20470 | foeeeiiiiccceen [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 06/27/2022 |. 06/27/2024 |..........3,805 [ccceiivirvrnniinnns Jovvennnnnnn 260,72 [ e 82,736 | oo e 28,082 [ | 28,042 [ 12,784 | [ [ i | el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 06/27/2022 |. 06/25/2027 |..........1,039 [ccoeiiiiiminiinnns Jovvnnnnnnnn 260072 [ 23,821 | o e 44,301 [ | 44,301 [0 30389 | o [ e | el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 06/27/2022 |. 06/27/2023 |..........2,136 [coeiivvinnnnnnnins Jovvennnnnnn 260072 [ 13,257 o o el 8118 e e 8118 [ 4,999 | [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 07/14/2022 . 07/12/2024 |.......... 1,879 [coiiiiiinnnnnnnins Jovvennnnnn 262,40 [one e 16,269 | e e 18,068 [ o 18,088 [t 8,089 e [ [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 07/14/2022 . 07/14/2027 |..........,010 fooeeiiiinninnnnnins Jovvvnnnnnnn 262,40 [ 23,506 |oceeneeneccciiinn o o 42,234 s e 82,234 [0 80292 | o [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 07/14/2022 (. 07/14/2023 |..........3,415 [coooiiiiiniiinniis Jvvennennnn 262,40 [ 21,235 | e e 11,008 [ | 11,008 [ 8,727 e [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 07/27/2022 |.07/26/2024 |..........2,540 [ccoeiiviinnnnnnnnns Jovvnnnnnnn 265,80 [onnneennn 22,383 | o e 14,069 [ | 14,089 [ 8,704 | [ [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 07/27/2022 . 07/27/2023 |..........1,008 [.cceivvirrnnnninnns Jovvnnnnnnnn 265,80 [ounneennnn 6,352 |oceenniiecciiins oo o 2,007 [ e 2,007 [t 1,270 | foeeeiiiiccceen [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 07/27/2022 (. 07/27/2027 |.eeevvnneee 497 [eiiiiiiiiiiiniis e 265,80 [ 11,814 | o e 19,710 [ 19,710 [ 1,599 | [ [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 08/12/2022 |. 08/14/2023 |..........3,226 [ccoeiivirrnnnninnnn Jovvvnnnnnnn 266,27 [onennnn 20,358 oo oo e 6,938 [ | 6,986 [ 4182 | [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE  |. 08/12/2022 |. 08/13/2027 |.....eueei 1,427 [oiiiiiiniiiiniis e 266,27 [on 033,896 | o e 56,642 [ | 56,642 [ 40538 | [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 08/12/2022 |. 08/14/2024 |.......... 1,547 [cooeiiiiininiiinins Jovvnnnennnn 266,27 [onnen e n 13,596 | o e 8,388 [ o 8,386 [t 3,96 | [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 09/14/2022 (. 09/13/2024 |..........4,593 [ccooiiiiimnniiinns Jovvennnnnn 258066 [onnneenn 38,729 | o v 41,061 [ | 41,061 [ 17,545 | [ [ i | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 09/14/2022 |. 09/14/2027 {0001 ...........
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 09/14/2022 . 09/14/2023 |..........4,183 [ccceiiviirnniiiins Jovvnnnnnnn 25866 [onnne e 25,427 | oo e 25,391 [ | 25,301 [ 14,007 e [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/14/2022 |. 10/11/2024 |.... .|{0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 10/14/2022 (. 10/14/2027 |..eevvvneeen 357 [eniiiiininiiiins Jovvnnnennnn 20234 [ 7061 | o e 17,890 [ 17,890 [t 1,056 e oo [ e | et 0001 .evvnennees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/14/2022 |. 10/13/2023 |.... .{0001 ...
(Ilrlwctieleé;TII ............ Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 ). 10/27/2022 |. 10/27/2023 |.......... 6,857 [ it 255.65).......... 41,020 |.eeenniiiiiines foovviniiiinnniiinn oo 57,942 | o 57,982 29,554 [ e | [ | i 0001 .ooennnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 ltem(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)
Citi Flexi Beta 5
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2022 |. 10/25/2024 |............ L7 FOURR RN 255.65 |....cuunnnn 6,826 [.coeeiiiiiinenns i [ 9147 | e e 9,147 [ [T ) PO RN R KRR [Pssessuurn 11 (1[0 I,
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2022 |. 10/27/2027 |............ 11X FOUURR RN 255.65 |....cuunenn ECICYJN R AR RN 19,448 | .ooveeeeens oo 19,448 |........... LYZ{0:5 ) AR FOPRRRR RO R [N 0001 .eveneneees
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/15/2022 |. 11/14/2024 |.... ...15,310 ..8,047 |. .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/15/2022 |. 11/12/2027 |............ L3 VN O F 256.81 |..cuunnnnnn [T 7 SR AR RN 20,133 | oo [ 20,133 [oeennnnes 1,237 [eoeeeiiiiiiiiiees i [ e | e 0001 .evvnennens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/15/2022 |. 11/14/2023 |.... ... 17,082 ....11,882 . .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 11/25/2022 |. 11/27/2023 |..........2,900 [cccovrrrirnnnnnnnns Joevennnnnn 267.26 |eunnnnnnns LA R AP RN 24 I 2,212 )i L[ R AR RN AU SUUUR 0001 .eveneneees
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 11/25/2022 . 11/26/2027 |..eevveeenn 272 [eiiiiiiiniiiiiis v 267,26 [ 5,984 | [ 12,900 [ | 12,990 [ 795 | foeeeiiieen [ e | e 0001 ...
Citi Flexi
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 11/25/2022 (. 11/27/2024 |....ovveeee 921 [eiiiiiiiiiiiiiiis e 267,26 [t 7,831 | o o 9,369 [ o 9,389 [t 3814 | [ [ e | el 0001 .evvnennens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2022 |. 12/14/2027 |.....eeei 1,233 [eunniiiiiiiiiiiis i 26797 [ 27,483 | o el 88,815 [ | BBLB15 [0 30526 | [ [ e [ el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2022 . 12/14/2023 |.......... 2,446 [oieviinnnnnnins Jovvnnnennnn 267,97 [ 1765 | o e 18,027 [ [ 18,027 [ 9124 | [ [ e | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2022 |. 12/13/2024 |........oi 1,588 [oiiviininniiniis Jovvinnennn 267,97 [ 13,085 | o e 15,287 [ | 15,287 [ 8,218 e [ [ i | el 0001 .evvnennens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/13/2023 . 01/14/2028 |......eueeen 378 [eunniiiiiiiniiiis Joeeinnennnn 266,85 [ e 8,420 [ e 18,516 [ | 18,516 [0 10,096 e [ [ e | et 0001 .evvnennens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/13/2023 |. 01/12/2024 |..........3,289 [coviiviinnnniinins Jovvennennnn 266,85 [ oo 19,750 [ e 27,722 e e 27,722 [t U973 e oo [ e [ el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/13/2023 . 01/14/2025 |.......c.. 1,574 [ooiiiiiininiiiiis e 266,85 [ e 13,090 [ v 17,142 e e 17,142 [ 40083 e o [ e | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/27/2023 . 01/27/2028 |.....eeeeee 281 [eiiiiininiiiins Joeennnennnn 260,07 [onnniiiiinienns Jovvennennnn 6,300 [ v 13,102 [ e 18,102 [0 8,893 | [ [ i | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/27/2023 . 01/27/2025 |......eee 1,150 [eiiiiininniiniis Jovennnnnnn 260007 [onnnnniiiininnns v 90888 [ e 10,407 [ | 10,497 [ 0809 | oo [ i | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/27/2023 |. 01/26/2024 |..........4,383 [ccoeiiiiiinniinins Joeennnnnnn 260,07 [onnnnniiniiinnns e 26,676 [ e 28,843 [ | 28,848 [ 2,167 e [ [ e | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/15/2023 |. 02/14/2028 |........cc.. 104 [ooeiiiiiinniiiniis Jovennnennnn 260038 [onnnnniiiiinens v 2,290 [ v 4,888 [ | 4,888 [ 2,598 | [ [ e | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/15/2023 |. 02/14/2024 |.......... 1,045 [cooooiiiiiniiiiiis Jovennnennnn 260038 [onnniiiiiiiiiens e 6,338 [ v 6,884 e | 6,884 [ BT e o [ e [ el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/15/2023 |. 02/14/2025 |.......oeeeu 880 [ouenvvivvnnniinins Jovvnnnnnnnn 260038 [onnnniiiiiiinnns v 4847 [ e 5,282 e e 5,242 [ 0395 | fon [ e [ s 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 03/14/2023 |. 03/14/2028 |.......ccce 28 [ooeeiiiiinnnnnnnins Jovvnnnennnn 20945 [ e 90427 [ | 20,483 [ | 20,458 [ 11,026 e [ [ e [ el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2023 |. 03/14/2025 |..........2,340 [ccoerivirnnnnnnnnns Jovvnnnnnnnn 25945 [ e 19,867 [ e 22,206 [ | 22,296 [0 2,629 | o [ e | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2023 |. 03/14/2024 |..........4,903 [ccooiiviirnnnnnnns Jvvennennnn 25945 [ e 29,765 [ e 35,642 [ | 35,642 [ 5878 | [ [ e | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 03/27/2023 |. 03/27/2028 {0001 ...........
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 03/27/2023 |. 03/27/2025 |....evvueee B84 [oeiiiiniiiiiiis Joeeinnennnn 261088 [ e 5,838 [ e 5748 e BT [ (BT )i o [ e [ el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ... . [ Index Account Hedge . [N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 03/27/2023 |. 03/27/2024 |.... .|{0001 ...
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/14/2020 |. 04/14/2023 |......... 43,665 |..evvnniiiiiiiinns [ 192.49|......... 404,281 |evveeeeciiin [ e 207,844 [ .oeeeeeeis [ 207,844 |.......... 49,38 |veeneiiiiiiis foerei [ e | s 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/24/2020 |. 04/27/2023 |......... 46,372 |... ..430,281 ...231,3%4 ... ....231,394 |... .{0001 ...
Goldman Sachs Index
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 05/14/2020 [. 05/12/2023 |......... 38,129 | [ 192.69|......... 354,860 |...oenniiiiiinins fooviiiiiiiinins e 190,262 [.eeeeeeeenn oo 190,262 |.......... 4,229 [ e | [ | i 0001 .ooennnnnns
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1 2 3 5 7 8 10 12 19 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current Quality |Effectiveness|
Used for Date of Rate or discounted Year's of at Inception
Income Schedule/ Maturity | Number Index Premium (Amorti- Refer- and at
Generation Exhibit Exchange, Counterparty or of Received (Received) zation)/ ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts (Paid) Paid Accretion Entity (b)
Goldman Sachs Index
Call weveeeiiiiieeeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/25/2023 |......... Z7OR VY [ S R 192.66 |.........252,561 [c.oooeeeininenns [ [ 139,777 | | 189,777 082,026 [ e o e 0001
Goldman Sachs Index
Call wovvereiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/14/2023 |........ TR 01 R RN 192.58 |.........388,815 [c..ooeeeiiniienns [ [ 226,560 | e [0 226,560 [ 50,997 [ e e e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 06/27/2023 |......... 25,836 .. 102.87|.. -|0001 ...
Goldman Sachs
Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/14/2023 |......... 43,212 [eoeeiiiiiiieeen o 193.79 [cueeeen 04,464 [ [ [l 213,084 | |l 213,034 | BA,076 [ e o e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/21/2023 |......... 19,406 .. 194.32].. -|0001 ...
Goldman Sachs
Call wevveeeiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/14/2023 |......... 29,258 [ooeeiiiiiiiieiin o 194,51 [ooeee e 274,875 [cnneeecciieeen [ [ 140,439 | | 140,439 28,380 [ e e e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 08/25/2023 |........ 14,111 194,60 |1 132,832 | [ e 68,579 | 088,579 [ 13,829 [ [ [ e | e 0001 ...
Goldman Sachs
Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/25/2023 |.......... L[0T R 194.60 [...oeeein. 52,624 [ooeeeeeiiiienn [ [0 28,695 | | 28,695 | 5,786 [ e e e 0001 ...........
Goldman Sachs Index
Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/14/2023 |......... P72 YK O RO 194,63 [c.eeeen 211,264 [oneeeeiienn [ [l TI304 | | 3,040 22,698 [ e o e 0001 ...........
Goldman Sachs Index
Call wooveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/14/2023 |......... 13,872 | [ 194,63 [...eeti 123,660 [.oeeeeeeeeeeenns [ [ 89,779 | e |t 89,779 | 101 e o o e 0001 ...........
Goldman Sachs Index
Call wevveeeiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 09/27/2023 |.......... [C3:Z3 1) AU N 193.38 [...eeeennn80,593 [ooeeeeeeiiiiin [ [ 40,365 | e 40,365 | 8278 [ e o e 0001 ...........
Goldman Sachs Index
Call wevveveiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/14/2023 |......... 13,316 | [ 194,51 [o1eeeen 116,980 [oveeeeeeiiienns [ [ 83,914 | 83,914 12,016 [ e e e 0001 ...........
Goldman Sachs Index
Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/27/2023 |......... JRCZIN O 193.38 [....e... 186,293 [ooeeeeeeiiiieen [ [ 17,677 | | 17,677 o 28134 i o o e |l 0001 ...........
Goldman Sachs Index
Call wooveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 10/13/2023 |......... 13,507 |+ [ 195.01 [vveeen 120,374 [eeeeeciien [ [ 89,021 | 89,0271 | 13,642 [ e e e 0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 10/13/2023 |......... 26,645 ..o o 195.01 [..eeeenn 250,447 [oveeeeeiiiienn [ [ 136,155 | |l 136,155 | 26,91 [ e e e 0001 ...........
Goldman Sachs Index
Call wevveeeiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 10/27/2023 |.......... N7 I R 193.65 [vvveeeeen 76,365 [veeeeeeiiiienns [ [ 51,946 | | 51,946 10,355 i e e e 0001 ...........
Goldman Sachs Index
Call wevveeeiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 10/27/2023 |........ 18,663 |- [ 193,65 [veveee 474,195 [ [ [ 112,348 | | 112,348 22,395 [ e e e 0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 11/14/2023 |......... 10,475 | [ 194.75 [cvvviinnnn 98,228 [eeeeeeciiienn [ [ 57,822 | e |l 57,822 | 1313 i e e e 0001 ...........
Goldman Sachs Index
Call wovveeiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 11/14/2023 |......... 32,334 | [ 194.75 [.veern.803,515 [oeeeeeeciiieen [ [ 178,482 | e | 178,482 34,920 [ e e e 0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 11/721/2023 |.......... 7815728 R 196.34 [..veinnnn52,509 [eeeeeeiiiiienn [ [ 27,973 | |l 27,978 | 5,38 i e e e 0001 ...........
Goldman Sachs Index
Call wevveeeiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 1172172028 |......... PO U 196.34 [....eenn 192,045 [ooeoeniiiiinn [ [ 97,455 | | 97,485 |18 TET e e o e 0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 12/14/2023 |.......... 8,443 [ | 196.85 [vvveeeenn 75,983 [oueeeeeiiiieins [ [ 39,344 | |l 89,344 TS5 i e e e 0001 ...........
Goldman Sachs Index
Call wevvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 12/14/2023 |......... 43,073 [coeeeiiieieeees o 196.85 [........ 408,688 [.......cocuvveerns ferrnriiiiiiin [o200,722 | e [000200,722 38,335 [ e o e 0001 ...........
Goldman Sachs Index
Call wovvveiiiiiiiiis Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 12/21/2023 |......... TR O 196.21 -[0001 ...........
Goldman Sachs Index
Call wevveeeiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 12/21/2023 |.......... (37 R 196.21 [ovveeeenn.55,800 [vveeeeeiiiiienns [ [ 31,850 | e | 31,550 8,086 [ e e e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 01/12/2024 |......... 17,342 ..198.82 .. -|0001 ...
Goldman Sachs
Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 01/12/2024 |......... LT K2 I FOU RO 198.82 [..eeeeen 831,601 [oeeeeeeiiienn [ [ 180,976 | e | 180,976 o 27,079 [ e o e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 IHZNBB6K528 .01/26/2024 |........ 17,601 ..198.28 |.. -|0001 ...
Goldman Sachs
Call tevveeriiiiiiiiennns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 .01/26/2024 |.......... 4978 [ |, 198.28 [ 45,906 [oveeeeeeineeeens o o 20,683 | e | 200658 | 3484 e e e o 0001 ...........
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1 2 3 5 6 7 8 10 11 12 13 14 15 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 Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception

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

Generation Exhibit Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code Accretion ltem Exposure | Entity (b)

Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 02/11/2021 |. 02/14/2024 |.........11,463 [c.coovviininniiiins Joevennnnnnn 200065 [ounnnenn 104,880 |oeveneneiiiines [ i 40,464 | .ooevvnnn [ 40,464 e 6,534 [ e [ e | ] 000T
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 02/11/2021 |. 02/14/2024 |.........65,378 [.ccoivvvvrnnniiiies Jovvnnnnnnnn 200065 [o1ne 830,976 |oeeeeenceccciiin [ v 230,783 [ .evvnneeene 230,783 [onni 87,265 | [ e [ | s 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2021 |. 02/27/2024 ....82,136 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/26/2021 |. 02/27/2024 |......'ei 8,367 [oeneviininnnnnns Jovvennnnnn 198231 [0 39,316 | [ s 19,913 [ cevneeeees [t 19,913 |0 30450 [ [ [ [ 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/11/2021 |. 03/14/2024 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 03/12/2021 |. 03/14/2024 |.........93,456 [....covvvvnnnvrinns Jovvnnnnnnn 201,86 [.0nt 903,634 | [ v 308,404 [ ...eeneeens [ 308,404 [..uen 52,335 | [ e [ | 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2021 |. 03/27/2024 57,686 | e [ 57,886 [t 10,143 [ s [ [ [ e 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2021 |. 03/27/2024 |..........8,782 [cceevrvirrennninnns Jovvvvnnnnnn 20190 [onnnnnn80,353 | o s 31,965 | .oeeennnes feeeenn 31,965 | 5,620 [ e [ [ | e 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/14/2021 |. 04/12/2024 |.......... (T80 4 I PO RN 201.74 |..counns LTRSS AR RPN AR 33,838 | .eeeeinne [ 33,838 | BLATE [ e [ [ | 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/14/2021 |. 04/12/2024 LRECT 7 FO RN 201.74|...... 1,113,631 [ i o 427,512 | eeeeeeni [ B27,512 B85 [ e foe e | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/14/2021 |. 04/14/2023 |......... LA PO RN 201.74 ECTAR:(CH N R A R (23 U PP 13 T R € 107/ | O RN U TN (S 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 04/27/2021 |. 04/27/2023 |......... 15,560 [.oovvvveeiiiiiinnn foeeeees 201.28 RPATIVA TN ORI RPN RN 4513 | e oo 4513 | (B,BAT ) [ [ e | 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/27/2021 |. 04/26/2024 |......... SISO PO RN 201.28 L R<ICICN PR AR R 61,065 [.eveeeennn [oreiiennn 1,085 [ounn e 11,852 o e e [ | 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/27/2021 |. 04/26/2024 |......... 19,301 [ feeeeees 201.28 LI R A R 75,855 | eevevnenes feneeeenn 75,855 oot 14476 [ e [ [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/13/2021 |. 05/14/2024 |......... 92,655 |evvvniiiiiiiins [ 201.77 LCIe T CIV N RN FOPRRRR RN 353,942 [.euneeeeiin | 353,942 [ 85,785 | [ [ e [ s 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2021 |. 05/14/2024 |.......... (SR (VN R FP 201.77 ... (75 1 PO RN R 26,013 [.evneeeees [oreeeennn 26,013 [ 4835 e e e [ ] 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/14/2021 |. 05/12/2023 |......... 15,006 [.oevvveeiiiiiinns foeeeees 201.77 ARICT01: N R AR RN 6,642 | .eeeneiens oo 8,642 | (4,83 [ e fe | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 |.......... LT (CIV N R F 202.44{.......... 52,936 |.eevvniiieiiinnn oo | 20,850 [.evuneeeees foreeeennnn 20,850 [unnnene e 3,807 oo e e [ | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 |......... L6 PO RN 202.44 123,726 [ | oo 46,189 [.eveneeeens [ 46,189 [ 842 o e e [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/27/2021 |. 05/25/2023 |........ (%7278 R 202.44{.......... 86,499 [o.enniiiiiiinns [ [ 5,436 | .evvvnneens feeneenennnn 5,436 |vne e (2,718 [ e [ | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 06/14/2021 |. 06/14/2023 |......... 14,429 [oeeiiiiiinens [ 203.97 ERETRCISTN R RN RN 6,781 [.eeeeeeens [ 8,781 [ (278 [ [ e | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2021 |. 06/14/2024 107,182 | [ 203.97 |...... IO ZEC TR 7/ R F I 344,056 | .oeeeennnnn [ernnnn 344,056 |eennn 61,094 [ i foe e | 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2021 |. 06/14/2024 |.......... 6,947 |ouveniiiiiiniienns [ 203097 | BT s e e 22,300 [ 022,800 e 3,980 [ [ [ [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2021 |. 06/27/2024 |.......... 1,605 {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/25/2021 |. 06/27/2023 |.......... F 2 PO RN 203.72 |eeraennnn 67,850 [.oeeeevneineiins ferenneeeeiniiens foeeeennnnnn 5,310 [ [ 5,310 [ (1,180)] e e e [ 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/25/2021 |. 06/27/2024 |.... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 07/13/2021 |. 07/12/2024 |......... (ST VA R ERR 203.88 945,032 341,084 [ .oevnnennn o 341,084 [ouin 83,164 | [ e [ | 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/14/2021 |. 07/12/2024 |.... ... 26,442 ....10,071]... .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 07/14/2021 |. 07/14/2023 |......... 14,028 [ o 203.88 112,398 | fovvviiiiniiiins oo 10,942 | oo [ 10,942 ) (1 122)] e e | fo | i 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 Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2021 |. 07/27/2023 |.......... 9,082 |ouvveiiiiiininns [ 203.70 |..cvunnnn 72,890 [oeenneeiennnines foevvinniniiiiins foeeeeees 8,537 |evveeees e 8,537 [ceviiiiinnnn (2170 PR RN RN RN (sssesnuurnl I1(1[1) I
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 07/27/2021 |. 07/26/2024 |......... L[URECICN PO RN 203.70 |........ RLC/U8 77/ PO KR RN 37,426 | cevevvn [ 87,426 | 6,927 [ e [ [ | e 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2021 |. 07/26/2024 |.... ...71,006 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/12/2021 |. 08/14/2023 |......... 10,215 [cccoiiiviinininins Joevennnnn 208,62 [eeeennn 81,952 [eueniiviiiiinnns fovvvennnneveennn oo 114 o [T AR 806 [ e foe [ | 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2021 |. 08/14/2024 . 105,187 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2021 |. 08/14/2024 |....... 108,270 |oevvvveneeiiiinnnn foeeeees 203.62 |...... UK rdeic N AR FP R 401,683 [..evnneens foreeeennd01,683 [oenen o 72,54 [ [ e [ | 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 |..........8,959 [... ...87,187 33,685 | [ 33,885 [ 8,002 [ e [ [ [ e 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/25/2023 |.......... VAT O 203.60 |.......... [SLC PV R RPN RN 8,557 | eevenneees feeeeein 8,957 | 0T o [ i e | 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 |.......... 4,283 |oeeeiiiiiiiines [ 203.60 |.......... 39,502 |..evviieieiiiinn e s 16,104 [ .eoeeeeens | 16,104 [ 2,870 | [ [ e | s 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2021 |. 09/13/2024 |.......... LICILL: 1 R 202.69 |....cue.nn L (CI: 1 R (R R 6,626 [..eeeeeeenn [oeviennennn 6,626 [ 1,190 | [ [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2021 |. 09/14/2023 |.......... 8,984 |.uveiiiiiiiinns [ 202.69 |...cuunenn AR5 PO RPN R 14,554 [ ovneeees o 14,554 | 1027 [ [ [ [ 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2021 |. 09/13/2024 |....... LR U 202.69 |...... 1,113,166 | [ s 473,366 [.eevnneeenn forrennnn 873,366 [oonnn 85,022 [ [ e [ | s 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/24/2021 |. 09/27/2024 |............. LST.7 FO R RN 20214 |oeeennnnn 4,972 | [ e 2,367 | eevenneees foeeeenn 2,367 | 19 [ [ e o | 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/27/2021 |. 09/27/2023 |.......... RS Y ) PO RN 20214 oo VATV PO RO R 17,980 [ .eneeeeeens e 17,980 [t 2,378 | [ [ e | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/27/2021 |. 09/27/2024 |......... 13,308 [oooeviviiiiiiinnn foeeeeens 202.14......... 128,313 [ | o 57,888 [..eeeeenes oo 57,888 |.......... U827 R R KR R IO 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 10/13/2021 |. 10/13/2023 |......... T | [ 201.53 |eeeennnns FEICTRCICIUN R FOPRRRR RN 24,964 | .oooeinin [ 24,964 |........... FCTCT£: ) R IR AP R RTINS 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 |.......... 5,081 [coveiiiiiiiiiiiinn v 201.53 |eeeennnns L1 T -2 FOR RN AR 24,339 [ oot | 24,339 |..oovnnnnns L3 YA T O K AR RN (R, 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2021 |. 10/11/2024 |....... L7285 [ i 201.53 |...... 1,071,762 | [ s 535,164 | .oovvvrnns [ 535,164 |.......... 98,318 [ e [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2021 |. 10/25/2024 |.......... 1455 [ s 202.73 |eeveennnn 13,187 o e i [T VN SRR R 6,417 [oennennenn I 73 R ) R R [N 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2021 |. 10/27/2023 |.......... 8,095 |ouvveiiiiiiiines [ 202.73 |eeveennnn (20 [ AP RN AR 16,108 | ooveeeeens [ 16,108 |........... P () R FOURRRRRR RN RN [N 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 10/27/2021 |. 10/25/2024 |......... LIe T [V[V N R ERR 202.73 |eeuennnn 469,829 |..euenieiiiini [ e 216,530 [.eeveneeens o 216,530 |...eunnn.. 39,280 |.evvvnnieiiinnnns [ [ e | s 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 11/10/2021 |. 11/14/2024 |......... LT T P RN 203.45......... 763,001 [oeeeiiiiiiiiis e e 335,427 | eeeeeiin [ 335,427 |....cov 60,266 [...ooovvvvnnnnins | [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/12/2021 |. 11/14/2024 |.......... {51 L R 203.45(.......... VA7) R RPN RN 8,109 [.eeeeeeees | 8,109 [...uvennenn LS T/ FR FOPRUU R U IS 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/12/2021 |. 11/14/2023 |........ 1,816 |oeveeeeeiviieiens [ 203.45(.......... (SRR G U (PR R, 22,923 ... {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 11/22/2021 . 11/27/2024 |.........51,215 [ccoooiiiinniiiiins Jovvnnnnnnn 202,87 [onne o 490,408 o o s 228,931 | eeeeeeii [ 228,931 40,972 [ i foeii e | e 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2021 |. 11/27/2023 |.... ....21,288 ... .|{0001 ...

Goldman Sachs

Call weveviiiiiiieieens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 11/24/2021 |. 11/27/2024

Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/13/2021 |. 12/13/2024 |......... 56,004 |...

Goldman Sachs
Call vevieiiiiieeenns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6KS28 | 12/13/2021 |. 12/13/2024 |.......... 5,883 |iiiiiiiiiiiiiiin oo 200.431.......... 49,640 [ooovveiiiiiiienn o e 29,987

-|0001 ...

0001 ...........
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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 Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 12/13/2021 |. 12/14/2023 |......... L2 C 7 PO RN 200.43 |....ouens [eLS TR C N U (PR R, 40,040 f...coeeeeen |ovnnen. 40,040 | 0[] R FORRRURR RN RN [pusrr 111} B
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2023 |.......... V740 T 202.28 |..couennnn LS 111 FO RERR RN 18,919 [t | 18,919 |........... FC (1728 PO KRR RN RN (R 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/27/2021 |. 12/27/2024 |.... 24,213 4,222 | .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 |......... (VS T O RN 202.28 |......... 514,991 |oevviiiiiiinn [ s 257,283 | eeeeeerinn [eennen 257,283 oo 44,862 [ e [ e | e 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 01/13/2022 |. 01/12/2024 |.... ... 48,994 ....20,823 ... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/13/2022 . 01/14/2025 |.........50,885 [...oeevvvvenniiins Jovvvnnnnnnn 200063 [ounneen 476,760 |oceveennecivnin [ e 284,446 | .o [ 284,446 |1l 50,88 [ e [ [ | e 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/14/2022 |. 01/14/2025 85,421 | [ 85,421 [ 11703 [ e [ [ [ e 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 . 01/27/2025 |.....eve 7,424 [oeneviininiiinns Jovvnnnnnnn 196,80 [eunne et 84,138 | [ s 53,822 | eeeiiies [eeeeeeen 53,822 | 9,354 [ i fe [ | e 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 |. 01/27/2025 |.........35,783 [cceeirvirvnnnninnns Jovvvnnnnnn 196,80 [ 326,749 | [ s 259,423 [.eeneeeiiin | 259,428 [ 45,086 o [ [ e [ s 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2022 |. 01/26/2024 |..........5,457 [ceeeeiviinnnnninnns Jovvvvnnnnn 196,80 [eunnnee e 41,456 | [ s 27,450 | eovevnnne [ 27,450 o 4,530 [ e fe [ | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 02/11/2022 |. 02/14/2025 |......... (V0 (02 R FR 199.94 |......... 580,463 |...uuneeeiiininn [ feis 373,088 [...ooeeees [ornnnn 373,088 |.......... 65,212 |eeviiiiiiini [ [ e | s 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2022 |. 02/14/2024 |........ 10,378 [ooeeeivieieviinnn foeeeees 199.94 |.......... LI 0N R IR RN 39,437 | eeeeeii [ 39,437 |.eevnnnnnns 6,434 |oeeeniiiiiiinns e e e [ s 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2022 |. 02/14/2025 |.......... VA V7] R 199.94 |.......... 62,522 |..ovvniiiiiiiinin oo BR.674 e [ 42,674 1........... A5 PO KU R RN S 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 02/25/2022 |. 02/27/2025 |......... SN PX R R 199.62 |......... 499,908 |...uunieiiiininns e fes 331,915 | eeeeeei [ 331,915 |oovuennnns 57,039 |oevveeieiiinnn fooreiiiin e e [ s 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2022 |. 02/27/2024 |.......... LR 720 R 199.62 [....nn.... 67,485 |..enniiiiiiinnes | [ 35,395 [.oeeeeeiis | 35,395 |..ounennnns {00728 R FURR R RN (RN 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2022 |. 02/27/2025 |.......... {2 O 199.62 [cuvvennnnns et R FPPPRR RN 6,275 | eveieees e 6,275 [ LI AR [T RPN AR U 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 03/11/2022 |. 03/14/2024 |......... LT SN PO RN 202.66 |......... 101,955 [oeeniiiiiiieees fovveneinieeiinns oo 45,054 | .cooeiiin [ 45,054 |........... A £-[0 N U FORRUU AR R TN 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/11/2022 |. 03/14/2025 |.......... P YA PO RN 202.66 |.......... AL T R FOPR RPN 13,475 [ o 13,475 ........... 2,304 |oveeiiiiiiiins foerernieeeeen e e [ e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2022 |. 03/14/2025 |........ [T A L O 202.66 |......... 629,886 [.....covvnniiiins ferniiiiiiiiin foeeeinnn 368,366 [....ooeeens [orreennn 368,366 |.......... 62,974 |.eeveiiiiinnns [ [ e | s 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |......... 51,987 [cooiiiiiiiiiiiiies i 204.38 |......... 481,313 |oveeeeeciii [ e 232,900 | .eevernnnnn fennnnns 232,900 |..cvnnnnnn LV VN R FOPRRRURR R RN N 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2022 |. 03/27/2025 |.......... 1,580 |oovveeeiiiiiiinnn foeeees 204.38 |...cuunnnn LIR: 72 R R RN 7,080 [eeueeeeeen |oeveinnnnns 7,080 [.ceeeennnnn 1207 | oo e [ | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2022 |. 03/27/2024 |..........6,830 [ceoerrvrrrnnnninnns Jovvvnnnnnnn 204,38 [t 52,908 e o e 17,759 [ 17,759 [0 8,005 | oo [ e [ el 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/12/2022 |. 04/14/2025 |.........91,785 [cccoovviirnnnniiins Jovvnnnnnnn 202,68 [oonn 831,854 |oennniniiiiis o e 479,118 e | 79,118 [ 083,524 | [ [ e | el 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/12/2022 |. 04/14/2025 {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/13/2022 |. 04/14/2023 |......... 35,307 |oevvneeiiiiininns [ 202.68 |......... JECLCTACIU N R AR R (VL] [T R, 706 |......... [QER:72e)) O RPN N TN [y 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2022 |. 04/12/2024 |........ 11,506 |... ...87,683 L T,479 (. .|{0001 ...

Goldman Sachs

Call weveviiiiiiieieens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 04/26/2022 |. 04/25/2025 |......... 53,084 [ooeoiiiiiiiiiiis o 201.23......... V(I3 /N O I N 306,823
Goldman Sachs Index

Call Index Account Hedge . |N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/26/2022 |. 04/25/2025 |.... ...30,523 ....20,824 (...

Goldman Sachs
Call vevieiiiiieeenns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 | 04/27/2022 |. 04/26/2024 |......... 12209 [ |, 201.231.......... R.813 [ e e, 48,582

-|0001 ...

0001 ...........




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 3 4 5 7 8 9 12 13 17 18 19 20 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty or of Notional (Received) Year Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Expiration | Contracts Amount Paid Income (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
Goldman Sachs Index
Call weveeeiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/27/2023 |......... 20,822 oo oo 201028 [ 114,806 [ [ [ 6,247 | L 6,247 [ (9,162)[.eeeeeiieen [ e e | ] 0001 L
Goldman Sachs Index
Call weveeeiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/14/2025 |......... 63,604 [.....oooiiiiiiinns [oeeeennn 20134 [0l 572,428 [ [ [ 368,266 [ )0 368,266 . 62,968 [....ooeeeiiinnens o o e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 05/12/2023 ....(8,783). -|0001 ...
Goldman Sachs
[0 L N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/14/2025 |....een 2,175 [eoeiiiiiiiiccin o 201034 [ 18,484 | | [ 12,596 | | 12,596 | 2154 [ e e e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/14/2024 ....11,831 . -|0001 ...
Goldman Sachs
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/27/2025 |......... 52,002 [.oooeiiiiiiineiis foeeeeen 201093 472,303 [ [ [0 202,288 | [ 202,238 50,009 [evvveeeeiiiiens oo o e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528 . 05/23/2024 |......... 17,937 [oeeeeieeiieiiien foereeenen 201293 | 135,825 [ e foeen 88,160 [ et 88,160 [t 12,556 |ovneiecciieeein foeeee e e [ e 0001 ...
Goldman Sachs
[0 L N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/25/2023 |......... 20,745 [ e 201098 [ T19,874 [ | [ 12,830 [ 12,830 (5,219)-ceeeeeeeiiiienes [ e e | 0001 ...........
Goldman Sachs Index
[0 L N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/27/2025 |.......... 779 [ [ 20198 082,387 [ e e 20198 21,108 | 3,627 [ forveeeee e e 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/13/2025 |......... 53,879 [cooeiiiiiiiieiiii foeeeeennnn 202,25 [ 476,199 [ [ [0 208,489 | ] 208,489 | 50,646 [..veeeeeevnnens oo o e 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 06/14/2023 |......... 37,434 [ | 202,25 (205,174 [ [ [ 28,824 | . 28,824 (5,815)[.ceeeeeiiinenns [ e e | 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/14/2024 |......... 14,309 [ceveeeeiiiiiiinns [ 202.25 [ 106,789 [ o e 053,045 L]l 53,945 9,730 [ forvreeeeeis o e 0001 ...........
Goldman Sachs Index
[0 L N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/13/2025 |.......... 2,161 | o 202,25 | 18,004 | | o 11970 | 11,970 [ 2,031 [ foveee e e 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/27/2024 |......... 10,458 | [ 20037 | B33 | e o 43,088 [ [ 43,088 . 7739 [ foveee o e 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/27/2025 |............. 953 |.eiieeeeeeiine o 201037 | 8,008 | [ o 5,616 [ e BLBT6 [ (23 FUUUUURR FUUUUR RO RUUETOR ERRNS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/27/2023 |......... 19,635 [cveeeeeeiiiiinnes [oeeeeenn 201037 [ 107,549 i o o 22,188 [ [ 22,188 [W£:15)) R IO IR IO DU 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/27/2025 |......... 47,894 oo e 201037 [ 423,613 [ [ [0 280,329 L 280,329 LT 72N U R R R PO 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/14/2025 |........ 72,766 [ovveeeeeicininnns [eeeeennnn 19916 [ueen 641,996 [coeeeeeeeeiinin o [enn....503,538 | .o ).l 508,538 . 85,136 [.vvveeeeiineens oo o e 0001 ...........
Goldman Sachs Index
[0 L N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/12/2024 |......... 16,409 | foreee e 19916 | 120,243 | e .. 85,083 [ 85,983 [ 16,245 [ [ e e | 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/14/2023 |......... 27,229 [coeeeiniiiieeei oo 199016 [ 146,421 [ [ [l BT 182 | BT 182 6,263 [.oeeeeeeiiinin forneeee e e 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/14/2025 |............ T [oeeeeeiivieinenns oo 199016 [ 6,646 [ [ | 5,525 | [ 5525 [ (23 FUUUUURR FUUUUR RO RUUETOR ERRNS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/25/2025 |......... 56,526 [..oeeievveeineiinn foeinennnnn. 199,98 [0 0501,898 [ | [0 374,200 | 374,200 | 63,300 [..oeeiiiiiiinen [ [ e | e 0001 ...........
Goldman Sachs Index
[0 Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/26/2024 |......... 12,321 [ | 199,98 [ 91,861 [ e [ 60,990 [ ]l 60,990 | LRI XICT) RN RIS RROPTUUUO REOUUURRRRR EURTRNN 0001 ...........
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528 . 07/25/2025 |............ 450 [oveeniiiiiiiis 10001 oeeneenns
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/21/2023 |......... 24,512 [coeeiiiiici o 199098 [ 132,844 [ [ [ 47,799 | e ATT99 4,002 [ e e e 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/14/2024 |........ 17,897 -|0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 1 HZNBB6K528 . 08/14/2023 |.........38,535 [.ocevuiiiniiiines e 19886 [oeennt st 207,667 |oueeneeenieennn foevnveniieninnen foreennnnnn 99,805 | oo [0 99,805 |0 15,029 [ e feeeeeeeeieees fe | s 0001 .evunens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528 . 08/14/2025 .10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 1 HZNBB6K528 . 08/14/2025 |..........2,695 [...couiiiiniiinnne Joveneennn . 19886 f0innn 22,018 | fvveeieiniiinnen e 18,905 | e [ 18,905 | 3133 e e e foinii | e 0001 .oeuvnnns




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 3 5 7 8 10 12 14 19 20 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty or of Received (Received) Carrying zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts (Paid) Paid Value Accretion ltem Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 08/27/2025 |......... (ST Y FO RN 198.38 [.........550,901 |..ovvueniriiinins [ s 464,942 | .oooeenii [ 464,942 | TELBAT [ i [ e | e ] 000T
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 08/27/2024 |........ LT T R 198.38 [c.nne 132,766 o [ s 103,743 [ .enneeeeees | 103,743 [ 18,862 | [ [ e [ s 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 08/27/2025 |.... .. 198.38 |.. L. 23,342 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 08/25/2023 |......... P PO RN 198.38 [....tnn 133,290 |oovvvvnniiiiiins [ s 72,684 [.eveeeeenn [ 72,684 | 11,989 s e e [ | 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 09/14/2023 |......... 27,158 .. 197.29 (.. .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 09/12/2025 |........ A IV S 197.29 [t 880,589 | o | 625,406 [ e | 826,406 [ 101,977 | [ [ e [ s 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 09/13/2024 |........ 17,178 197,29 [ 124,037 e o [ 107,361 [ | 107,361 [ 19,067 e e [ [ | e 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 09/12/2025 |.......... A7) R P, 197.29 [cneee 83,362 | o 61,793 [.eveeeeees [oreeeennnn 81,793 [ 10,076 [ e i [ | e 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 09/26/2025 |.......... PV PO RN 195.08 [ovvnneenn 16,401 | [ s 18,618 | eeeeeeeees [ 18,618 o 2,986 [ e [ [ | e 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 09/26/2025 |........ 48,006 [....oevveveniiinnn Joevininnnns 195.08 [.........398,949 |....ooeirriiinnnn [ s 426,293 | .ooeeeninn [ 426,293 |t 87,688 [ e o [ | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 09/27/2028 |......... 2 VE [ R R 195.08 [.........125,000 |ooovveenneiiinnnn [ s 7437 [ | 7437 [0 28,835 | foeeeceiis [ e [ et 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 09/27/2024 |........ 11,980 [ooevviveeeiiiiinns foeeeees 195.08 [o..neenn 84,599 |ocevninniiiiis [ 87,811 | | 87,811 [ 15,214 | s [ [ [ e 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/14/2025 |........ [SZCIV[VN R ERR 196,51 [ttt 536,775 | [ s 572,358 | oeeeeeris [l 572,358 oo 92,378 [ e [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/11/2024 |........ L1 V(O R 195,51 [cnee 134,928 i e e 141,861 | ooeeeenn [ 141,867 | 25,888 [necceiieens e [ e | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/13/2023 |......... 2V 7(V) R ERR 196,51 [evee e 1779 L e e 106,600 |..oeevvvnnn [eunnnnns 106,600 |.oiennnnnn 20,746 [oenniiiiniiinnns Joevnineeecvinins [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 10/14/2025 |.......... 1,652 [ciiiiiiiieieies i 196,51 [oneennnn 12,920 v o 14,638 [.eeeeeens | 14,638 [0 2,362 | [ [ [ | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/25/2024 |.......... (e [°E5 ) P RN 195.86 [....eeenn85,016 |ooeeeenneniiiinns [ s 66,758 [..uueeeeees [oreeennnn86,798 |ounnenn 11,954 | e e [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 10/27/2025 |......... 46,206 [...oovvieiiieiiies e 195.86 [.........385,530 |.cevvunniiiiiinnnn [ e 402,920 | .oeeevvennn [ernnnnn 402,920 |eiinnn 84,689 [ e [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/27/2028 |......... 19,585 [ceveniiiiiiiieens [ 195.86 [......... 102,261 |.ooovvnnniiiininns [ s 93,276 | .eevvvnnn feeeeennn 93,276 | 17,990 [ i [ e | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 10/27/2025 |.......... L) () O R 195.86 [....eeen 36,250 |oeeevnennniininns [ s 40,248 | ooevenn [ 40,248 o 6,462 [ e fe [ | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 11/14/2025 |............ A PO RN JECIS TR PO 1 1 KRR [ R, 2,580 | cevrnneees feeeeeeenn 2,830 |04 s [ e e | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/14/2025 |......... Y INVZZ O R 195,97 [cnnr 428,385 | oo s 444,345 [ ennee | 444345 [ 70,993 | [ [ e [ s 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/14/2028 |......... 7083 T R ERR 196,97 [cnnenn 146,221 | o s 135,307 [eenneeeeens [ 135,307 [ 26,177 | [ [ e [ et 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/14/2024 |......... 19,957 [ovveeiiiiiiieenns fooriiiinnns 196,97 [cue e 1,578 | [ s 144,689 [..oeeeeeens |oeeennnn 144,689 [0 25,346 | o {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 11/26/2025 |............ LSV FORR RN JECICTR /N R 123 I AU KRR RN 4,669 | .evvnnnens feeeeiinn 4,869 |l TAB [ [ [ [ | 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2| HZNBBBK 528 1172772024 |......... 10,338 .. 196.17 |.. Ll 74,330 ... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 11/26/2025 |......... 48,565 |.eevvniiiiiiiins [ 196.17 |.........406,803 |.....covvvvnnnnns |oovrnnnnieiinnns [ 419,602 [.eevuneens [orrenenn 419,602 [ennn ot 67,020 [ [ e [ | i 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/27/2028 |......... 24,112 .. 196.17 |.. P FEPT 117,183 |... .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 12/12/2025 |......... 44,730 | [ 196.82 ... 877,513 | oo i 394,965 | ..oovevnnnn Jovenn 394,965 |t 62,622 [ i [ e | e 0001 .ooennnnnns
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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 i
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 12/13/2022 |. 12/14/2023 |......... TSI FOR RN 195.82
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.......... I PO RN 196,82 [cvneeennn 29,597 | o 82,872 [ | 82,872 [ 5212 | [ [ e [ e 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2022 |. 12/13/2024 |......... 17,450 .. 195.82 |.. .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/23/2022 |. 12/23/2025 |.......... T CICIC) O F 193,97 [cee e e 28,796 | oo 35,620 [ 35,629 [ 5,835 | [ [ e [ s 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/23/2022 |. 12/23/2025 |......... 29,087 .. 193.97 |.. ... 282,725 ... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/27/2023 |......... 19,982 [cuveniiiiiiiiienns [ 193.97 [oeennnnn 103,329 [oennveieiiieees Jovvenineeeiiiens [ 125,206 | .evvvvennns fennnns 125,296 |.......... 24,580 |oeeveeiiiiini foerei [ e | s 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/27/2022 |. 12/27/2024 |......... 12,863 193,97 [ 090,569 e o [ 107,276 | ........... e 107,276 |ovvee e 18,137 [ [ v [ | e 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2026 |.......... LR U P 196.00 [.oovvvveniiiiinn [ LR :K 72N R 18,242 | o 13,282 |vveee A0 [ e e [ | i 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/12/2023 |. 01/14/2026 |......... LYV R R 196.00 [-ovvveveneiiens Jernennnns L1004 PO RN 423,390 | .oeeenien [ 423,390 ..o 21,912 | foee [ e | s 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/12/2023 |. 01/14/2025 |......... (TR PO RN RECICT 10N R A 7,284 [ | 124,732 | ceveeee [ 124,732 |euennne AT R FORRRUU AR R TS 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/12/2023 |. 01/12/2024 |......... 22,046 |eevveeeiiiiiinns [ RECICT 10N R A 114,939 |ooveeniiiiiiinns o 17,284 [ | 17,284 |........... 2,346 |ovvnnnieiiiiins feerereienenen e e [ s 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |.......... 1,253 [ s LR ICT) PO RN 10,012 [ [ 11,0387 [t o 11,037 | L1753 R FOPRRRRR R R N 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/26/2023 |. 01/27/2026 |......... 28,346 |.eevnieiiiiiinns [ 196.36 [cvvvneiviinninns foevennnnn 240,451 |ooevveeiiieienn [ 289,727 | e [ 249,727 v (T3 PO KRR RN KRN (R, 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2025 |.......... 9,793 |ovveeiiiiinines foeriiiinnns LSRN PO RN 69,997 |.eeveeiiiiiiin [ 72,960 [.evueeeenns [ 72,960 |........... 2,962 |ovvniiiiiiinns foereriiecennn e e [ e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/27/2023 |. 01/26/2024 |......... 19,154 [ [ 196.36 [covvneiviinnnnns foevennnnn J[UUNZK R A, 100,365 [.eveneeeens [ 100,365 |...ccvvvnnnnns 228 N RN R KRR (R, 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |......... L1 FO RN RECLCTRC SN PO I T T PO RN 391,643 | .ooevninn [ 391,643 |.......... 20,196 [onniiiiiiiniens v [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |............ L1 PR RN LT - O F, LNTR T PO RN 5,223 |eeeeeiiiiin | 5,228 |oviins FSISIE TN R R AR R (R, 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2023 |. 02/14/2025 |........ 17,301 [ foeeeees LTSN O I 122,632 |ovveeeeiiiiiies oo 129,756 [.eveneeeees oo 129,756 |........... TA | | e i [ s 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 02/14/2023 |. 02/14/2024 |......... 30,991 |eveeiiiiiiiinns [ LTSN PO RN 161,861 |oovvveeiiiiinnnn o 166,729 [.eveneeeees oo 166,729 |........... L% (1< R FORRRR R RN [N 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |......... CCT I FO R ST O AR (00 R . 301,728 [ceveeeees o 301,723 |..evennnnn 25,715 |eeennieiiinnn fooreiein e e | s 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |............ [SLC170 PR RN ST FO RN 8722 PO RN 8,740 [.eeneeeeas | LV 1207 | oo e [ | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 02/27/2023 |. 02/27/2024 |......... P 72 FO RN ST O R 128,531 [ Jvis 139,833 | .ovvvnnees [eeeenn 139,833 | 11,302 [ e [ e | 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2023 |. 02/27/2025 |........ 10,917 [ e ST N R FLTE (V) O F, 84,281 [.eveeeenin [ 84,281 [ 7490 [ e e [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/13/2023 |. 03/13/2026 |......... KT O R 19519 [ceniiiiiiiiinns Joeeenn 306,607 [ Joviennns 368,942 | ... {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 03/14/2023 |. 03/14/2025 |......... 23,890 |eevveiiiiiiiins [ JECIST 1 N PO FPPR 10 (0 VN R R 212,617 [eeeeeeeens [ 212,617 [ B2, 1T7 [ e e [ 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2023 |. 03/13/2026 |.... .. 19519 (.. ....23,603 ... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 03/14/2023 |. 03/14/2024 |......... X FO R 19519 [ceneiiiiiiiinns e 146,274 [ 195,738 [.eeneeeeeen | 195,738 [ 49,463 | [ [ e [ el 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2025 |......... 12,227 .. 195.30 |.. ...98,797 ... .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 03/24/2023 |. 03/27/2026 |......... 26,487 [ | 196,30 |uveniiviiinnnnns Joeeennnn 227,006 [ e 248,717 | e [ 288717 e 21,622 [ i e [ | i 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
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2024
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2023 |. 03/27/2026 |..........2,366 [ccoeeevvevnnnnnnnnn Jovvvnnnnnn 195,30 [ounnniiniinnns oo 19,127 [ e 22,213 [ e 22,218 [0 3,086 | [ [ e [ el 0001 .eveneneees
Goldman Sachs Mar iner
Index Call ... . [ Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2021 |. 09/14/2023 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 01/14/2022 |. 01/12/2024 |.............. LS PO RN 148.00 [..ocevvvnnnnn 7 R AR RN 11 SRR 11 O (10)) R ERRRR R (RN RN [N 0001 .evvnennens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/27/2022 |. 01/26/2024 |.... .. 144,10 |.. .|{0001 ...
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/25/2022 |. 02/27/2024 144,61 [oonneeenl824 | [ 283 [ | 283 [ (122))e [ [ e [ e 0001 .eveneneees
Goldman Sachs Mar iner
Index Call ... . [ Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2022 |. 03/14/2024 |.... 143088 [ 186 | o [ B e e 7B e B e [ [ | e 0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/27/2022 |. 04/27/2023 144,28 [oonneee 8,580 | [ e O e e 9T [ (0BT )] [ [ e [ e 0001 .evvnennens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 05/26/2022 |. 05/23/2024 |............ 2228 PO RN 144,96 [oovneennn 1,208 o o el 514 e BT [ (180 [ [ e [ s 0001 .eveneneees
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/26/2022 |. 05/25/2023 |............ L[} R 144,96 |coeeennnnnnnne L[N R R 15 [ [ Bl [R:15)) IR PR RPN AR SUUR 0001 .eveneneees
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 06/14/2022 |. 06/14/2023 |............ 128 [ [ 140.41 |oeeeennns LIS PR RN RN L[CIU N ST R 160 |ooeveeennnns [1:72) N RN RN RN RN 0001 .evvnennens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2022 |. 06/27/2023 |.......... LY K2 O 142.00 [cuvvennnnne LSTRC(V1- Y R FOPPPP RN 1,408 [ o 1,403 |.......... [QIRCCES)) R FERRURN R RN [N 0001 .evvnennens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2022 |. 06/27/2024 |.......... P72 PO RN 142.00 [oevennnnns 10,397 [ooieiiiiiiniiees v [ 6,734 | o 6,734 |.......... (1R 7:5) R FERRRURRN R RN [N 0001 .eveneneees
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/12/2024 |.............. o728 PO RN 14141 |, FCICIC N R RN RN T (U M3 s (-3 A RN (RN RN [N 0001 .eveneneees
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2022 |. 07/14/2023 |............ L FORR RN 14141 |o..oeeeee IV FOUU R RN 1,018 | | 1,018 |eeeeennns [ I0CES)) AR FERRURRR R RN IS 0001 .eveneneees
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528  |. 07/27/2022 |. 07/26/2024 |............ L1570 PO RN 143.23 ..o 432 | [ e 2,619 | e [ 2,619 [ (W01} S RN AR RN [N 0001 .eveneneees
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2022 (. 07/27/2023 |............ FC (V7 R R 143.23 | T35 [ [ fo 7 [ 252 |eiiiiinnns (<11 (C)) RN AR RN RN [N 0001 .eveneneees
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2022 |. 08/14/2023 |.......... L IYZ<I° ) O F 144,53 |........... LT O R R L7 (U 844 1.......... (15 [015)) PR AP RPN AU SUURN 0001 .eveneneees
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/26/2022 |. 08/25/2023 |............ - VN R R 143.01 [cuveennnnns {07 U FORRR R R, (17 [ 302 [ (72555 PR RPN RN RN (R 0001 .eveneneees
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/26/2022 |. 08/27/2024 |............ L2 1 T R E 143.01 [cuveennnnns L0 (T3 ) FO PR RN 2,652 | e e 2,652 |.cceuunnnnns [(-7)) R RPN R RN [N 0001 .eveneneees
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 09/14/2022 |. 09/14/2023 |............ P2V T) PO RN 14166 [....ccevnennn (VN P KRR RN T U R T E (72255 R KRR RN RN (RN 0001 .eveneneees
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/14/2022 |. 10/13/2023 |.............. (S5 PO RN 137.80 [.ooeeivinnnnns 229 | e 283 | [ 233 | (-3 A RN (RN RN [N 0001 .eveneneees
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 10/27/2022 |. 10/25/2024 |.............. LS/ PO RN 139.66 [..euunennnn ;71 PR KRR RN 7T [ £ R, (ES11/ A EPRRRR RN RN RN [N 0001 .eveneneees
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2022 |. 11/14/2023 |.......... L7 R 140.24 |t 3,861 {0001 ...........
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/14/2022 |. 11/14/2024 |............ .73 P RN 140.24 |t 3,671 [eeiiiiiineees fevenineeeiiinnn [ 30483 | e [ 80483 | (BB3)[ e [ [ e | e 0001 .eveneneees
Goldman Sachs Mar iner
Index Call ... . [ Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 11/23/2022 |. 11/27/2023 |.... .. 140.51 |.. .|{0001 ...
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2023 |. 02/14/2025 13947 [oeneiiiiiiiiiees e 3756 [ v 4,007 [ | 4,007 [ BT | [ [ e [ e 0001 .evvnennees
Goldman Sachs Mariner
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 02/27/2023 |. 02/27/2025 |.... .. 137.96|.. . {0001 ...
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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
Goldman Sachs Mariner
Index Call ...couveennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/14/2023 |. 03/14/2024
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 09/28/2021 |. 09/27/2023 |....
Go achs
Pathfinder Index Call
........................... Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 10/14/2021 |. 10/13/2023 |.... reeeennn.. (0001 L.
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/27/2021 |. 10/27/2023 |...eeeeeenn 139 |oeeeemnniiiieiiinn forneee s 201202 [ 1,83 | e [ T e [ T e O D) e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/12/2021 |. 11/14/2023 [....vcveuevs 360 [oovvverinrrininn [oreerinens 205,50 orvrnires 4,840 [oveniiieiens oo oo 4 L e 4 e 018 s [ o forrieccciens | e {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/24/2021 |. 11/27/2023 |....ceeeeeenn833 |oeeeeiniiiieeiinnn Jorneee s 2069 [t 40506 o e feeeeeeeen 3 e [ B e O e o [ | ] 000T
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/14/2021 |. 12/14/2023 [.....cveuees 99T [oovvvcviirinini [oreerennn 208,88 v 13,190 [ oo e 20 e e 20 o (89 s [ oo foorisceeiins | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 12/27/2021 |. 12/27/2023 |...eeeveeenn 758 |oveeeeeniieeennnn forneeeeen 210096 [ 10,432 | oo fereeeeeeeie 8 e [ B e (B0 e e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |.01/14/2022 |. 01/12/2024 [...oveeei®,136 [oovvevevivnininn [reerinen 20238 v 14,927 [ oo oo 34 L e 34 Lo (159 s [ o foorisceeins | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/27/2022 |.01/26/2024 |....cceeeeeeuiT |oeeeemnnieeeeeennn forneeeee e 186.07 [ 824 | e [ O e [ O e (B e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/14/2022 |. 02/14/2024 ...vcveveeeidB fooveuceiniininini [oeeenens 184065 o514 [ oo o 19 [ e 19 o (30)] e [ o foericceins | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 02/25/2022 |.02/27/2024 |......ceeeu 836 |oeeeememneeneennnn Jorneeeeeen 186,60 [ooeeeeet 10,000 |oeeeeceiiees Joeeeeeeeeeeeenen feereeeeeeenn 826 | e [ 826 | (B10) e oo oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 03/14/2022 |. 03/14/2024 [.....eceei®,580 [.evvvevinrrvninn [oreneennns 182,95 oouiniern 18,467 [oeenciie oo o995 [ o995 L (1,268)) s [ o fooriiceeiins | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/25/2022 |.03/27/2024 |.....ceeeeue 85 |oeveemmeniiiiiiiin [ 18726 [t 5,769 | e [ 204 | [t 204 e (29 e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/13/2022 |. 04/12/2024 ......eee.2,555 [oevveveuiernininn [oeerrenns 199002 v 30,882 [oeeiie oo oo 894 [ o834 e (1,277 s [ s foriecccicns | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/13/2022 |. 04/14/2023 |....ccceid,916 |oeeeemenniiieiinnn [ 19102 [ 19,905 | oo [ | [ e (BB e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... 1122LRONP2IHZNBBBKS28 . 04/27/2022 |. 04/26/2024 |.... .{oo01 ...
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 04/27/2022 |. 04/27/2023 |.... . {0001 ...
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/13/2022 |. 05/12/2023 |....ceeeeeee T27 |oeeeemnnneeeeeennn forneeeeen 180222 [ 6,799 | oo eeeeenen fereeeeemneeeee | [ oo (225) s e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/13/2022 |. 05/14/2024 |.......... 1,387 |.eeveevenviininnnn fonnneennn 180222 [0t i 15,700 |ovennniciiiiees Jovveevinneieennn foeneeeeenn 1,568 | oo [ 1,568 o (1,387 e [ e | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/26/2022 |.05/23/2024 |..........3,400 |.oeeememmereeemnnn [ornneneee 184,42 [ 0089,438 o oo foeeeeeeeen 2,754 | i [ n 2,754 | (2,720) e e o o | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/26/2022 |.05/25/2023 |..........2,039 | .eeeevennvirvinnnn founnnnnnnnn 18442 [0 19,514 | o oo | [ v (A28)fis e [ e | e 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/14/2022 |.06/14/2023 |......ccei2, 747 |oeeeemmnniieeiennn [ 18491 [ 028,284 | e [ 1O78 | [ 1978 e (B, 318) e e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/14/2022 |.06/14/2024 |..........5,458 |.ccevvveeiiiiinnnn [onneeen s 16491 [0 85,530 |oveeniiiiiiines Jovveenieneieienn feeeeen 21,885 | e [ 21,885 | (10,424) s e [ [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/27/2022 |.06/27/2024 |........cc2,419 |oeeeeeeenineeinnnn [ 1717 025,709 | e [ 8,381 | [ 8,88 e (B 70 e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2022 |. 06/27/2023 |.......... LRI R 77| EETA )TN R R R, X7/ IR IR < 7 R [27215) AR EPPRRRURR R RN I 111} B
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2022 |. 07/14/2023 |.... ... (1,181)].
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 07/14/2022 |.07/12/2024 |.... ....(3,801). reeeennns. (0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/27/2022 |.07/26/2024 |....cceeeeee 814 |ooieeeeeeiiiiiiii foeeeee e 175290 [t 6,739 e e [ 1,289 | [ 10259 | (780)fe e e oo e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 07/27/2022 |.07/27/2023 |..........1,086 |ooevvevennninniinnn Jonnneeeen 17590 [t 90837 | o oo 261 | [l 26 e (18 e [ [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/12/2022 |.08/14/2024 |..........2,858 |.eeeeeeeeeeeeemnnn [oumeeeeee e 17757 [ 29,311 | e feeeeeeenn 5,024 | [ 5,024 | (B190)f e e o e | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/12/2022 |.08/14/2023 |..........2,081 |.ceveeeeenvirrvnnnn founnneeenes 17757 oo 18,812 | o oo 515 | [ D15 | (L O79) e foen [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/26/2022 |.08/27/2024 |.....cceveer ST |oeeeemmmniiieeennnn formeeeeec s 171069 [ 8,955 | e [ 15096 | i [ 1,096 s (BB3)[eeeeeeeeeeeeee oo oo e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... |Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |.08/26/2022 |.08/25/2023 |.....ceeveveeid7 [oovevevenivnininn [oeeeeeese 179069 oot 188 [ oo e 13 [ e 13 e (27 e e o foericceicn | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/14/2022 |. 09/14/2023 |..........1,975 | oeeeveeeieeiennnnn Jonneeeee 16557 [t 16,677 | fooeemeeieeeeeenen fooneeeeenn 3,674 | oo | 3674 | (4,806)f e Joeeeieeeeeeiiis foeeeeeeiiineeeeee Joneeeeccien | e J0001 Leeeeeeeees




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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)

€17903

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 09/14/2022 |. 09/13/2024 |..........d,788 |oeoeueeeieiiriiins ot 165,57 [ 18,145 | | oo 7,990 s et 7,997 e (8,807 oo [ e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/27/2022 |.09/27/2024 |..........1,586 |..ccoeeerriiniiiins fonnnnnnnn 152,88 | 14,794 [ [ oo I BTT [ e 877 [ (BL949)) e e e | | e ] 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 09/27/2022 |.09/27/2023 |......eevees 970 |ooiieuiiinnriiins foneeeee i 152,88 [ 7,833 | o oo 6,489 | 06,489 [ (B 182) e [ [ e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/14/2022 |. 10/13/2023 |..........1,308 |oooecurreerrrniins forvneene s 161,36 | 10,039 | | oo 9,942 L e 9,082 [ (4,278) e [ [ | | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/14/2022 |. 10/11/2024 |......eeeees 330 |oerummieinnriiiis o 151036 [0 3,030 | o oo 3,386 e [0 8,386 [ (819 [ e e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/27/2022 |. 10/25/2024 |.....eevvvei 783 |oeiiivvvennnniins forneeee s 18780 [ 7,272 | | oo 5,820 | e 5,821 e (70 [ [ e | e | 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/27/2022 |. 10/27/2023 |......eeeees 521 |ooiiimiiiiiiiiiiis foneiii it 15780 [ 157 | | oo 2,590 s e 2,597 e (14O e [ e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/14/2022 |. 11/14/2024 |.......... 5,490 [cevveeeiiiiiiines | 157.91 [.......... 52,627 [ceveeeeiiiiieee [ e N2 | 4124 (O 7 | e P PP L0012 BN
Goldman Sachs

Pathfinder Index Call

Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 11/14/2022 |. 11/14/2023 |.... ...(10,999)|.

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/23/2022 |. 11/27/2023 |.... ... (3,582). reeeeee... 0001

Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/23/2022 |. 11/27/2024 |......eeveei 8684 |ooieemiiiiiiiiiis o 15860 [ 8,302 | oo oo 6,207 i [t 6,207 [ (1,887 oo [ e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/14/2022 |. 12/14/2023 |.............999 |.oooooiiiiiiiiiins forinnnnn 181009 | 8163 [ [ e 4198 [ e 4108 [ (2,469) e e e | | e ] 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/14/2022 |. 12/13/2024 |..........1,986 |cooeeeeeennrniins o 161200 [ 19,520 |oiici o oo 12,852 | e 12,882 [ (4,083) e oo [ oo | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/27/2022 |. 12/27/2024 |.....eeeeen 164 |ooeeeieiiiiiiiiiiis foinnnnnnn 168046 | 1,578 [t [ e 1,229 [ Lo 1,220 [t (383)] e e e e | e ] 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/27/2022 |. 12/27/2023 |......eeeeeiB00 |ooruummennnnniins o 188046 [ 4,807 | oo oo 3,165 | [0 8,185 [ (1,877 [ e e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 01/13/2023 |.01/12/2024 |.......eeee 816 |oeeeeeeeiiiiiiiiins fonnnnnnnn 160046 | [t 6,642 [ 3,888 [ o0 3,886 [ (2,786 e e e | e 0001

Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 01/13/2023 |.01/14/2025 |............ 187 |.ooccceeneeriiins fonneeee e 16046 | | 1,830 | o 1,807 v e 1,807 [ (528 e e e | e 0001 e




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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)

¥1°903

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 01/27/2023 |.01/26/2024 |.......eeeeiii88 |oeiuimiiiiniiiiis o 188U85 | | T0B | o958 | 95 [ (218 [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 01/27/2023 |.01/27/2025 |..........4,226 |.ococurveennnnnins founeenne e 18855 | | e40,870 | o 32,750 s [0 82,750 [ (8,120 e [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/14/2023 |. 02/14/2024 |.......eeeei BT |ooriummeinininiins foeee 15434 | e 3,836 | oo 3,586 e [0 8,536 [ (00 oo e e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/27/2023 |. 02/27/2024 |......eeeven 282 |oeiinnnennnnniinns founneneen 149200 | e 217 | o 2,946 e o 2,046 [ 829 [ [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/27/2023 |. 02/27/2025 |.......eeee 114 |iiiiiiiiiiiiiiis foneii s 14900 | s 1,022 | o 1,888 i [ 1,388 [ 367 [ [ e e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 [. 03/14/2023 |. 03/14/2025 |..........1,030 |oooocurernrrnniins founnennnn 150054 | e 90455 | o 11789 e T, 789 [ 2,334 [ [ [ e | e | 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2023 |. 03/14/2024 |..........3,375 |oeoecuuemrnnrriiins fonneeee s 150.54 | e 25,756 | oo 82,935 s [0 832,085 [l 7180 [ [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/27/2023 |. 03/27/2024 |.......... 2,087 [oeveieeeiiiieees | 72 V) O AN 15,748 | | 18,416 |..eveeeeee [ 18,416 | 2,668 |..ceeeeeeeeeeee e e e [ {0001
Goldman Sachs
Pathfinder Index Call

Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/27/2023 |. 03/27/2025 |.... .. 2,966 |. .|0001 ...

ZBUT11VBOBEZRVTUTBO7

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 04/14/2020 |. 04/14/2023 |.......... 1,154 | [ 212.30 |oeenneee 14,406 |- oo [ 5,412 .ot e 5,412 .......... (1,285 [ e e | 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 04/27/2020 |. 04/27/2028 |............ 905 |- [ 212.08 |.......... 11,386 |- oo oo 4,834 | .o [ 4,834 |............ (B97)[-ceeeeeeeeee foeeeeeiiieeeeees feeeeeiieeeeeee e | e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 05/14/2020 |. 05/12/2023 |.......... 2,130 [ oo 212.20 |.eeneeee 26,939 |- [ s 11,907 | o 11,907 | (18- [ e e | 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 05/27/2020 |. 05/26/2023 |.......... 2,498 [ [ 212.60 |.......... 31,648 [ [ [ 13,987 [.oeeiiins [ 13,987 | (1,648)]-..eeeeeeieiin foerieeeeeeeies foieeeee e foeieeeeeeeies | eeeeiens 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/12/2020 |.06/14/2023 |.......... 2412 [ | 212.71 | 30,011 o e e 14,229 (.o [ 14,229 |.......... (1,381 [ e e | 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/26/2020 |.06/27/2023 |.......... 1,738 [oeeeiiiieeiies o 212.88 |.......... 20,719 [ o e 10,481 |.eveeeeeee o 10,481 |......... (904)]- . eeeeee e oo oo oo | e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/14/2020 |.07/14/2023 |.......... 1,71 [ o 213.34 ...l 21,462 [ [ [ 10,334 [ oo [ 10,334 | (736)]-ceeeeemmeeeee feeeeeeiieeeeees feeeeiieeeeeee e | e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/27/2020 |.07/27/2028 |.......... 3414 [ | 213.85 |.......... 42,851 [eeeeeeiiiee [ [ 20,277 [ eeveeeiins [ 20,277 |.......... (1,468)]...veeeeeieiin foeeiieeeeeeies foeieeeeeeeeies foieeeeeeeiiee | ceviiiens 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/14/2020 |.08/14/2023 |.......... 3,466 [...ooeeeiiiiiees [ 218.79 [eeennee A3,423 | | s AN D O 21,663 |.......... (1,28 [ e e | 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 08/27/2020 |. 08/25/2023 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/14/2020 |. 09/14/2023 |.......... 1,371 [ o 214.39 |........ 17,317 | e s 8,708 | .uvvveeeees | 8,708 |...ccuenee (425)]- .. veeeeee e oo foeeeeeee e o | e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eeeiiiiiiiiinniiiiinnnns . 09/25/2020 |. 09/27/2023 |.......... 3,662 [ [ 212.18 | 45,765 ..o [ [ 28,490 [..oooiiees e 28,490 |............ (A76)[- oo foeeeeiiieeeeee e e | e 0001 ...........

ZBUT11VBOBEZRVTUTBO7

JP Morgan Index Call | Index Account Hedge . |N/A .... . . 10/14/2020 |. 10/13/2023 |.... .10001 ...

. |Equity/Index |JP Morgan ...




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 3 4 6 7 8 9 10 11 12 13 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 Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year 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 Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2020 |. 10/27/2023 |.......... L I7A T FPU R RN 213.20 |.uunanns 15,935 |oeneevieeieeens foveeeveiii o 9,660 | e [ 9,660 | (8] evvvennvennneen foreenneenineenns Joenveiiveieeens [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 11/13/2020 |. 11/14/2023 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/27/2020 |. 11/27/2023 |.......... LI () R RN 221.60 |eueeennn 15,847 [oeeevneinieenns e foevnnennn 4,957 [ e 4,951 [ (407 vevneenneeenn Joerneenineeiineen o e | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 12/14/2020 |. 12/14/2023 |.......... 1,555 |ouviviiciiienins Joevieennns 222.46 |.......... 20,829 [oeeveenineen foereeenieceineen o 6,268 | e o 6,268 [ (513)]evvevevnvenieen foreenneenineenns Joneeiciees fe | e ]0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan o |- 1272472020 |. 12/27/2023 |............ T e v 223.18 | 10,234 [oeeevieeneeenns Jereeenieeeeneenn [ 3,029 | . 3,029 [ [721)) R RPN RN RN (sssssnuernl (1[0} I
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/14/2021 |. 01/12/2024 |.......... 4,035 |oeniiieiiieeeis e 224.27 ... 54,300 [oveevneenneenns feevnvennveiieeen e 15,415 | e 15,415 [ (1,970) v veveveeeee Joreeeneeeieeens Joeveveeieeeieees [ | e [ 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/27/2021 |. 01/26/2024 |.......... 2,664 |ouneiiiiiiieieis e 224.83|.......... 36,000 [.eevueenineinnee foereennneenineennn Jeenneennn 10,097 [ i 10,097 . (B39)]evvvevnvennnnen foreenneenineenns Joeveniveieens feee | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/12/2021 |. 02/14/2024 |.......... 3,026 |oeueeiiiiieieins foeriiennns 225.40 |.......... 40,988 [o.eevneenineenn foevnevenieieiineen e 11,498 | o 11,498 (575)]vvvevennnvennnnen foreenineenineenins Jonveiniieens fe | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/26/2021 |. 02/27/2024 |............ 997 [oeeeiiiiiiiieen foeeeis 22.74 |.......... 13,253 |oveeineeiieeenn foveenvici o 754 | [ AT (90)]evnvennvennneen foreenineenineenins Joeveieveineens [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/12/2021 |. 03/14/2024 |.......... KT FUTROTRR IOPT 226.81 |oueennns 50,820 [oevveeenineennn foevneeenieveninnen foreennnn 13,705 | oo o 13,705 [ (448)].cvvvevneennneen foreenineenineenins Joeeeiies foe | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/26/2021 |. 03/27/2024 |.......... 5,011 [oeveiiiiiiiiiees o 228.28 ... 68,754 [oveevneinineen Jevnevenieviineen o 16,939 | o 16,939 [ (551)]evnvevnvennnnen foreenneenineenns Joeveniveiens fee | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 04/14/2021 |. 04/12/2024 |..........2,212 |oeeurvernniinnnnenn foreennnnn 22921 |0 30,420 [ocnncnicciee Jeeeineeeeeeen feevineean e 1476 [ et TLAT6 [ (133)]eeeieciicc Jeeeeics o e | s
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/14/2021 |. 04/14/2023 |.......... 4,502 | e 229.21 [oeeeennen 49,639 |.evneinieeineen o e [ [ (1,981)[ceeveeveeieveinnee foereeneeeneeeis Joeeeveiieeeieees [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2021 |. 04/27/2023 |.......... 3,102 |veiieeviieeees e 230.50 |.uuueennns 34,463 |.evneiieiieeen o 3 e e W3 (1,303)]+ e vevneevneennn Joenneenineenineen forreeniiiiins e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/27/2021 |. 04/26/2024 |.... ... (176)].
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2021 |. 05/12/2023 |.......... 4,726 |oeeeeiieiiieeens v 234.89.......... 53,502 |oevuveennennnenn o e AT e e AT (1, 134)] e veeeeeeeenn Joerneenneeinees forveiciins e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2021 |. 05/14/2024 |.......... 3,534 [ Joeeeis 234.89|.......... 50,049 [oeevieenineenn Jevneveniiveiineen e 8,304 | [ 8,304 [ (389)]evvvevnnvennnnen foreenineenineenns Jonveiiveiieens foee | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2021 |. 05/24/2024 |.......... 2,882 | s 233.96 [...cunnnen 40,299 |oevniinneinneen o e 1,305 [ e 7,305 | (284)]evvvennvennnnen foreenineeiineeins Joeveiieins fe | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/27/2021 |. 05/26/2023 |.......... 424 [ o 233.96 [...cunnnen 38,849 [c.eeveenieenns feveveieveieeen o 103 e 103 [ (1,130) e eveeeevievenieee foeeeeneeeneeenns Joeveveiieeeiieees [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/14/2021 |. 06/14/2024 |.......... 6,981 [ceeeeiiiiiiiiiiens Joreiis 236.06 |......... 100,363 [oeveeevnneenineen forveniveniiiiins oo 16,057 [ e ot 16,057 o (768)]..vevnvenneennn ferneenineenineen forvenniiiins e | o] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2021 |. 06/14/2023 |.......... 4,130 | e 236.06 |....ccun.. 7,678 [oeeveenieennee feeeeevinvenneenn foevneeennn207 [ 0207 [ (1,198 eveevevieveiieee foeeeeneeeieeeis Joeveveeieeeieees [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/25/2021 |. 06/27/2023 |.......... 1,969 |enveveiiniienins foevineennns 233.06 |eueennns 22,353 |oeeneiineenneen o 385 [ 355 (BB7)]+evevnvennrennn Joennneenneenineen forvenniiinins e | o] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/25/2021 |. 06/27/2024 |.......... 2,939 [ceeenieiiiiiieen Joeeeis 233.06 |eueennns A483 1o o e 8,612 [ e BLB12 (235)]cvvvevnvennnnen foreenineenineenins Jonvenieiens fe | 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/14/2021 |. 07/14/2023 |.......... 1,349 | e 282.79 [.eeeennnn 15,292 |oveeevneeineens o o391 | 39T (620)]+.vevevenneennn Joernneenneeninees forrenniiinns e | o] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/14/2021 |. 07/12/2024 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 07/27/2021 |. 07/26/2024 |.......... 3,159 | foevieeinns 233.62...ccu..e. 44,723 1o o o 9,698 oo e 9,698 (190)]2vevevennnennn feveneenneeninees fovverniiiiniinins Joveneevinneninnenn [ eeeeenn ]0001 Laeiinnnes




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 3 4 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 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 (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2021 |.07/27/2023 |.......... 2,132 | s 233.62|..ccuun.. 24,203 |oeeneiieeiieeen o e 682 | e o682 [ (17 foerneevnecinees o i | s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/13/2021 |. 08/14/2023 |..........3,421 ... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/13/2021 |. 08/14/2024 |.......... 4,520 |veniiinneinnneenns foeenn e 28473 [ B4 19T L e e 13,289 [ [ 13,289 e (27 e e e | e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 08/27/2021 |. 08/27/2024 |.......... 6,862 [.oevvniiriiiininne Joineennn e 23432 [ 97,445 | e [ere 21,205 | [0 21,205 [ (B3] e [ e [ ] s 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |.08/27/2021 |.08/25/2023 |.......... 2,859 10001 oeeneenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2021 |. 09/14/2023 |.......... 1,485 |ouveveviievenns Joenenennnn 283,04 [0 16,885 |oeneeneeieee o o 1,024 | e 1,024 | (B3B)] e [ e [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2021 |. 09/13/2024 |.......... 7,346 |oveeiiiiiiieeiens v 233.04{......... 103,747 eeveeeeeeeieeen o s 25,272 | eeeeein o 25,272 [ (220)]cvvvennvenieen foreenneenneenns Joeviiiccins foe | s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2021 |. 09/27/2023 |............ T35 [eeeeiiiiiiiiiees foeeeeis 23116 |ovenennnn 8,279 [eeeeveeinieens feereveieveieees [ TA3 e [ T3 e (B46)].cvvevennvennneen foreenneenineenins Joeeiiiiinns [ | s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2021 |. 09/27/2024 |.......... 30426 |oeeiiieiiieeiis e 23116 |uuneans 47,837 | foereeiiieciiees foreeeis 13,465 [ cennvennies foeneeenn 13,485 [ e foeee e e [ e 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/14/2021 |. 10/11/2024 |.......... 2,886 [.evevniiiiiiiiens feeeeis 231.80 |ouuneennns 40,006 [.oevneennieennen foreeenineiieiis Jeeenans 11,544 | e | 11544 | 87 |eveevenevennnenn foeerne e e | e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/14/2021 |. 10/13/2023 |.......... 1,406 [oeeveieviieiiees Joeenins 231.80 |ovuueennns 15,746 [oeevvneeneeinns | foevieenans 1,505 [.envennnes Joeveeenn 1,505 [t (591)]evvvevnvenieen foreenneenneeiins Joeviicis foe | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 10/27/2021 |.10/27/2023 |..oeeueea 1,717 Jovnniiiiiiiienn o 231220 | 19,975 [ i ferneenn 2,181 [ e 2,181 [ (T08)]ee e e e e | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/27/2021 |. 10/25/2024 |.......... 2,781 [eeviiiiiiiiiiiees e 231.20 |.uunennn 38,323 |oeveeeiieenineen o e 11,709 [ e e 11,709 T [ Jereeiees o e | e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/12/2021 |. 11/14/2023 |.......... 2,016 [oevenniiiiiiiees Joeeeis 232.68 |..ueeenns 22,606 [eeevneenineeni foereeennieieeen o 2,399 [ o 2,399 | (766)]+. e vevnvenneennn foerneenneeninees forreninneinncins e [ s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171272021 | 11/14/2024 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/26/2021 |. 11/27/2023 |.......... 1,022 |eieiiiiiieenns v 229.86 |..uueennnn 11,327 [oeeeeeeeees | v 1,789 [ e 1,789 L (399)]evvvevnvenineen foreenneenneeins Joeiiicis foe | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/26/2021 |. 11/27/2024 |.......... 2,293 [oeeeiiiiiiiiiieen Joeeiis 229.86 |..uueennnn 31,357 [oeeeeeeeeneen foeeeciieciees foreeeis 10,822 [.eeeeeeen e 10,822 e 183 [ Jerneenneeinees o i [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2021 |. 12/14/2023 |.......... LISV T N RN 231.45(.......... 20,988 [oeevieenineenin ferneeeninieieeen o 3,061 [.eieeiies e 3,061 [ (B84)]..vevnvenneennn foerneenneenneen forveeiiincins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/14/2021 |. 12/13/2024 |.......... 3,953 [oeieeiiiiiiieen foeeeis 231.45(.......... 53,802 [oueevieeniieennn foereeeiiinciiees foreeeis 17,316 [ oeeeeeees e 17,316 e 198 [oeeeeiieeiiennn Joerneenneeinees o e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2021 |. 12/27/2023 |.......... 2,854 [ e 234.69 |.......... 27,285 | o e 2,99 [ [ 2,994 (785)]+ e eeenvevinennn foerneenneeninees foreeeiiincns e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2021 |. 12/27/2024 |.......... 2,015 | e 234.69 |.......... 27,671 [oeeneeenneciinee foeeeeeeeiceei e TAST | [ 7457 20 [oreeneieneveinee foereeeeieei feeeen [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/14/2022 |. 01/12/2024 |.......... 1,695 |unveveiiniienns foevineennns 235.42.......... 18,713 e o e 2,136 | eeeeeens [ 2,136 | (508)+.vevvverneennn foernneenineenineen forreeinneinniins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2022 |. 01/14/2025 |.......... 2,493 [oeeeeiiiiiiieen o 235.42.......... 33,929 |oevieiieeiieeen foree e 9,350 | .eeeieins [ 9,350 | 100 [onveveeeeieennn foerneenneeninees o e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/27/2022 |.01/26/2024 |.......... 2,085 |ouueeieiiieeeis e 230.27 | 22,864 |eeeiiieieeen e e 4,607 [.oeeennies | 4,607 [ (B05)]+.vevnvennrennn foernneenneenineen forreninneineenns e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/27/2022 |.01/27/2025 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 02/14/2022 |. 02/14/2024 |.......... 2,47 | e 228.76 |..ueennns 25,549 |evniiiiiiiineen forii e 6,527 | e [ 6,527 | (532)]ceeeveenniennnnen foreeniniiiiniiiins Joveniininiiinnens foiiiiiiin | e 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 6 7 8 10 11 12 13 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 Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2025 |.......... 4419 | e 228.76 |uueennns 57,122 [eeeieeeenneens foeveeeieiciieen o 24,440 | [ 24,440 | B63 |oenienneienierenn foernei e e [ e 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 02/25/2022 |. 02/27/2024 |..........2,542 |... ...26,839 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/25/2022 |. 02/27/2025 |.......... 1,089 [oeeveiiiiiiiiees Joeeeins 230.49|.......... 14,131 [oeeeeeicens e foeeeeenn 5,576 [ e 5,576 [ 42 | e e e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 03/14/2022 |. 03/14/2024 |.......... 4,884 | e 228.32 [.cceunnnen 50,510 [oueereeinieenn foevnnveniiviinees [ 14210 L 1421 [ (733)]eeevevevnvennneen foreenneenineenins Joeviiiiens foee | s 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 03/14/2022 |. 03/14/2025 |.......... 2,943 [ o 228.32 [.cceunnnen 37,498 [oeeevieenneens fevveniveineen o 16,541 o [ 16,54 [ A7 | foee e 10001 oeeneenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/25/2022 |. 03/27/2025 |.......... 3,497 | s 231.65 |ouueennns 44,631 [oeeeeneeenneen fevneenneeiieen o 17,273 | e 17,273 [ 385 [oeeeeieieieieee frereenneeieei feeeeeiieeen [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/25/2022 |. 03/27/2024 |.......... 1,036 [oeeeenieeiieeiees Joeenins 231.65 |ouueeennns 10,776 |oeveeeeneeeneeen o e 2,487 [ e 2,487 e (155)].evvevevnvenieen foreenneenneenns Joevinicins [ | s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2022 |. 04/14/2023 |......... 10,327 [oeeeeiiiieeiieen foeeeis 233.28 [.eceennnnn TT,570 [eeenieinineinnee foeeeenieeiineenn Jerneenineennees [ e s (1,756 evneeevneveneee foereenneenneenns Joeveveiieeeineens [ | s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2022 |. 04/12/2024 33,824 |oeviiieeinneen o e 379 e e U379 e (B56)].cvveennvennnnen foreemneenineenns Joenvenivcincens [ | s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2022 |. 04/14/2025 53,551 |oeveeenieenneen o e 19,850 [ [ 19,850 e 336 [oeeeneeeieieinee frereeireeieei feeeeeieeiees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2022 |. 04/27/2023 33,962 |oevneiniieinneen o e 46 e e 46 (1,790) v evnevevnevennee foreeenneenreens Joeveeeiieeeieees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 04/27/2022 |. 04/26/2024 |.... 038,889 | feeeeeieeieen fereen 11,098 | e 11,098 e (226)] e [ e fe | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2022 |. 04/25/2025 30,907 [oueevnneennneenns foernneeninvenineen foreenn 13,434 | [ 13,438 18 | foee e e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/13/2022 |. 05/14/2025 69,541 [eeevieenneens ferneennieineen o 33,377 | o 33L377 e BB7 |veeennveninvenn foeennei e e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/13/2022 |. 05/14/2024 |.... ... 42,650 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/13/2022 |. 05/12/2023 |........ 10,586 [.ovvvnvereieinnes foreeeennns 228.88 |..ueennnn TT29 | Jeveveieveieeen o 993 | [ 983 [ (6,140)[-eevvvevnevennnee forreenneeneeens Joevreveneeeineens [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/27/2022 |. 05/26/2023 |.......... 6,425 |o.niiiiiiieiiis e 232.36 [.eceunneen 47,627 [oeeeneeenneens feveveiiveiieeen e 51 L BT (2,763)] . veveeenneennn ferneenineeninees forrernneiieeins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2022 |. 05/27/2025 |.......... 4,657 |oeneiiiiiiieiiis e 232.36 [.eceunneen 58,861 [.eevueinineinnee Jeeeeeninieiiiieni Jeeeenenn 25,099 [ | 25,099 [ 559 [eeivniiieieiiee o feeeeeeieeiees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/27/2022 |. 05/24/2024 |.......... 4,312 | e 232.36 [.eceunneen 44,689 [o.eevneinneen feevnveniveineen e 12,419 | 12,419 [ (302)]cvvvevnvennneen foreenneenineenns Joeveniviinns [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/14/2022 |. 06/13/2025 |.......... 5,028 |ouuviieiiieeinns foeviiennns 220.37 |oeenannn 58,281 [ooveeveeenineenn foevenveniiiiinees foreenn 45,201 | [ 45,201 | 1,810 [oeeenievieveinee foereenneeieees foeeeeeieeeieees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2022 |. 06/14/2023 |......... 13,241 [oeiieiiiecis e 220.37 |oeeennns 91,917 [ v [ 25,821 | el 25,821 | (11,785 eveveeeeeeeee foeeeneeeieeeis Jeveveieveiieees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/14/2022 |. 06/14/2024 |.......... 2,251 | e 220.37 |oeeennns 21477 Lo | e 14,112 14112 450 [oeeenviiiieieee oo feeeeeeieeeiees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |. 06/27/2024 |............ A TR RPN 222,24 |..cuunn 8,891 [oeeeieeiieens fevevennveinees o 5,161 | [ 516 e 137 [ Jereeneeiees o e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |. 06/27/2025 17,195 [oeeeeeieeeies e foevnnn 12,084 [ | 12,084 . A9 [ [ s [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2022 |.06/27/2023 |.... ... 47,653 .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 07/14/2022 ). 07/14/2025 18,389 [.oevveeinneennns Jovnnvenniiinnenn foovnnnn 13,110 | e 13,110 [ 465 [ e e [ | e 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

81903

1 2 3 4 6 7 8 10 11 12 13 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 Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2022 |.07/14/2023 |.......... TAT0 [oeveeiiiiiiiiieee o 222.63 51,719 [ Joeeeiiiciiees o 13,371 [ e 13,371 [eeeeee e (5,229)]e e e e e [ e 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/14/2022 |. 07/12/2024 |..........5,179 |... ...50,040 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/27/2022 |. 07/25/2025 |.......... 5,721 | e 225.31 69,735 [oeevieenneenin foerieiiineiiees fereeeis 43,365 | .evneeni o 43,365 |oevneeenn 1,373 [ e e e | e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 07/27/2022 |.07/27/2023 |.......... 9,653 |uuiiiiiiieiiis e 225.31 67,860 [.eevneenieennen fereeeiiiiiiecins s 12,839 [ .eeeiines i 12,839 [ceeenne e (8,082)]eeeveeeevieenn foevnieeiiciines fereeeinceieeees e [ e 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 0772772022 |.07/26/2024 |.......... 2,920 |oeueiiieiiieeees e 225.31 28,820 10001 oeeneenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/12/2022 |. 08/14/2025 |.......... 4577 | v 226.15 55,580 [oueeveeennneenn foernnveninviniieen o 33,821 | 033,821 [ 1,083 e e e feee | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/12/2022 |. 08/14/2024 |.......... 2,565 | s 226.15 25,288 [oeeeeeniieennn foereeiieciiees foreeeis 12,310 [oeeeeeas Jeeeenens 12,310 [oreeniieeen e 231 | foeeeeces e e [ e 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2023 |........ 13,801 [oevveeiiiieiiees foienins 226.15 97,063 [.eeveeenineennn foerneeiieciiees foreeeins 18,907 [.oevneeas Jeueennnns 18,907 ovvueenn (8,004)f. s Jeveeeenneeieeens e oo | e 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/25/2023 3,112 [ Joereiees [ 10,071 | eeeeeeas o 10,071 Jovvneeenea (2,451 e o o | e 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2024 25,665 [oeevneenineenin ferreiinciiees foreeeis 15,473 | e i 15,473 [oeeenieene 880 | foeeees e e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2025 21,89 [ feeeiieciees [ 15,587 [oveeeias foeennns 15,587 [oeeeveieenen B33 | foeees e e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 09/14/2022 |. 09/13/2024 |.... 86,526 | e e 35,998 | 035,998 | 1424 s e e fee | 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 48,230 [oeeveeenneenn foevneveninvenineen foreenn 41,287 | e AL 24T | BT e [ e fee | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/14/2023 67,39 [ foeeeeieciees fereeeis KTV Y SRR T ST 747 Lo (4,051 foreenneenneeis Jeeeeeicceeens foee | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 09/27/2022 |. 09/27/2023 ...86,690 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2022 |. 09/27/2024 26,330 [oueevneenieennn foereeeiieciiees foreeeis 30,727 [eeeeiieas feeeenns 30,727 [oeveenneee 1,808 [oeeniiiiiiiiiien foreevneenineeins Jeeeeeinvcieeens foee | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2022 |. 09/26/2025 18,354 [ooeeveeinieenns Jevneveieceiieeens foeeienn 21,693 | .eeeeeni o 21,693 [oeeneeennnn 969 | o e fee | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2022 |. 10/13/2023 |......... 12,147 [ o 211.90 T7,992 | Joeveciiiiciieees foreeeis 97,299 | .eveieni o 97,299 |oeveveenen e 1,579 [ e e e | e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/14/2022 |. 10/14/2024 |.......... 5,885 |ouuiiiiiiiiiiiins v 211.90 52,374 |eveeiiiniiineen o s 65,440 | .conienn e 65,440 [.veevneeen 3,825 |oenniiiiiiiniieen foreenneeieenns e fee | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/14/2022 |. 10/14/2025 |.......... 1,902 |eieviveiiieiis foevieennns 211.90 20,674 [oeeeeieenneen oo fereeeis 25,770 [eeeenieas Jeeeennns 25,770 [oueeneen 1,103 [ o Jeeeeeeeeeeieens fe | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/27/2025 |.......... 2,082 | e 213.29 22,955 |oeviieiineeineen o e 26,89 | .o o 26,895 [oeenneen 1,103 oo o e fee | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/27/2022 |. 10/25/2024 |.......... 3,465 |oeniiiiiiieees e 213.29 31,260 [oeeeeneenieennn foerneeiiieeiiees foreeeis 36,241 | eeeneeei o 36,241 [eeveenee e 2,010 oevniiiiiiciieeen foreenneenineenns Jeeeeneeeenn fee | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |.10/27/2023 |.......... 5,865 |ouuiiiiiiiiiiins foeriieinns 213.29 38,281 [oeeeeenineennn foereeeiinciiees foreeeis 42,992 [oeieiiiat e 42,992 |eviieiieenn 293 [ e e e | e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/14/2022 |. 11/14/2025 |.......... 2,310 | e 214.74 25,346 |oevneeineenneen foreei e 28,433 [ e 280433 e 1132 [ e e e | e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171472022 | 11/14/2023 |......... 11,921 ... 77,824 .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 11/14/2022 |. 11/14/2024 |.......... 3949 [ e 214.74 35,531 |oeveeenniiniees forreiniiiiiins e 38,818 [.oieeins | 38,818 [..evieeen 2,058 |uuiiiiiiiiiiin e forniininns e [ e 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

61903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 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/ Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/27/2024 |.......... 4,218 |oveviiveiieeenns foeen 216,24 [0 38,869 e e 38,970 [ [ 38,970 e 1,982 [ e e e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/23/2022 |. 11/27/2023 |..........8,898 |...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/23/2022 |. 11/26/2025 |.......... 1,036 [oeeeenieeiieeiees Joeenins 216.24 |.......... 11,558 [oeeeveeinneenns Jevneeeiieceiieeens foeenenn 12,972 [ oo o 12172 e 7T [ e o e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 12/14/2022 |. 12/14/2023 |.......... 9,905 |vuiiiiiiieeeins foeriiennns 218.48 |.......... 66,868 [.....veenieennen [eoeeeiiiiiiiins e 52,198 | .evevennns [ en 52,198 [ (1,189 [ foeeeeieeeeees [ | e ] 0001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan o | 1271472022 . 1271272025 |.......... 6,889 [.oeevniiiiiiiiens fereeis 218.48 |.......... T8, 712 [eeeeieiiieieen [ s TA465 | coeeeenns e TAAB5 [ 2,687 [ [ e [ | e ]0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/14/2022 |. 12/13/2024 |.......... 6,646 [..oevnieinniiiens foereinns 218.48 |.......... 61,790 [oeveneiniinees [ e 55,095 | .evuiennnn forennenn 85,095 [ouiin i 2,525 i [ e [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2022 |. 12/26/2025 |.......... 5,349 [oevveiiiiiiiiees Joeeeis 215.73 | 59,085 [oueevieeniieennn foereireiiieiiees foreeeis 64,191 [ e 84,191 [ 2,467 | e e e [ e ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2024 |.......... 6,392 | e 215.73 | 57,918 [ foereeeiiieciiees foreeeis 60,854 [....cenien founeenn 80,854 [Loiiii i 3,004 |oeniiiiiieeii e e e [ e ] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2023 |.......... 9,846 |ouuiiieiiieeeis v 215.73 | 65,207 [oeenneenineennn foernieeiinciinees foreeeis 65,572 | .evnienns [ 85,572 [ 197 e e e [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/13/2023 |. 01/14/2025 |.......... TR VAT RPN IPPTT 219.03 |oveniiiiiiiiieeenn foeenens A7 473 | foeeieens 43,452 [ e o 43,452 o (4,021)f s e e e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/13/2023 |. 01/14/2026 |.......... LY T SO RN 219.03 |oveniiiiiiiiieeenn foeenens 17,716 |oveeeeieieieeenn foeeneens 17,213 oo e 17,213 e (B03)fe s e foveencein e | e [0001 Lo
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/13/2023 |. 01/12/2024 |.......... 9,661 |.eeuvvernniennnienn foreennenn 21903 |unniiciieinn [ 84,967 | e 52,367 [ 52,361 [ (12,600)] e feevneevicciees e e | e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2026 |......ceevne 114 |eeniiniiiiiiinn o 219051 | [ e 1,278 e e 1,231 [ e 10281 [ (48] e e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |.01/27/2025 |..........7,690 |oeeunvennnvennnnenn forvenneenn 219057 | [0t 70,896 | Joeeee 83,518 [ 63,518 [ (7,378 Joeeeeecees o e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/27/2023 |. 01/26/2024 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/14/2023 |. 02/14/2025 |.......... 7,983 |oeeiiieviieeeis v 21709 |veviiieiiieeenn foeeneens 72,613 [cereeeiiiiiiiiins | T4,480 [.eneeenees | 74,480 [t 1,867 | e e e [ e ]0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/14/2023 |. 02/14/2024 |......... T340 [ o 21709 |veviiieiiieeenn foeeneens 75,830 [covevnnieniiinis Jevieenans TAT37 [ e TAT3T [ (1,093)] e e e e [ 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/13/2026 |.......... 1,142 | e 21709 |veviiieiiieeenn foeeneens 12,598 [oeeeeeiiievinns Jovieennns 13,537 [ eeneennes feeeeen 13,537 [t 939 | e [ e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2023 |. 02/27/2025 |.......... 3,286 |ovniiiiiiieeis e 21473 | foeeins 29,204 |vvniiiniiieeenn foeenens 33,855 | ceuniiins [ 33,855 [ 4,851 e [ e [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2023 |. 02/27/2026 |.......... 1,458 | v 21473 | foeeins 15,807 [oveveveeneiinnnee foreeennnns 18,818 | .eveeees [t 18,818 [ 3,012 e [ s foee | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2024 |.......... T2 [ o 21473 | foeeins S1,170 [eveeeiiiiiiins e 60,539 | .eeniinnns [ 80,539 [0 9,369 e [ e [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2023 |. 03/14/2024 |......... 14,703 [oeveeiiiieeiiiees foieeis 213.56 |oveiiiiiiiieienn foeeiens 95,456 |vvuviniiiiinenn [ 121,782 [ oo [ 121,742 026,286 [ e o e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2023 |. 03/13/2026 |..........2,669 |.eeuuveruvinnnrinn forrenineenn 213056 |oenniiiiiiiiii [ 029,070 e oo 35,178 [ e 35,178 [0 8,108 e e e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2025 |..........3,887 |eeuurernrennnrenn foreenneenn 21356 |vniiiniiiiiis [l B T7T | et 81,663 [ e 41,663 [0 6,886 e e e e [ e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/27/2023 |. 03/27/2025 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 03/27/2023 |. 03/27/2026 |..........7,372 |eeuieenniinnniinn foveenenenn 21433 | Lo 15,14 o e 18,066 [ | 18,066 [ 2,925 | i e e [ e ]0001 Ll
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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)
ZBUT11VBOBEZRVTIIT807

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiiineeeinnnn . 03/27/2023 |. 03/27/2024 |......... 12,103 [ feeeeees ALK RN AT R T IO R, 100,453 [.eveneeeees oo 100,453 |.......... 21,836 |evvnneieiinnnnns fooreiiiin e e | e 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 04/14/2022 |. 04/14/2023 |.......... [T (VN PO RPN 4,392.59 |...... 2,068,740 [..oevvveniiniens Jeereneeiiiiiis [ Y/ [ ST/ R [(CIJN17)) R AR R RN (RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 04/27/2022 |. 04/27/2023 |.............. L LN R R 4,183.96 |...uunnnnn. 00 PR AR RN [C15 3 [T R 664 |............ (157 PP RPN R RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/27/2022 |. 04/27/2023 |.......... 2,948 | e 4,183.96 |...... 1,217,535 [ e o 116,994 [ .o e 116,994 |........ (70,008)].cevveeneeevennnn foorerriiiins i [ | e 0001 .evvnennens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.......... 31T PO RN 4,023.89 |...... 1,851,425 [ i o 719,892 [.evveeeees o 719,892 |........ 110,687 |oevvveeeivvennnn [ e [ 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.......... [T (1 I PO RPN 4,158.24 |...... 1,301,493 [ e o 503,501 [.evveneeees o 503,501 |.......... V2 PO AU RN RN (S 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/27/2022 |. 05/26/2023 |.............. 2 PO ENN 4,158.24 |.......... LA AIC N R PP R, 2,654 | e 2,654 ..o (7)) A KRR RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/14/2022 |. 06/14/2023 |............... [N PO EN 3,735.48 |........... TR (TN ORI R RN 4,069 |.eevunnen e 4,069 [.eeeinnnnnn (1712 R R AR R (R, 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |.......... [ PR RPN 3,735.48 |...... 2,304,312 | oo | 2,383,187 [.eveeeenns [ 2,383,187 |......... 576,259 |..evvvnneiiiinnnn [ e [ 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.......... RV PO R 3,900.11 |...... 1,395,754 |.evveniieiiiin [ e 1,082,849 [..eeeeenns | 1,082,849 [......... 252,206 |.eevvvnniiniinnnn oo e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2022 |. 06/27/2023 |.............. L] R R 3,900. 11 |ouuvennnnns 5,31 | [ e 4,070 [eeneeeeens |oeeeiinnnns 4,070 founieininnnn (ST 20 R R R R (ol 1(1[1) I
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2022 (. 07/14/2023 |..........5,405 [cccoiiivirinnnninns Joorinnnnn 3,790.38 |...... 2,196,099 [o.eeniiiiiinnns foeviinieeeeeinnn fees 2,246,642 | ...covvnnnn fennnnn 2,246,642 |.........520,314 [ i [ [ | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2022 |.07/14/2023 |.... P P 3,790.38 [cevvueeennn 5,632 | e e 5,703 ... ...5,703 ...
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. LU R R 4,023.61 |oeeuunnnnns 4,083 |oeevieeeiiiii [ e 2,435 | oo | 2,435 |oeeiieeeee 806 [ e [ [ | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/27/2022 |.07/27/2023 |.... P R 4,023.61 |...... 1,118,681 ....683,595 |...
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. L3 O R 4,280.15 |cuuuennnnnn [T 0[0[0 N R AP R, 1,682 [eeneeeeees [ 1,582 [ 84 | o e e [ e 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |.... P R 4,280.15 |...... 2,023,474 ...535,585 |........... 835,585 |ounne e 28,574 [ [ [ [ | 0001
S&P500 0TC
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |........ei2,246 [eeneiiviinnnnnnnns |oevennnnd 4,057.66 |......... 945,388 |..evvnieeiiiiins [ fes 574,566 [ ..oeueeens s 574,566 |......... 15,147 [ooei e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 (. 09/14/2023 |..........3,327 [ceeeviiiirrnniinns Joevennnnn 3,946.01 [...... 1,443,970 [ e o 1,169,654 |...ccoeeees o 1,169,654 |......... 252,859 |.evveiieiiiinnn oo e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. <71 IO RN 3,946.01 [.......... LT/ R IR RN 11,227 [ | 1,227 ... 2.7 PO KRR R RN S 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.......... P 1 (O3 PO RPN 3,647.291...... L7078 U R RN 1,727,865 [ .eveeeenns | 1,727,865 |......... 360,084 [....ooviiiieinnns foernnineeeeeinnes [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/27/2022 |. 09/27/2023 |.............. P41 PO ENN 3,647.29|........... 9,134 | [ VYL AR RN 12,674 |........... 2,641 |oeeeiiiiiiins e e e [ s 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/14/2022 |. 10/13/2023 |.............. FCST) PO RN 3,583.07 [cuuunnnnn. LISV R FRRPR RN 2 LN I 2,714 e L CX SN PO KR R RN (R 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.......... IR T. 2 R A 3,583.07 [...... 1,695,684 [...ooovvvnneieies | o 2,588,801 [....ceeeenn [onnnns 2,588,801 |......... 528,229 |..evvviiiiiiinnn oo e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.......... -7 PO RPN 3,807.30 [...... 1,180,404 |.oovveeeeeiiiin oo | 1,278,251 [ .eeeeenis | 1,278,261 |......... 262,313 | oo e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 10/27/2022 |. 10/27/2023 |............... -7 PO R 3,807.30 [cuuvunnnnnn 3,399 |oeeiiieciii [ e KIYAKT PR VA . /(-2 S FRRRRR R RN (RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 11/14/2022 |. 11/14/2023 |............... (3] O RN 3,957.25 |.cciinnnn 2,813 [ i [ RLYE N R 2,479 | S [oiiis i foe e | e 0001 .evvnennees
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 11/14/2022 |. 11/14/2023 |.......... L T PPN FRPPPTTON 3,957.25]...... 1,847,196 |.oevveniniiinnnn oo o 1,646,117 ). | 1,646,117 ]......... 339,608 |.......covvvinins Jevvnnnnnniiiininn [ e | e 0001 ..oennnnnns
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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
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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 Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 11/25/2022 |. 11/27/2023 |.......... I PO RPN 4,026.12 |...... 1,178,785 | [ e 951,086 |... 951,086 |......... 189,981 [oivveiiiiiiies fevneneeicviins [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/25/2022 |. 11/27/2023 |.............. /i) PO RN 4,026.12 ... LA RI07J) R AP RN 8,979 | v e 8,979 [cennnnn LA (R FOPPRR R R I, 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 12/02/2022 |. 10/13/2023 |.... P P 3,583.07 |.. ....857,745 |........ 175,018 |.
S&P500 OTC Europeat
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |.......... 4,916 [oiiiiiniieinns oo 3,995.32 [...... AR VLT PO RPN 1,906,922 [.evvenneens fonnns 1,906,922 |......... Rt 728 L I R F R R RN RN 0001 .evvnennens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 12/27/2022 |. 12/27/2023 |.... B 79 e n 2,896 e [ | 3,484 |... .. 3,484 ... ..682 .
S&P500 OTC Europeat
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 |, 12/27/2022 . 12/27/2023 |.....ev'en2, 731 [eeniiiiiiiiininns Joeeiinnnn 3,820.25|...... 1,149,295 |.ovveeieiiii [ e 1,401,560 [...ooveenns |onnne 1,401,560 |......... 274,227 |ovevvveeiiennnn oo e [ 0001 .eveneneees
S&P500 OTC Europeat
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P P 3,999.09 |..cevviiiiiiiinn fenns 1,569,193 |... F A 1,620,599 [.oevenneens [ 1,620,599 [.........51,406 |oeveeeniieiinns [ [ i [ e 0001
S&P500 0TC
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/13/2023 |. 01/12/2024 |.............. L) R 3,999.00 |..ceiviiniiiiinn [ 6,494 |.ueeiiiiiiii [ 6,590 |.eevunnees e 6,590 [ciiiiininnn L7 PO R AR RN (R, 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 01/27/2023 |. 01/26/2024 |............... -1 PO R 4,070.56 |eeveneiriiinnnns foereiiinnnn X FO RN 2,878 [eeeeeeeas | 2,878 [ (5153 A FPRRRR RN RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.......... P50 4 1 PO RN 4,070.56 [cevvenriiiinnnnnns foerennnnn TR | o 776,433 [ceveneeees o 776,433 |........ (16,008)].cevvveneeevennnn fooreeviinins e [ | i 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. VN PO I R TR ) IO RN LU0 R 6,529 | eeviinee e 6,529 ...t (G IYZC)) PO FORRRURRR R RN N 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.......... 3£ PO RPN LR TR ) FO R 1,923,149 [oeveniiiiiiinns o 1,578,886 | ..evvvvnnns [onnnnn 1,578,886 |....... (<20 | R RN IR R 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/27/2023 |. 02/27/2024 |.......... 2,688 [.ooiiiiiiiiiiiiinn Jevninns 3,982.24 ..o [ 1,068,173 |evveeeiiiiiins oo 1,201,608 | ..oevvnnnns [onnnns 1,201,608 |......... 133,435 |ovvneeiiiiiniins foereeiicen e e [ s 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/27/2023 |. 02/27/2024 |.............. VN PO I 3,982.24 |..coiiiiiiiiiinn [ AT R 8,870 [.uueeeeens |oeeiiinnnns 8,870 |.cevvvrinnnnns o1 R FRRURRR RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... [N PO RN 3,919.29 | [ T L7 PO RN LIVA L) U 4,715 oo [ T S R R RN (RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.......... I ICC ) FO RPN 3,919.29 | [ 1,349,286 [ovvvnnrvviinnnnnns oo 1,809,299 [..evenneens [ 1,809,299 [......... LIV 02T R E R R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 03/27/2023 |. 03/27/2024 |.......... KR PP AT 397753 |.evveeeiiiiinnn [ 1,321,369 |.vveiiiiinnnnns fooens 1,588,377 [eeeeeeennn | 1,588,377 |........ 267,007 [.oovvveenenniniins fooennneiiininnnns fovveennnniniinnns fonniiis | eeeeeinnnn 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 75,762,616 12,459,052 0 61,751,610 XXX 61,751,610 9,453,383 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 75,762,616 12,459,052 0 61,751,610 XXX 61,751,610 9,453,383 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 .............n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 1,941 [ | 0.00 [+nnueieeemnmnnaaee fermmmmnneeennnns foenereermnnnnerees Jornnnnnneerennnns [onnnrrrrnnn foernnnnnnnrernnnnn frrreeeennnnnns [O U FPPPTRTTTUTUPTRTI RPPOTPRTTTT FPTTTTUTTUPTRRTTUTY IRTTTTTTUUTY PPTTTTI RPN
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 75,762,616 12,459,052 0 61,751,610 | XXX 61,751,610 9,453,383 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 75,762,616 12,459,052 0 61,751,610 | XXX 61,751,610 9,453,383 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 ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 04/14/2022 |. 04/14/2023 |.......... I RTI AT 4,491.42]....... (343,020)]-- - eeeeewmmnnee Jroremnnnnnrerrnnnn fonnerreennnnnnnees |oorernninns foonanrrrrnnnnaees Joennnnnnnns A (YA N AP UTUUPTTRTTUE FPUUUTTRTTUUTUPTT TTTUTUUTTTRTTUTE ITTTTTTTIN 0001 ..eennneees




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 5 6 7 8 9 10 12 13 15 17 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Code (Decrease) Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2022 |. 04/14/2023 |............ 127 [ e 4,612.22 .0eiin i (34,938)]n s e [ e e el B3B e  f e | ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2022 |. 04/14/2023 |............. 229 | o 4,480.44 |..oeeeno i (79,934) e fovvrnineeecinens [ ()] e e (@) L TET [ e [ e | ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2022 |. 04/14/2023 |.... P P 4,579.28 |..
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2022 |. 04/14/2023 |............ L7231 P AR 4,535.35 [cooes (134,971))ceeeeiiiiiii [ e [ i [ 20310 | e e e [ e {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2022 |. 04/14/2023 |.... P R 4,601.24 |..
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2022 |. 04/14/2023 |............ (-7 S N 4,524.37 |...ooe. (246,005)]..ceeeeennnnnnns foovnnnnnnnninnnns [ Lo e e 427 [ e [ e | ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2022 |. 04/14/2023 |.... P P 4,546.33 |....... (129,169))..veeeennnnnes fvvnnnnnenniinnns [ Lo [ e 2,900 o e [ e | s
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2022 |. 04/14/2023 |............ 74T S RN 4,502.40 |..ooeunn s (91, 112)ceecciies i [ e e e 1,809 [ e [ [ | ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2022 |. 04/14/2023 |............ LI I R 4,568.29 |........i(88,635)[.ueiiiiiiiens fernnineeiiinenn [ e [ S PO R R KRR (sl 11(1[1)
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2022 |. 04/14/2023 |.......... LIS R EN 4,513.39 |....... (409,478)[...cevevvnnnnnes fovvnnnnneviennns [ [ [ A £-C.3 PO RN R IR Issessurr 11 (1[0} I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 04/14/2022 |. 04/14/2023 |.............. FCST) PO I 4,557.31 |ooevenn (10,672)fccnciiiiienes fvvnnineeeiinens [ e [ LLCICJN R R R R Il 1111 I
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2022 |. 04/14/2023 |............ T fos 4,590.26 |.....uen (32, 730)ccneeiiiiienes Jernnineeeeinens [ e [ L PO RN R RN (el 11(1[1)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. L CIN R R 4,382.70 [ceveneeee (5,727)] e [ v (B3) e e (B3 LXK PO R R RN (sl 1(1[1)
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2022 |. 04/27/2023 |............ 5T P RN 4,330.40 |........(89,165)[.eneeiiiinenes fovvenieeieviinnnn [ (1,836)] e [ (1,636)) 0557 PO ERUUUN IR RPN PRsessuur 11 (1[0} I,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. - R RN 4,288.56 [.........(30,046)]..cccvnnnniiiiinnn feeneniiiiiiinnns v (936)[ e [ (936))nens 2,419 | e e e [ e ]0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. fCZ N PO R 4,414.08 [coeeeee e (9 471)] s [ i (B9 e e (B [ PO RN R KRR (sl 11(1[1)
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2022 |. 04/27/2023 |............ |} R R 4,319.94 |00t i (39,400) . .eneciiiinnnes fovvenineeeeieenn [ (827)] e [ (827 FCT Ko TN PO ERRRURR R KRR Pl 11(0[0) I
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. A I I 4,393.16 |.oeeenen (21,722)] s v [ (A76)] e [ (176)) e 1,628 [ v fooriiiiii e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. LI PO RN 4,435.00 |...eeeenn (13,289))cnccciinieees Jvvnnnneeceenens [ (B3)] e e (B3)) 838 [ v [ e | e ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. <71 IO RN 4,351.32 |.eeeenn (10,010)feecciiiiieees Jovvnnneeeveennns [ (140)] e e (140))cii L7 (N FOPRT RN R Ipeseurrrrn 111} I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2022 |. 04/27/2023 |............ YL P AR 4,309.48 |....... (159,197)fc..evevrnnnnnnes fvvnnnnnevvinnnns [ (3,819)) e [ (3,819)) V2 ) RN R R R I 111 BN
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2022 |. 04/27/2023 |............ (AL PR AR 4,278.10 [cuvnnn (322,861)].ccveenneiiennn feninevininenns Joevennn (11,43 e e (1,43 25,868 [ [ e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. LS PO R 4,340.86 |........ (18,721)].cccvvennniiniinnn o Joeveniee e (299) e e (299 10458 e [ i [ | e [0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2022 |. 04/27/2023 |.............. LS PO RN 4,445 46 | (15,473 e [ (B9)] e [ (B8] AT e e [ e | ] 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2022 |. 04/27/2023 |............ [C1572) ISR RN 4,299.02|....... (225,869))....cccevvnnnnenes foovnnnnnnnnninnnnn forveeeenn (8,179 e [ (6,179)) e 18,198 [ e [ e | ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 04/27/2022 |. 04/27/2023 |.... P RO 4,361.78 |..
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.......... 1A% [ e 4,114.43 |....... (425, 243)]ceviiiiiinnes foernnnineeeeiennn [ (118,200) e [ (118,290)]. e (1,027)f s e [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/13/2022 [. 05/12/2023 |.... P R 4,174.79 |..
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 ). 05/13/2022 |. 05/12/2023 |............ | T FPTTTTTN 4,265.32 ... (39, 273)] i feveeeinnneeieeen o (4 187)) e e (18T 8259 [ e e e | e ] 000 Ll




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 3 5 6 7 8 9 10 11 12 13 14 15 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 Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.............. SIS PO RN 4,194.911......... [ IR-745) | R KPR RN (5,298)] cevvnneens fooneeeennn (5,208)]eceeeee s 1,507 [ e e [ | e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.............. <71 IO RN 4,255.26 |.......... [ETNVZX)) O RN RN (1,044)] cevveeeees [ (1,044)) el 719 s [ e [ | e [0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/13/2022 [. 05/12/2023 |.... P P 4,215.02|.........(26,245)| ... (4,064)) ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/13/2022 |. 05/12/2023 |............ 4[] SRR I 4,124.49 (VAT AZ0) R R RN (20,078)[ veeneeeeen foevennnn (20,078)fneeeennnn 333 | [ e e [ e {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/13/2022 |. 05/12/2023 |.... P R 4,144.61|....... (303,924) . (72,729)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.............. [T/ PO RN 4,275.38 |......... [ZLT72L5) | R KPR RN (2,591 ceveneeees [ (2,591 2,268 [ [ e [ | e (0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/13/2022 [. 05/12/2023 |.... P P 4,225.08 |.......... (2,660) e (BBA) i [ (BBl TTT [ e o e |
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/13/2022 |. 05/12/2023 |............ LSS A RN 4,245.20......... (072 EN (TR R, (5,537)] cevveeeeee foeeeeeeea (5,837 n 3,358 [ [ e [ | e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/13/2022 |. 05/12/2023 |............ LSS O R 4,164.73 |......... [(Z3415)) R R AR (13,786) +evneeeeeen foeeeennnen (13, 736)f e 2,018 | [ [ e [ eeeeeeen {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/13/2022 |. 05/12/2023 |.......... 1,351 [ooiiiiiiins oo 4,134.55 [IIEIVS) R R R (117,571)] oo v (75710 5,228 e oo [ e [ eeeeeenn [ 0001 s
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573  |. 05/27/2022 |. 05/26/2023 |............ LS/ P AR 4,272.59 (185,039))..eveeceiniees foeveenniinieniinns [ (47, 41 oo | (A7 A1) 2,397 e [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573  |. 05/27/2022 |. 05/26/2023 |............ LI U R 4,407.73 |......... [R7A07(0) R KRN RN (4,426)] cevvnneens oo (4,426)) e 2,926 [ [ v [ | e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJPSI70UK5573 | 05/27/2022 |. 05/26/2023 |............ LI I R 4,303.78 |......... (50,709 vveevvnnnnnees Jovvvnnnneeniiinns [ (11,133) e o (1183 1,823 | [ [ v [ eeeeeeen {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJPSI70UK5573  |. 05/27/2022 |. 05/26/2023 |............ [0} SR RN 4,293.38 (PLZIVEE) R R R (60,794) +evneeeenn |oeeeennn (B0, 794) i 8,769 | [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. ) IO R 4,418 13 |.......... (R 1r{0[0)) R R N [CCL515)) [ EPR ((+1+)) RRRRRRY A (1) FPPORRUUPRRR KRR NP PR Urosnuuntl 11 (1[1) ISR,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573  |. 05/27/2022 |. 05/26/2023 |............ LI I R 4,251.80 [......... (66,528)]...ceeevvnnnniens Jovvennnniiniinnnn [ (18,725) wevneeeeen o (18, 725) e (A7) [ [ e [ eeeeeenn {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. 22 PO R 4,355.76 |.......... [(CTRS1°T.Y) PO R AR (1,084) e Jovvenenen (1,084)f 00390 | foeeeiiiccees [ v [ eeeeeee {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. L1V PO RN 4,334.97 (12,11 [ s (2,245)] e fernneeee (2,285)] 595 [ i foe e | e ]000T
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. P2 PO RN 4,397.34|.......... ({1551} R FRPRN AR (822)] +evvvnnnees feeeiriinnn (822))eevviieee e 87 [ i foe e | ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573  |. 05/27/2022 |. 05/26/2023 |............ LG I R 4,386.941......... (G RAVRD R RPN RN (7,431 oo [ (7,430 3,921 [ [ e [ | e [0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 05/27/2022 |. 05/26/2023 |............ [SLU7) P R 4,262.20 [RVAT-T(0)) R PR RN (46,649)] ..evvvnnnes feoeeenn e (46,649)). cevnen e 1,106 [ e [ e | e ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJPSI70UK5573  |. 05/27/2022 |. 05/26/2023 |............ YL P AR 4,282.99 [RECTAR:Z10)) R IR RN (38,461)[.eenneeeens |oreennnn(38,461)f.neeien 3,085 |oeeeenceeiiiii [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. fCZ N PO R 4,314.17 [ [0:151<)) R AR R (2,288)] cevvnneeee oo (2,288 eI [ [ e [ | e (0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |.............. L CIN R R 4,366.15 |.......... [ETCK:S)) R AP RN [£:17773) IS IR (7172 RN - N AR FUUUUUUUUUUUUU F Rl [N 101 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/27/2022 |. 05/26/2023 |............... (3] O RN 4,4400.32(.......... [RIR10[0)) R AP AR (134)] oo [ (138)ee 133 [ e foe e | ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2022 |. 06/14/2023 |.... P R 3,847.541....... (168,803)|
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |.............. L3 R R 3,875.56 [..uunnnnn. (4,925)].cvveneeiiiini [ o (578)] e [ (4,578 (1,087 )]s o [ i [ e {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2022 |. 06/14/2023 |.... P O 3,959.61....... (161,994)|
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 06/14/2022 |. 06/14/2023 |............... Lol TN FPTTTON 3,912.92.......... (2,924). v Lo o (2,610)] o o (2,610) e (B04)]eviiis o e e | eeee {0001 L




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

2903

1 2 3 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 Schedule/ Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier 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 Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 |. 06/14/2023 |............ [ P R 3,819.53 [(ZLUCTR-e)) R R R (199,667)(........... |....... (199,667)|......... (2T 11D R AU AR RN INperrrrn 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |............. LS R R 3,866.22 (RN (015)) R IR R (179,289)( ..ccvuvenn fonnnenn (179,289))........... (42,752)]cvvneeeeennnnns fooveevnnnneceenn e e [ e ]0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2022 |. 06/14/2023 |.... P R 3,968.95|.........(11,554)| ....(9,584)| ... ....(2,089)].
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |............ L) I 3,940.931......... [CYAR°7<)) FRU AR R, (41,349)] eveennes [oennnnnn (41,349).... (9,288)]...ueeveinennens foevvnineeeeiinnnn [ e | e | 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2022 |. 06/14/2023 |.... P R 3,996.96 |.........(19,849)| P FEPT (15,800) ... ... (3,242)].
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |............ VLGN R IR 3,828.87 (AT 73] E (R RN (286,098)(........c.. ovn.... (286,008)]......... (68,924)]..evveeeveinnnnns foovevvniniiiiiins e i [ e ]0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2022 |. 06/14/2023 |.... P . 3,856.88 |....... (284,214) P R (269, 112)f ........... e (84,3%)] e [ i [ |
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2022 |. 06/14/2023 |.......... 1,458 [cccoiiiiiminnninns Joerinnnnn 3,838.21 (525,187 )|.vveneeeeeinnines [oevvrnnninieeiins foes (506,228)(........ccr |-..... (506,228)....... [V 0C1°)) RN PP RPN AU Irrrrr {111 IR
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. LSS PO I 4,114.62 |......... [T TS) R KPR RN (8,632)] cvvveevnnae |orrnnnnn. (8,632)].....n (1,275)] e e [ e | e | 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. [CIUN R MR 4,046.36 |......... (18,928)]...cevevvveneees Jovvnnneeeviinnns [ (12,116)] - eevneeenn fennennn (12,116))..... (2,308)]...eeeeevnnnnens feevvnineeeeeinens [ e | e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPS170UK5573  |. 06/27/2022 |. 06/27/2023 |............ L7 P 4,017.11 (PTG R R R (185,767)| .cvueevnns fonnnnn. (185,767)......... [(7A1CTL)) R AU RO RN Ipesserrrrr 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |............... [/ PR RN 4,192.62|.......... (R (G0 F R N (788 +veeeeeeen |oeeevvnnnaes (788))eeeenns (X)) S RPN (R RN Ipspr 141} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPS170UK5573  |. 06/27/2022 |. 06/27/2023 |............ (25 P AR 4,007.36 [ [01R<51e) R RIR R, (143,507)( .oeevuneenn fonnnenn (143,507)]......... (29,626)]..0vnueeveennnnns foovervniiniiniiins o e [ e ]0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. L CIN R R 4,143.87 |..ounn..n. [ESV2EL5)) R FOPPR RN (2,631)] cevneeeeee foreeeeennn (2,631 [(1K)) FORR RPN R RN (sssessuurnl 11 (1[0} I,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPS170UK5573  |. 06/27/2022 |. 06/27/2023 |............ AL P AR 4,036.61 |......... [T R PR R (62,007)..ccvnneenn founnenn. (62,007))......... [QPN0CT5) R AR R RN I 111} B
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. 21 PO RN 4,163.37 [ceuvnnnnnn [T PO KRR RN G777 oo | (B,7TT) (157 PO RPN RN RN (el 11(0[1) I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPS170UK5573  |. 06/27/2022 |. 06/27/2023 |............ LU U R 4,134.121......... (29,648))....ccevvvvnnens |oevrnninieniiinnn [ (15,743)] cvveeenneee [oevnnnnnn (15, 743)..... (2,038)]..uneeeeinnnnens feevennneeeeeiinns [ e | e 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2022 |. 06/27/2023 |.............. P41 PO RN 447312 e [CSTPA L)) PO R RN (2,481)] cevneeeees o (2,481 (20015 R RPN RN RN (el 1(0[1) I
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPS170UK5573  |. 06/27/2022 |. 06/27/2023 |............ [S1572) P AR 3,997.61 [Tt 11) R R R, (164,077)] «evureennnn forenn. (164,077).......... (34,431 cvveiiveinnnns fooreevniiniiciens o e [ e ]0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJPS170UK5573  |. 06/27/2022 |. 06/27/2023 |............ [/ P RN 4,026.86 [RVETE-72)) R R R (116,120)] .cvvvevnns feneenn (116,120)........... (23,103)]-ceveeeeeennnnns foorervniiniieeenns oo e [ e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573  |. 06/27/2022 |. 06/27/2023 |............ L) PO I 3,987.86 [T E:LC)) F AR RPN (47,182) . eeeveeenn [ennnnn. . (47,182))..... [RIUN0SK)) R AR R RN Ipesserrrrrn 111} B
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. 5271 PO RN 4,055.71 [QITE:I0)) R AR RN (12,507) «eeevneeenn feeeeennnn (12,507, (2,438)]. v [ i [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. A T 4,046.23|......... [P0} R RPN AR (16,983)[..ccvneenn fonneenn..(16,983))....... (3,366)]...neeeevnnnnnens frevnnnnneeeeinnes fooneiviiii e | e 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2022 |. 07/14/2023 |............ FE[0LCN R RN 3,885.14 (272 7/0)) R ISR RN (275,397) «eeevvvnnnn [eunnnn. (275,397))..... [(CKTr<I0)) R AU AR RN Iposserrrrrn 111} B
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 (. 07/14/2023 |..........1,829 [ceceviiiirnnnninns Joerinnnnn 3,894.62 ({722 | R RN RN (608,839)(........... |....... (608,839)....... (140,491 ferrinneeeeeiiens [ e | e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/14/2022 |.07/14/2023 |.... P R 3,913.57 |....... (234,963)| P R (224,004)] ... ...(51,266)|.
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2022 |. 07/14/2023 |............ -2 P AR 3,875.66 (AR IR R RN R (285,673)[.vvuueeeee [oneee. (285,673)|........ [(CIC%:1<)) R AU AR RN Ipeseurrrrun 111} B
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/14/2022 |.07/14/2023 |.... P RO 4,074.66 |.........(36,8%)) ...(29,625)] ... ....(5,531)].
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 07/14/2022 |. 07/14/2023 |.............. LI O 4,017.80......... (15, 793)]. v fvvennnniiiiiinns oo (13,648)[........... |.........(13,648).......... (2,833)]ceeeiiiinnnnnnns foovennnnieiiinnns fooviiiiiiiins Jovveeniinnns | eeeeeen |0001 Laennnnls




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 3 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 Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception

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

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

S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2022 |. 07/14/2023 |............ 157 PR AR 3,904.09 [RECIVELY) R R R (167, 771)] e eeeeevennn |ovennns (167, 771) (38,566 Joeeevnniniieceins feeeeiiiviiiiens v [ eeeeeeenn [ 0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. (N R AR 3,998.85]......... (20,322)].ccvveneeeciininn [ s (17,909) +evveeeeen o (17,909)f e (3,812)) i [ [ e [ eeeeeeen {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/14/2022 |.07/14/2023 |.... P P 3,032.52 |....... (103,078) ...(96,803)| ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. L R R 4,265.03 |.......... [T PO R R (1,185)] v oo (1135t (0] s [ v [ | e (0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/27/2022 |.07/27/2023 |.... P P 4,335.44 |........ (19,186) ....(5,976)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/27/2022 |.07/27/2023 |............ L1 R I 4,144.321......... [C-CIVAE)) I PRI AR (45, 777) eeeeeeeen | (5,777 ) (7,007 )]s [ [ v [ eeeeeeen {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/27/2022 |.07/27/2023 |.... P P 4,244.911.........(13,020)] e (5,24 e e (5,24 (B0B)] e e [ e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............ L5 PR RN 4,365.62|......... (28,224).cccvvneeeiiinnnn oo s (7,978) eeeeeeenn Joveenneen (7,978)[ 957 e foeeeiiiiceces [ e [ eeeeeeenn {0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............ LG I R 411414 |......... (40,863)[....ceeeevnnnnnens Jovvennnneiniinnns [ (22,070) vevneeeenn foeeeennnn(22,070)f e (3,808 [ feveicciiieens e [ e {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............ oI R I 4,134.26 [R5 TR TS| RN R, (148,480)( ..vvnneens [oeeeenn (148,480))..een e (23, 774)] o feeeeeeciiineees fvvienieicieens [ | e [0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |............. K7L F R AR 4,295.20........ [R<151REICI0)) RPN AR RPN (31,243)] cevvvnees feeeee e (31, 283) e 97 [ e [ e | ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............ 1S3 PO R 4,174.50 |......... (770 IR R AR (20,441)] cevvvnnees oo (20,441)) e (2,834 e [ [ | e ] 000T
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............ LT I R 4,325.38|......... [RZ 22X U R R (11,010)] +eeeeeveen Jevennees (11,010)] e 528 [ e foenriiiii e | e ] 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............ 13 P R 4,124.20........ [R<15T0rC1)) RN AT RPN (47,048 .evnneeeens |oeeeennn (47,048)] e (7,838 [ [ e [ eeeeeee {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............ LU I R 4,305.26 |......... (VL)) R RPN RN (8,897) eveeeeeenn Joveennnenn (8,897t 183 | foeerin [ e [ e {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |............. 205 |veeinieiiiiii o 4,154.38 |........ [R:ZRRRD! FUR R RN (41,954)] ceevvnnnes oo (41,954) e (6,103 e [ e | e ] 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. L LN R 4,611.86.......... (2041} R FTN RN (227)] weevnnnees foreeeeeiinns (227150 [ v [ e | ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |............ L3 (VN R RN 4,569.06 (108,108)]..evveneeeeevnnens forreeviniieiiens foens (10,468)( ..eveeeens |oevennnn (10,468)... et 5,527 |ovveeiiiiiiiinn [ [ e [ eeeeee {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |............ L0722 S R 4,515.56 |......... (29,493)).cevvvneeeiiinnnn [ s (3,549)] +eeeevvnnnn Jevnneeee (3,549)] e 1334 [ e foe e | e ]000T
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |............ L SR I 4,408.55 (R TURCE1<)) R IR RN (19,961) .evneeeens | (19,961 2,507 | [ [ e [ eeeeeen {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. LS/ PO R 4,536.% |......... [QITUEEE) R KPR RN (1,772) oo v (LT72) e 772 | foeeeeiiieen [ e [ eeeeeeenn [ 0001 s
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |............ IET) PR AR 4,601.16 |......... (618722 7) R KPR RN (6,650)[ .nneeeeeenn Jovvvnnnnn (6,850 4,135 | [ [ e [ e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |............ £V R RN 4,419.25 (22T 173 R (R R (43,361)] +evvvnnnees fooeeeenen (43,361)) e 6,332 [ e [ e | ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |............ A1 2 P R 4,643.9% |......... (T ) R KRN RN (4,865)] -evvvnneeee foeeeeeennn (4,865)]eneneen e 3,998 [oeeeiiiciciinn [ i [ | e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.......... 1,161 [ccceiiiiiniiiiiins Joerinnnnn 4,397.85 (1S IRTX)) R R N (76,866)] +oevvvvnnnn [eunnnes (76,866)]ceevnnnn 8,127 [ v [ e | e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |.... P P 4,376.45 |....... (143,304)| P FEPT (28,877) ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. SIS PR RN 4,49.%|......... [EA (1) R KRR RN (5,325)] ceeeevvnnnn Jevnneeenn (5,325)] e B95 [ e [ e | e ]000T
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |.... P R 4,387.15|....... (158,487), ...(30,819)] ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 08/12/2022 |. 08/14/2023 |............ A5 i o 4,440.66 (136,675)]...oeevveeiiiiins i foeeeennns (21,996)] -evvvvnnee fooeeeenn(21,996)] e 4193 [ e Lo e | e 000 Ll




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 3 5 6 7 8 9 10 11 12 13 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 Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJPSI70UK5573  |. 08/26/2022 |. 08/25/2023 |............ L L P RN 4,331.55|......... (38,496)[....ccevvvnnnnnens Joevrnnnniiniinnns [ (14,292)] ... (14,202).ccvveeeee (282 Jevnnneecciiis [ e | e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJPS170UK5573  |. 08/26/2022 |. 08/25/2023 |............ L7 U R 4,301.12 |......... (44,360))...ceevevnnnnnees Jovvrnnnneeniinnns [ (17,855)( .evnneeeees oo (17,855 eeeeeann (BTB)eeevvvnnnivivnnnn oo s [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 08/26/2022 |. 08/25/2023 |.... N PR 4,189.53 |.........(82,314)| ...(41,047)] ... Lo (41,047)....
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJP5I70UK5573  |. 08/26/2022 |. 08/25/2023 |............ L) I R 4,209.821......... [(RIN0Z:5) R EPPPOR AR (29,268)] ..evvvnnnnn fennnnns (29,268).....cceeu (3,801)]eccevennniniinnnn oo e [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 08/26/2022 |. 08/25/2023 |.... N PR 4,402.56 |.........(49,782)| ...(15,376)] ... ....(15,376)|...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............ LI I R 4,148.96 |......... (SIS 73] U P R, (35,122)] cevvvve [ (35,122).cevveee e (5,728)c e v [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 08/26/2022 |. 08/25/2023 |.... N PR 4,372.13|..........(8,127)| e (2,726)] e [V277L5)) AR .+ FROT RN R KRR (Y
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............ 202 R I 4,179.39......... (72,301 Jovvennieercinens [ (36,742)] «evvvvenn fenns (36,742)[.eeeeen (5,298)]cevveeeiviinnnn oo e [ | e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............ 31 SR RN 4,169.25 [QLYAL)) U R AR (76,350) vevnneeeeen o (76,350)...eeee (11,508)]cceveeniiiiinnn oo s [ | et {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............ LI R RN 4,159.10 [RICISTRCXTH) R PRI RN (88,020) .evvneeees o (88,029)f...0eeen (13,825)].cceveeeiiiiinnn oo e [ | e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ [C1515 Y R IR 4,044.66 (262,276)]..vueeeeevvninnes [oevvennnieieeiens foees (197,226) ........... (197,226)].........(40,033)]...covvnnniniinnn foonreeriiinnenes fovvenieieciinens [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. SIS PO RN 4,103.85 [......... (7417 FUU PP (23,026)] .eevvvnnnnn fernnnnns (23,026)f...ceeeee (4,289)]ccveeeiiiiinnn oo e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ L5231 PR RN 4,212.37|......... (G L)) R RPN AR (33,296)] .eevvvnnnnn fornnnnns (33,296)]..cvvvnee (4,363)[ceiieiinieiies Jennneeeceiis [ e | e ] 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ LI I R 4,182.77 |......... (G704 U PR R, (36,219)] cevvvvnnns fernnnns (36,219))..eeeeen (5,382)] e oo e [ e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ {02 R RN 4,064.39 [T 15) | R R R, (216,279)f ........... (216,279)).vvne e (42,897)] v feereeeciiineees v [ | e [0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. A IR RN 4,084.12......... [LTRS51 ) I RPN RN (19,170)f ..enveeeee (19,170)].eevvee e (3,896)[.ee e e [ e | e | 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L1 PO RN 4,251.83......... [QVEEE)) R RPN RN (6,833)] cevveneees o (6,833)[.ceeevven (727)]eeeenneiiiiinnns [ e e [ eeeeeeen {0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ 6] R N 4,093.99 [ TE:(<)) R ISR R (188,236)f........... (188,236)[.........(35,701)]ceveneeeinnnnns foovevvninieeeenns feeeeniiiiiiiees v [ eeeeeeen [ 0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ 121 s fees 4,074.26 |......... [LXTCRT I PRI AR (31,836)[.evnneeees [oreeenns (31,836)[...ceeeen (6,230)]ccvvennieiiinnn oo i [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ LG]SR 4,281.421......... (EZILT)) FU R R (18,712) ...nnn.e (18,712)] v (1,818) s o [ e | e ] 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ LN I 4,054.53 [(CRIULCT) R AR RN (45,488)] .eevvvennnn fennns (45,488).......eeu (9,132)]ceevvnnniiiiinnn oo e [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L1V PO IS 4,241.9%|......... [QEHCIE)) T RPN RN (7,862)] eveeeeenn |oevennnnns (AR5 AR : 1) FERRUU RPN PR RUUTRRRUTUPTR (Rpensuuntl I1(1[1) I,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2022 |. 09/27/2023 |............ L) I R 3,884.36 |......... ((T755)) AP AR (48,098)(.eevveeees oo (48,008)]........ (10,381)].ccevvennviiennnnn fooreiiiinni s [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. P41 PO ENN 3,920.84 |.......... [ETR: 1)) R IR RN (7,822) ... (7,822)[eeeeene (1,884)] e [ [ e | eeeeeeen {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2022 |. 09/27/2023 |............ L[} I A 3,911.72 (R 1= (0)) FRP AR RPN (42,764)] .eevvvnn fenns (42,764)..oeeeee (9,216)] ceeveeeeeevennn oo e [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 09/27/2022 |. 09/27/2023 |.... PN PR 3,784.06 |....... (137,481), R PO (188,828)| ... (188,828)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. [ IR R 3,793.18 |......... (31,765)).eeeeevnieees Jovvvnnieeniinnns [ (43,577)] cevvvrnne fenns (43,577 ) (9,19 o e [ | e (0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 09/27/2022 |. 09/27/2023 |.... [N PR 3,048.191.........(20,415)| ...(27,210)] ... ....(27,210)|...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 ). 09/27/2022 |. 09/27/2023 |.............. -1 T Mo 3,774.95......... (31,075)]cenveeiininnes fovvennininiiiinns oo (42,728)] .eevvvnnne | (42,728)]........e (8,952)].ccevvvnniiiinnnn foonnniiiiiiin o foiiiin | e (0001 L




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

12’903

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 Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2022 |. 09/27/2023 |............ AL P AR 3,738.47 |....... [QESSTCE .Y O R R (214,916)| ... (214,916)|......... (44,643))..cvneieiiinnnnns foorevniinnniiens o i [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2022 |. 09/27/2023 |............ (S P AR 3,756.71 [....... (TR R R R (323,99)] ..eevvvnnnn feunnnns (323,99)|......... (708773 O RN RN RN [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/27/2022 |. 09/27/2023 |.... [N PR 3,803.48 |.........(41,885)| ...(56,525)| ... ....(56,525)|.........(12,198)]. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. [ PR R 3,866.13 [......... [P HCKE) R R AR (38,856)(.vunneeees oo (38,856).......... [C15<740) R R PR AR U 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 09/27/2022 |. 09/27/2023 |.... [N PR 3,747.59 |....... (226, 166)| P R (311,928)| ... (311,928)|........ (64,880)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2022 |. 09/27/2023 |............ LU I R 3,765.83 [......... [RE74°1(1) R EPPOUTN AR (52,211)] cevevvne [ (52,211))....... (Q[VNe(070) SRR AP R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/27/2022 |. 09/27/2023 |.... N PR, 3,929.95 |..........(4,671) e (6,252)] e .. ({1573 PO 1< 7:X)) RN AU RPPPPPR AU UUUUN 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ 2171 P R 3,932.42(........ [WATRCLC1)! F IR N (109,814)( .evvenneees [ (109,814)f......... (23272 KRR [P RPN AU RN 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. 121 IR R 3,887.63 |.......... [( T3 PO KR RN (5,008) +eveeeeeenn fovvvnnnnns (5,006)f.......... [RI11GIC)) AR AP KPR RN U 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. L LN P R 3,842.84|.......... [E3Re[0[0)) R FPRPR RN (7,542) cevveeeens o (7,542).ccvvennns [QIRIekc) AR FFRRRRR R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ (<1571 IR RN 3,681.60 [....... [ZZYAVZ) R R R (381,027)f cevvuneeans o (381,027)f........ (A1) R FORRRR R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. L1 7) FO R 3,815.97 [......... [QEIVLK) I R AR (22,715)] cevvvvnne [ (22,715))..ee (C35511) R FRRURRN R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............. (ST X R R 3,708.48 |....... [t TR 1ST0) Y RN R (622,351)] ceeeevvnnnn feunnnns (522,351))....... (Q[0LC79777)) A FORRRRUR RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ LI I R 3,833.88 |......... [ITRIVEE) U RPN AR (71,292)] cevvvvn [ (71,202)......... [QICHONE)) SR AP R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. - VN R R 3,690.56 |......... (2R I°)) R EPPPRR AR (45,686)(...eveeeees oo (45,686).......... [CS< VR R FERRRURRR R RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ P28 P RN 3,878.67|......... [(VHCE)) U RPN AR (96,149)] .eevvvnnns fennnnns (96, 149)f......... [(ZURCT.)) O RPN RN RN Y 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............. 2. F AR 3,824.93........ [(CT861515) ) R AR RPN (103,792)[ wevvnneens o (103,792)..0vv. (A £:X)) R FPRUUTR R RN TN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ 722 R R 3,798.05 [......... (50,827 )[.eeeeeevnnnees Jovvnnnnieeniiinnn [ (78,365)[ vvvnneeees oo (78,365)........ (16,261)[.ceeeeveneenes Jeennneeeeeiins [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ L7 R RN 3,860.76 |......... [ReICINVCTS)) T RPN RN (59,996)] .eevvvnnnnn fernnnnns (59,9%),......... (VI PLC)) SR R R RN (RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |............. 2 F AR 3,717.44(......... (WA} U RTTR RN (123,187)[ cevveneeees o (123,187)f......... [0 R RPN RN RN [y 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ L) R I 3,672.65 |....... [RCIEIR T R RN R, [CZRYE)) U R (446,475)|......... [(CL 0725} R FORRRRRRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. LG R R 4,064.29|.......... [ET02:L3) R FPPPRR RN [+ 51)) U (4,959).00ennnnnnns [CS7C)) PO RPN R RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. L% PO RN 4,140.441......... (12,190)].eeeeevviieees Jovrnnineeeiinens [ (11,104) evneeeeen o (11,104)].......... [QINe ) R FRRURRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |............ 212 | o 3,950.07 |........ (£ TRI0LC)) R AR RPN (81,490)| ... (81,490)f......... (21572 R RO R {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. L CIN ORI RN 4,083.33 |.......... [ETC151-)) R FPPPRRR RN [ETX ) U (5,439)..cuunnnn. [ I0Z15) R FERRRURRN R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.... FN PR 3,912.00 |....... (104,034) P R (109,945)] ... (109,945)|..........(23,105)[. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. <71 PO RN 4,188.03 [.......... [RR<HLY) AR PP RN (7TA93)] ceveeeees o (7,193)f.......... (R AP R PRI PR AR SUUU 0001 .evvnennees
S&P500 OTC European
Call-Sell .... Index Account Hedge . |N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.... N PR, 3,921.82|.........(37,156)| ...(39,118)] ... ....(39,118)|..........(8,216)]. .{0001 ...

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index Account Hedge . [W/A ..ooove. Equity/Index |Morgan Stanley ... 4POLHNAJPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |ovoveernnneee. 7] I 4.178.51 |........ EIRC.L N W W (18,790)] covvovvveee oo (18,790))cccnvn. [EX51 N NN NSO WOTTIRIITE IR 0001 e




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 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 Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |............ L1571 P R 3,940.56 |....... (LT Y R R R (228,127)| ... (228,127).0vven [YAR-1L5) AR R RO RN Ipesserrrrr 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |............ L7 I R 4,092.85]........ [IVR:]1:)) R AR RPN (38,946)] .eevvvnnnnn fernnnnns (38,946).......... (55153 R FORRRRURRN R RN I 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... [N PR 3,892.96 |....... (228,024)| P R (242,571)] ... (242,571)|.........(50,976)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. [S1CJ) PO EN 4,054.77 |........ [RVA1KT0) FR T RPN (17,323)] cevvvvenes [ (17,323)f...ee [RTXLS)) R FERRUTRN AR R IS 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.... RN PR 4,073.81........ (11,891) P FEPT (11,510) ... ... (11,510)].......... (2,238)]. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |............ 465 |eeveeeeiiiiii o 3,902.48 |....... [QEECHVAZD! AR IR R (193,952)] ..oevvvnnnn fevnnnns (193,952)......... (40,772)[ceeeveveneeies Jeennneeeceiins [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 11/14/2022 |. 11/14/2023 |.... N PR 4,075.97 |....... (213,419) P R (179,347) cevveeeees e QUL R (7 I115)) R UURTU PP R U 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. £ P RN 4,254.041......... (ORI V) R RPN AR (14,503)] .eevvvnnns fernnnns (14,503)f.......... (1,892)]eeeeeeiinninnns foevrnineeereiiees [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. LSS PO I 4,214.471........ [RICTREI0IC)) R AR RN (12,129)] ceevvee [ (12,129)f.......... (78] R PRI PR AR U 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. P2 PO RN 4,343.08 |.......... (ETA 1)) SR FPPRRR RN (3,683)] cevveneens oo (3,683)[....ccceneen (1)) PR RPN RN RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ YA T AU RN 4,066.07 |....... [RVCTCTD R IR RN (149,486)( ...vvvne [onnnnne (149,486)|......... [T K) O RPN N RN Y 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ LTV F AR 4,115.54|....... [QESCT 1)) R R R, [QPZIRG)) I R (124,959)......... (2228157 IO RPN R RN [ 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............. L5728 F AR 4,046.29 |....... [ IRE7) | R R R, QU K)) U R (172,593)]......... [ReZ303) | R RPN RN RN [y 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ 127 [ Jeens 4,085.86 |........ [CTRRYS! FTR R TN (38,467)(.eevneeees o (38,467).......... () R FORRRSURN U R IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ L1V U R 4,352.981........ [LT0C70) R AR TN (16,616)] ..oevvvvnnn |ovnnnnns (16,616)|.......... [TV R FERRURRN R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. 2. PO I 4,283.72|.......... [5<5515)) R FOPPPR RN (S0 /1)) PR R (5,070)f......ccee [(CI0)) RN RN RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............. L7 FR AR 4,056.18 |....... [RITIRLYS R TR R (137, 279) cevveeeees o (137,279).cvvv [P7480[0:%)) R FRRUURRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 11/14/2022 |. 11/14/2023 |.......... LI 1 R AR 4,105.65 |....... [CARTRX)) R R PPN (339,475)] ceeevvvnnnn [eunnnnn (339,475)|......... ({0 PR RPN N RN Y 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L R R 4,125.43|.......... ({11515} R AP RN (4,970)] cevvnneens o (4,970)............ [RE1ST23) R RPN RN RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L) R RN 4,263.94|.......... [RETR1%i*)) R KR RN (2,531 ceveeeens [ (2,531)]cueenns (72 FOUPR RPN R RN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. [C1: 1 R AR 4,234.2|......... [QEENCISK)) T RPN AR (14,245)] ceovvnne [ (14,245)|.......... [RIRCLCIC)) AR AP RPN AR U 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. [CIVN R MR 4,303.511......... [QETRCIVS)) U RPN AR ([0 )) I (10,329)f.......... (IR 1) R FORRRURRN R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L LN P R 4,224.36 |.......... [38:1515)) R FPPPRR RN (3,576)] cevveneens o (3,576)......cce [£51070) RN RN RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/25/2022 |. 11/27/2023 |............ (L7 R R 4,126.77 |......... (IR0 R RPN AR (30,525)] ... (30,525)).......... [T 615 R EPTR [ RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |.............. /i) PO RN 4,479.06 |.......... (V720 AR R RN (2,616).eneeeenns |oevennnnns (2,616)[......cccvnnn (1)) R RN KPR R OO 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/26/2022 |. 11/27/2023 |.... 4,177.10 |....... (189,525) P R (137,852)| ... (137,852)f... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 11/25/2022 |. 11/27/2023 |.............. L% PO RN 4,197.231......... (14,960))....ccevvvnnnenns Jovrnnnnieeiinnns [ [QIUN7{0)) IR R (10,670)]..cevvene (1,839)feeieiiiiiinins foevninieeiciiies [ e | e 0001 .evvnennees
S&P500 OTC European

Call-Sell ....
S&P500 OTC European
Call-Sell .ooooounennns Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 |, 11/25/2022 |. 11/27/2023 |............ 151 )i foeeed 4,328.08]........ (40, 771) v Lo foeeen (25,593)]vveeeeeen fonennns (25,593)).......... (2,697 [ e e | e, 0001 ...........

Index Account Hedge . [N/A .... . G5GSEF7VJPSITOUKSS73 . 11/25/2022 |. 11/27/2023 |....

. |Equity/Index [Barclays .... R 4,307.95 |.......... (7,29) ... (4,677) ... (4,677)... .(532)]. -|0001 ...
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1 2 3 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 Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier 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 Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573 | 11/25/2022 |. 11/27/2023 |.............. [SLV N PO RN 4,428.731......... (U1} R R AR (11,213) e o (1,213) s (B19)]eeevccciii [ [ e [ eeeeeen {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ 11 1Y SR I 4,146.90 [RREHVSY)) Y R R (84,618)[..enneeeens |oevennnn (84,618)[c.nee e (14,588)] e [ [ e [ eeeeeen {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 11/26/2022 |. 11/27/2023 |.... N PR 4,438.80 |.........(15,749) ....(8,606)| ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UK5573 | 11/25/2022 |. 11/27/2023 |............. 2 F AR 4,187.16 [RLTR:Z<)) R AR RPN (55,350)] +vvvvnnnes fereeeennn(85,350)).ceveee e (B 717 v [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 11/26/2022 |. 11/27/2023 |.... N PR 4,388.47 |.........(24,585) ...(14,357)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ LI R RN 4,116.71 (178,161)].cevveeeeeeiiin [ e (136,929)] ..eevvvnnnn feunnnn (136,929)].cceenen (24,932)f. e v [ e | e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 11/26/2022 |. 11/27/2023 |.... N PR 4,156.97 |.........(12,459) e (9,238)] e foeneeeen (9,288)] e (1,560 foeeieeees e e [ e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |.............. LA R R 4,287.82 cuueennnn. [RTVIST.Y) FOU RN RN (2,023)] cevvnneeeee [ (2,023))eceeeeeen (248 [ v [ | e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |............... -1 PO RN 4,358.27 |....ouuenn [PZ01°55)) PR KPR AR (1,272)] oo [t (1,272)] e (TIB)]eccccciis [ e [ | e [0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 11/25/2022 |. 11/27/2023 |............ LX) P AR 4,136.84 [REATIXTH! AR IR R (129,195)] +evvvvnnn fevnnes (129,195)] e (22, 718)[. e v [ Jeciii | e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/02/2022 |. 10/13/2023 |.......... LR R AR 3,663.69 [RE7(URK1:K)) R IR RN (24 1 (1)) ISR RPN (/A R /1)) RN (- Y/:7. Y0 | RN EURRRRUUUIN U ISRRURUUTR sssuunnl I1(1[1) ISR,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ AT T RN 4,145.14 (LX) E [ RN (204,744) «oeevvnn [ (204,744)]. 0o (35,328)[ e v [ Jeeii | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. LU A R 4,324.93|.......... [ PO R AR (1,781) e v (1,78 (200)] v foeeeeiiiccecies [ e [ eeeeeeenn [ 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ 280 |eeeeeiiiiii o 4,165.12 |......... (79,542).cevveeeeciinnn [ e (65,338)] +evvvnnnees feoeeeennn(85,338)).cevnnn (10,831 v [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. 11 PO RN 4,404.84 |.......... ({17 AR FPPPR RN (4,533)] ceeveevnnnn Jevnnneeee (4,533)] e (83D e foeniii e | e ]000T
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ 200 |eeeeeeiiniiini [ 4,105.19 [QICSTR: 7)) R IR R (90,810) +evvveeeens |oevennnn (90,810)eneeee (16, 724) e [ [ v [ eeeeneenn {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. LN R RN 4,2714.9.......... (RIS 70 FO R RN (3,017) eeeeeeenn Joveeeneen (3,017 (390)]e e foeeeeiiieeecien [ e [ eeeeeee {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573  |. 12/14/2022 |. 12/14/2023 |.......... IR G R AR 4,115.18 (RIS T0 | R RN R, (485,226)] ..eevvvnnnn feunnnn. (485,226)]..0000un(88,005)[.eniiiiiiiins v [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ (L0 R R 412517 |....es (RS )) FUR P (29,954)] eeeveennn fovennnenn (29,954 e (5,383)]eceeeeeiiiis foreeeiin e e [ e ]0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. [C1: 1 R AR 4,444.791......... (QECTRCIE)] FOUT TR R, (8,636)] .nneeeevnn Jovvennnne (8,836 (422)]eeeeeeeciiiis [ [ e [ e {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ LSV} SRR I 4,095.20 (358,806)[.....ccvvunnevrens Jevnnnnnieriinnnnns foeeeens (309,884)(....uveeeen [oen. (309,884)]........(57,809)].cccevenniiiiiinn feoneeeiiininnees feveeineiiineen [ | e [0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ LA [ 4,204.97 |......... (AP V) T PRI AR (VATRTAD [RUUTUU RPN 17/ V5| RN (28 111} AU RUURRTUUIR FOTRRRR PRTRRUUR ssssuunel 11 (1(1) ISR,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. LY/ PO R 4,384.86 |......... [Q[U2-)) R KPR RN (7,203)] cevvneeee oo (7,208)] e (B13)] v [ v [ | e [0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |.............. P2 PO RN 4,394.85|.......... (KT (615)) R AP RN [R<75-1 1) PR RPN 121 () AR v 1)) RN URRSUUUU RPPPTITI RPN eprrr (111 ) I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ 569 |evveeiiiiiiii o 4,155.13 [QEENIR:(Cic)) AR IR RN (158,838)( ..vvvveeeee [oeeeenn (158,838)]..uunes (26,876)]ccveveeeiiiinnn feoneeeeiininenes fovvenieiiiiiinens [ | e [0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... N PR, 4,354.90 |........ (28,887 ...(20,426)| ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. 121 R RN 4,344.91.......... [R:270) RARRRRUI FRTPRRR RN (2,031)] cevvneeees [ (2,081 (212)] i [ e [ | e (0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... [N PR 3,072.85....... (113,900) P R (139,037)| ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 ). 12/27/2022 |. 12/27/2023 |.............. i | 4,164.31.......... (3,426)].cevenieiiinnnnns forvviiniiniiiiins oo (3,977 cevveneeee oo (BL977)]eeeeeee (899 ivviiiiiiiins o v [ | e [0001 Ll
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0€'903

1 2 3 6 7 8 9 10 12 13 14 16 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 Schedule/ Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ LI I R 3,991.99 ...t (59, 140) e e o (72,085) ... (72,085)[...eeeee (14,335)]cceveneiiinnnn oo s [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 |, 12/27/2022 |. 12/27/2023 |.............. L3 O R 4,183.46 |.....eeee (3,303)] ccvviiieiiiinn e i ([R:17)) PSR R [R<R:(07)) RN (1115 FERUR NPT PR RUURRTUURTR (Rpenssuntl I1(1[1) I,
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... P P 3,934.55 |.. (128,057 ... (128,067)|...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. [/ PO I LURVATEt- ) FOU - £ <)) RN IR RPN [LVRE)) PR R (10,155 (1,849)] v o e [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5I70UKS573 . 12/27/2022 |. 12/27/2023 |.... P P 3,982.42 .. ...(29,361)] ... ....(29,361)|...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ P P 4,106.87 [........ (84,081)]ceeneeiiiinnnnns [oevinninieiiinnn [ (76,195)( vevveeenans e (76,155))..eee e (13,921)] e oo i [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... P R 4,116.44 |.. ....(3,284), [T T.)) FORRRU (' ) RN U PRSPPI RO U
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ LX) PO AR 3,924.98 |....... (156,801)[....cccvvnnnennes Joennnnniiiiiinnnns (191,957) (191,957 oo (38,437 e [ e [ | e [0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ L I R, 3,953.70 |...eevvnn (40,995) i foevenineeeeieees o (50, 113)[ wevvveennns e (50, 113)[..eee e (10,029)]. v e i [ | e {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ [CIEK ) R RN 3,944 13 | (241,225)[c. s | (295,033), (295,033)]....0000(59,064)[...cevveviieens |vvnieeeeeiii [ e | e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 |, 12/27/2022 |. 12/27/2023 |.............. L1531 PO RN 4,221.75 |oeeeeee (9,931 e o (11,245)] oo [ (11,245 (1,646)] e oo s [ | et {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ P P R 4,260.04 |o.ooee (48, 443)]. e [ e (54,104) .ceeeeeeee [ (54,104).eeeee (7,316)] v oo s [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |.............. L R R 4,145,196 [oovneeen (4,537)] e e | (5,312)f ceveeeeeees e [GST 13 PO () <)) RN AU RPPPRPPTTR AU errrrrny [11]1) IR
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. -7 PO RN 4,289.02|...cccvvnniiniinn fornnnnns (18,765)[....cevvvnneenens founnnnns (17,897)] (17,897)]ceevvveeeee 868 [ v [ e | e ] 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ L1510 PR RN 4,089.07 (151,465)(......cccvvnnnnnns (154,925) (154,925)]....00uue i (3,460)[..eeeeeeiiineens Jvvnieeeeeeinens [ e | e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L1V PO RN 4,209.02 |..cccvviniiiiiinn feeeeeens [R:15¢1510)) AR [E1:7X)) (U R (8,523)].cvueeeeeeenndB7 [oeeiiiiiiiiiiinn [ v [ | e [0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ 2LV 1Y SRR RN 4,129.06 [cevveniiiiiiinns foeeennnnn [(7ReR 1)) R A (CRILS)) O (63,498).....ceevvnn (B8T)]eevevennniiiiinnn oo s [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L1 7) FO RN 4,199.04 |.ooevvniiiiiiinn [ [T} (1)) R R (13,054)] oo [ (13,054)).eeeeennnn 285 |ovviiiicieceinnn oo e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. Lo PO RN 4,359.01 |ooevvnniiieiiinns o [QEIRSIST)) O IR QUK ) OUUR (17,333)eeeeeeene 1,226 | oo s [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 2. PO I 4,139.06 |ooevenniiiiinin foereeinnnn (£ Tr015)) R [IE13)) I R (8,756)[eeeevvnee (A7)]eveeneeeviennns [ [ v [ e {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. SIS PO RN 4,409.00 [ceevnniiiiinnnnns Joerennnn (16,586)[.....ccvvnnnnrenns Jounnnnnns (15,198 +evvvvvnnns fornnnnnns (15,196))...eeeeee 1,390 | oo e [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ [S11: 20 P R 4,09.07 (330,025)]..cvveniiinnnnns (336,553), (336,553)]...cvvuen e (6,528)[c.eiiieiiiinns fvvnieeiiiiii [ e | e ] 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ L[C[C R R 4,249.03 |..ccovvnniiiiinnn fernees (25,088)[....cccvvnnnnienns founnnnnns (24,168)[ .evvevennns fornnnnnnn (24,168)....oeeeeeeen900 |oevininnniiiiinnn oo e [ | e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ L7228 PR AR 4,109.06 (145,524))..cvvvniiiinnnnns (147,925)| ... (147,925)).0eeeee e (2,4071)] e [ e [ | e [0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ L7 P AR 4,448.99 ..o [ (A C10)) R A (37,498)] oo [eeens (37,498))..veeenne 4,182 | o e [ e 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P P 4,329.011.. (12,250)... ...(11,583)] ... ...n(11,583))...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. (11 PO I LI TVE I A RN [(CIR:1515)) RN (CCH217)) PUNR R (9,202)].cvveeeeeeennB85 [ [ e [ | e [0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P P 4,209.04 |.. (15,492)|... ...(15,135)] ... ... (15,135)|...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 ). 01/13/2023 |. 01/12/2024 |............ AT T FTTTTI 4,079.07 (273,041)]..eiiiiiinnnnnns (280,057) (280,057)f...cceeee(7,016)]ceeeniiiiinnnns foovvvvninnniiinns foveeiniiiiniinnns fovvvvnnnnnecinnnn [ eeveee {0001 L




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L] O RN 4,399.00 |..ccvvvnniiiiinnn foeeeeees (570 PO RN (2,150)| ... [ 1510) R LI ) R AR RPN AT Irrurr (111 I
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ LLE 7 P R 4,269.03 |...covvnniiiiinnn fereees (41,469))..cevniiiiiinnn |oerennnnn (39,759)] cevvvvnnn [ (39,759).cevveeee e 1,710 [ i [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/27/2023 |. 01/26/2024 |.... P P 4,324.97 |.. (23,982)|... ...(22,692)] ... ....(22,692)... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. £ P RN L7V R R (11,926)[...ccvvvvnieneees Jevninnnns (11,122)f e o (T A22)] 804 | [ e [ 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  [. 01/27/2023 |. 01/26/2024 |.... P P 4,274.09|.. (58,522)|... ...(55,561)] ... ....(55,561)|... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. ST PO RN L IPA KT VX T N [ESR 7)) N T (9,520)] cevvvnneens o (KSR 20| O3 KR RN R RN U 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/27/2023 |. 01/26/2024 |.... P P 4,345.32 |.. (2,545)|... e (2,405)] e .. [R105)) PO U I KR R R R U 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ ALV R R 4,182.50 [cuveniiiiiiiinns Joeeennnn (87,196)[....cevvvnneeeens Jevnnnnnns (84,123)] cevvvvenn [ (84,123 3,072 | o e [ 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 7L P RN L [V [ FORR R [QRVANIZEE) A I (113,581)[ cevveneees [ (113,581)[..eeeeenen 3,468 |oeeeeiiiiies feveeeniieecenns e e | el 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ LIS PO RN 4,202.85 |..cevvniieiiinnn feeeees (44,151 eeeeiiciinins foeeeinnnn (42,365)] +eevvvnnnnn fennnns (42,365)].ccvveneee 1,786 [ v [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ LK I R 4,436.91 | o [0 ) I IR (25,851)] cevvvnnnnn fenns (25,551)].cevveneenn 1,808 [ v [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. eIt O RN 4,528.50 |..ocvvnnnniiiiinnn foreees (12,704).ccevvvieeeiis Jereennns [RATYAL:)) U IR (RAPYAL:)) oL C N A R R RN (RN 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ LI I R 4,386.03 [cevvnniiiiinnnnnns foeeennnnn (29,933)].ccvvvnniiiiinnn ferreeees (28,148)[.eenneees oo (28,148)........... £ PPN RN RN AR RN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ LN I R N0 V7. v E ((CIUV2°70) R A (58,336)] +evvvvnnnnn fernnns (58,336))........... RG] N PPN RN RN AR RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. eIt O R 4,365.68 [...eniiiiiiinnns |oeeinnnnn (19,922)].cvveiiviiiiines Joeennnnn [RENAL:)) U I (18,778)........... 144 [ i [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 22 PO RN L 15 PRV FORR RN [WAL) O RN (7,285)] cevvneens o (7,245).ccvennnns i) R E R (R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 5271 PO RN 4,284.26 |..cccevnniiiiins [ (REIRRRD SR R [QECHC ) U A (13,389))...veceenn T2 P KRR R RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. L1 PO RN 442673 | feeeeeees (VAYELS)) R R (7,287 cevveeees o (7,287 LIV VN S R R RN (RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ L5 PR R 4,218.85 [cevvniiiiiiiinns e [CXIE11) T RPN (34,938)] .eevvvnnnnn fernnnns (34,938))....0unnnn. 8,852 |ouvveiiiiiiinnns foereeiineeeienen e e [ s 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. ) IO RN 4,270.55 |.oeeeeiiieiiinnn feees [QIURI0Ee)) R FP, (8,162)[ .eveeeeens |oevinnnnnn (8,162)f........... P20, PO KRR RN KRR [ 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ A3 P RN 4,229.19 |ciiiiiiinieiiins [ (259,418)]....ceeeeeeeeeeen [ (206,082)] .o [oeeeens (206,062).......0. 53,3685 [ fevneneniiniiiiiins feeee [ [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ £ R N 4,201.23 oo foeeees (85,371)[..vvvvvvnvnnnnnnns Jereeeennn(686,403)]cennnnnnnnn | (66,403)[.. 18,968 oo e [ [ | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. FL 3N PO I 4,518.72 |ceveiiiiiiiins o (6,749)]ceeeeevinnnnnnns foeeevnnn (A, 740) e o (47400 2,008 [ [ e [ | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |............... (3] O R 4,560.08 |....eniiiiininn foeeiiinnnn (1,028)] {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. [ PO R 4,436.00 [cevveniiiinnnnnns Joevennnnn (14,855)).cevvveeeenenennns foeeeeees (10,737 e s (10,737 3,917 | [ [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P R 4,508.38 |.. (38,995)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |............... [N PR RN 4,601.44 |ooeeeeiiiiiininns oo [RIL) O [CZ4)) [T R (741 R LY/ P R R R (R, 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P P 4,498.04 |.. (4,311)]... ....(3,083)] ... .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.......... 1,085 | iieeeiniiiiiinn Jevnannnns 4,260.21 |.oeveiiiiiiiin oo (353,048)].ccvvenniiiinnnnns foonens Q77,341 e e (277, 340)] e 75,708 [ v e foeeiiiiiiiiiii | e 0001 .ooennnnnns




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. L) R R LI YU0 ) IO RN (V1)) R (1,914) ... (1,914))...cceee TAT [ooeeiiiiiiiieiis i [ e | e ] 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ LS PR RN 4,404.98 |..coovnnieiiinnn [ [(7A1-CY0) R (28,080) +evvneeees forreennne (28,080)f..0eeeeeen 9,817 | [ e [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P P 4,539.40 |.. (6,668)|... ... (4,638)] ... (4,638)|... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ LIV R RN 4,289.87 |.oovviiiiieiiinn [ (245,412)).cevveiiiiiinnnns o (193, 441)] ceeeeviins fveennn (193,441)]..eee e 1971 [ e e [ | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P P 4,239.53 [ciiiiiiiinnens | (131,210)f... P R (103,809 ... (103,809)|... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. 22 PO RN 4,456.68 |....eviiiiininn e [EC110) O RN (3,407)] cevvnneens o (3,407)[.eeeeennn 1,283 | [ e e [ e 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P P 4,415.32 .. (18,323)|... .. (13,575)] e PR K J8C7/<)) MR N /Y i AR RN R RPN (RS 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ [C1572) P AR 4,363.62 |...covvnnniiiiiinn fonnnns [QEZ 022} R I (139,767)[ cevveneeens fonnnne (139,767).......... LT 2 R R R RN (RO, 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |............... [N PO EN 4,340.64 |..coovnniiiiiinn [ [QICIC72) R [R1R:15[0)) PRRRRUU RPN (1,890)f.....cceen (72223 R RPN RN RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. (VN R RN 30 L DYCICH R A (22 K1) R IR (25,212)] cevvvve [ (25,212)).ccvvennn. [RTH0C:1D) R AR KPR AU UUUUN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. 271 PO I 4,430.24 |..oooviieiiiins [ [ETRCA ) O RN (6,731) eneeeeens foevinnnnns (6,731 [E-1<)) R AR RN RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ ALV P AR 4,061.88 [..coevvvnnnennens fevnnnnnns (99,538)).cvvveneeiinnnnns foeeeens (113,960)( .evvenneens fonnnnns (113,960)f......... Q.72 FO RPN R RN [ 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. 5T PO RN L33 VT RN N (GRS O RN (6,754) cevvnneens o (6,754)............ [W/CL5)) R FERRRRR R RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. LN R R 4,280.91 [oovveniiiiiiiin foeeeiinen (3,251 ceveniiviiininns foreeeinnnn (3,675)] cevvnneens [ (3,675)[...ceeeenn (2213 O RN RN KRR (R, 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ FCLSJV ) P AR R I P FO R (118,315)[.eevviviieees v (134,477 eveeeeees o (134,477)........ (16,162)[....oeevvvneeees Jeennneeeeieins [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ 74T SR RN 425104 | [ (64,666)[.......ccvnnvreees founnnnnns (72,963)] .eevvvnnnn fennns (72,963).......... (8,207 ]vveeeviinnnnnnns Joevnnineeeeeinnes [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. FL ) PO I N [V PO RN [WAR-7.15) O RN (8,557)| cevveneens [ (8,557).......... [SC12) R AR R AR U 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ L) P R 4,201.26 [ceveeniiiiininnns Joeeennnnn (71T I RPN (36,718)[.eeveeeeens oo (36,718).......... (3702 R FORRRURRR R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. LU A R 4,330.69 |...covnnniiiiiinn feeeeees [R5 O RN (2,216)] cevvnneens o (2,216)f............ (2555 PR RN AR RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ LS PO AR 4,081.80 [.ooeevvininnniins Jevennnn (179,260)[....ccevvvenneens Jovennnn (205, 115)[ cevvnneans [ (205,115))..0un [R5 R RPN RN RN Y 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ LX) FR AR 4,001.75 |oeveeeiiiiiiii o QT I2:)] R R, (150,068)] .oevvvvnnn Jevennns (150,068)......... [QEEIR:ZK)) AU AP R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. 121 IR R 4,370.51 [eeveeiiiiiiiins foereeinnnn (222 E R (2,537 ceveeeeees [ (2,587)cveenns [REI02<)) R RN RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ LK R R 4,290.86 [..vvnnriiiinnnnns foeeennnnn [RISTCR) O IR (1)) U (40,330)f.......... (170 O FRRRRRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 02/27/2023 |. 02/27/2024 |............. it FR AR L3 (02 DA Y O A [(SX 5773 RN R, (106,641)... (106,641)f......... QTR VI0)) R RN R RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. 121 IR R 4,036.87 [cevveniiiiinnnnn foereiinnnn [ETCILS)) PO RN (5,201)] cevveneens o (5,201)f.......... (1510723 R FR R R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P P 3,997.68 |.. (52,754)|... ...(73,291)] ... ... (73,291)).........(20,536)]. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. P41 PO RN 4,282,683 |..coovniiiiiiinn feeees (1175 O RN (6,504)] .evvenneens o (6,504)f.......... (280 (1) R FFRRRRRRN R RN N 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P RO 4,027.07 |oevvenieiiinnnnns [ (214,643)|... P R (301,012) ... (301,012)f.........(86,369)). .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 03/14/2023 |. 03/14/2024 |............ L (CE:H TN AT 4,046.67 |....oiiiiinnnnns |ooninnnns (51,982)].ceveeiiiiinnnns foorennnnn (73,257)] cevvvnnnn fonnnnns (78,257)......... (21,275)]ceveniiiinnnnnns foovevvnninniniiinn oo v | cevinnnnns 0001 .ooennnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... -1 PO RN L33 R FO RN [RIEXTD) O RN (2,145)| ... (2,145))cveennnens (WAL R R R R I (111} I
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. L) R 4,203 44 | [ [(TTL)) O RN (5,368)] .cvvnneens o (5,368)f.......... (1,694)].0eeiiiiininnns foevrinneeeeeines [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P P 4,262.23 |.. (1,750)f... ... (2,605)] ... (2,605)|... ... (855). .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ 496 |eeveeieiiiiii o VA V7 FO R (161,852)[...eevvevennnens Jevennnn (226,161)[ .evvnneens fonnnne (226,161)f......... [(CZRC V1)) O RPN N RN [y 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P P 4,213.24 |.. (15,905)|... ...(23,270)] ... ....(23,270)|..........(7,365)]. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. LS/ PO RN 4,202,483 [ | (11,389 Jvnins (16,853)[ .evnneeees oo (16,853)f.......... [ECT1C1S) R FORRRRRRN R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P P 4,164.25|.. (29,063)|... o (42,162)] e (42,162)]...n [QECTR (1[0)) R AR R RN [N 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. (11 PO I 4,183.84 [ceveeiiiiiiiins | [QATR-70)) R R (17,360) +vvnneeeees oo (17,360)].......... [STT:10) R FERRRURRN R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.......... (778 R AR 4,007.47 |oevveeieiiiinins [ (356,160)[.....cccvvvnnenns |ovnnnnn (495,924)( ..eveeeeens |oeennn (495,924)......... (RIS R FPPTUP R NN TN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ P2 T P R 415,25 | [ (65,463))..cvunieiiinnnnns foevennnnn (93,968)] ..evvvnnnnn fernnnnns (93,968)......... (2751015 R RPN RN TN [y 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. LN PO RN 4,125.05 | ceeveeeeiiiinnn feeeees (Z0[0[0)) R (31,625)] cevvvvnnnn [ (31,625).......... [(CN i) R FORRRURRR R RN N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ L7 I R 4,223.08|.ccceeniiiiiinnn foreees [INCTL)) R R (46,586)( ..evveeees [oeeeennn (46,586)......... (IR FO RPN N N [ 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. [/ R R 4,056.47 [cevvnriiiiinnnns Joeeennnnn (20,254))cvveneiiiinnnns foeveennnn (28,612)[.eeeneeecs oo (28,612)f.......... (8,359))vveivvrnnnnnns foevvnnneeeeeinnes [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ LN U R 4,186.35 [covvniiiiiiinns i [E11R:(0)) R A, (64,084).ceeneeecs [oennne (64,084)f......... (12,281 e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ VX P RN L0 V(T3 I FO I (81,497)[.eeviiiieeens v (100,776)] «eeevevvnnn Jevnnnns (100,776)|......... [QIH74)) FO RPN N N [y 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ (SR PR AR 4,076.97 |oevveniiiiiinnnns [ (298,631)[..eevvveenneens |eeennnn (368,297)[ wevvnneans fonnnns (368,297)|........ (69,667)[.....ccvvvnnnvenes Jevnnnneeeeivnins [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ L I 4,325.56 |.eeeeveniiiiinnn feenees (33,410))ceveeeeiiinnnnns Joevennnnn (42,715)] cevvvrnne [ (42,715).......... [(CR(1:5) R FERRURR R RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ L1 I R 4,26 13 |ooeviiieeiiinnn [ (43,866)[......ccvvnnvrnnes fovnnnnnns (54,481)] cevvvvnn fenns (54,481)........ (R [VNCH1-)) R AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. [S1CJ) PO EN 4,246.01 [covveniiiiiiinns e (12,929)).cvveniiiiiinns foeeeinnnn (16,124) .eveneeees oo (16,124)f.......... (<10 [°L23 R FERRURRR R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. 22 PO RN 0 P2 PO RN [(T£x)) O RN (8,348)] .evveneens o (8,348)f.......... (1,594)]eeeiiiiiienns foevrineeeeeenees [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. eIt O RN 4,285.79 |.ceveniieiiinnn fereeees (20,854)).cuveniiiiinnnns foeeennnnn (26,301)fceenneeees o (26,301)f.......... (STT.70 PR FERRRRURRN R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ LYK P RN VY17 FO R (156,284)[....ccevvvenneens |oeennnn (192,581)f cevveneeens o (192,581)]......... [RITASLS) | R RPN RN RN [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L CIN R RN 434545 [ | [RT10S) O RN (4,381)] cevvneens [ (4,381)............ (240 R RN AR RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ 1 (VN ISR I 4,086.91 [c.evnniiiiininnns |oeeennnnn (98,967)[..cevvvnnnnnnns |ovvnnnn (122,141) ... (122,141)).ceees (PATRVEY) P RPN R RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 03/27/2023 |. 03/27/2024 |............ </ P AR 4,275.84 .o feeees [EAIRCCT) O IR (64,547) «evvvvnne fenns (64,547)......... [QECT72 (1)) R AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P RO 4,057.08 |.. (26,144)|... ...(32,185)] ... 20en(32,185)].......... (6,041)]. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 03/27/2023 |. 03/27/2024 |.............. (11 PO I 4,315.62 |.ooeeviiiieiiinn feeeees [CSR 1510 R EPN (12,687 .eeneeeees o (12,687).......... (27275 A FSUN AR R IS 0001 .evvnennees
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . [N/A ...........|Equity/Index [Barclays .... .. G5GSEF7VJP5170UK5573 |. 03/27/2023 |. 03/27/2024 |.... 4,106.80 |.. [ T (84,268)|... TP (104, 111)[... (104, 111)f.........(19,843)). e . coee | eeeeennn.. (0001 ...
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (23,573,597 (6,026,371) 0f (22,911,697 XXX (22,911,697 (3,355, 148) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (23,573,597 (6,026,371) 0 (22,911,697)] XXX (22,911,697 (3,355, 148) 0 0 0 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

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

SCHEDULE DB - PART A - SECTION 1

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)
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 (23,573,597 (6,026,371) 0f (22,911,697)) XXX (22,911,697 (3,355,148) 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 (23,573,597 (6,026,371) 0 (22,911,697)] XXX (22,911,697 (3,355, 148) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 52,189,019 6,432,681 0 38,839,913 | XXX 38,839,913 6,098,235 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 52,189,019 6,432,681 0 38,839,913 | XXX 38,839,913 6,098,235 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 . iuuiiuiiiitiiiitit ittt ettt et e e e et et e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e s e e e e e e e e e e e e e e e aan e e e e e e e e e e e e e o4 e o4 e o4 e e e e o4 e oo e &4 e e e e e e e oo e e 44 e e e e e e a e o4 s e e e a e e a4 e e o4 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 et e e e e eaa e
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
MFM3 ......... N K .... 250 [MSCI EAFE E-MINI .... |VAGLB Hedge LN Equi ty/Index |.06/30/2023 . . 549300R41G1TWPZT5U32  |.03/10/2023 .|...2,018.2000 |...2,057.1000 .. R . o coe feeennnnn(9,735)]..... (9,735, 131,692 | 0001 . o .
. 150 [MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.06/30/2023 . 549300R41G1TWPZT5U32  1.03/10/2023 .]...2,018.1000 |...2,057.1000 |.. .(5,856)|. .(5,856)|. ..79,015 (0001 .
..3,100 [MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equi ty/Index |.06/30/2023 . 549300R41G1TWPZT5U32  |.03/13/2023 .|...2,018.7000 |...2,057.1000 |.. . (119,162)]....... (119,162)|. . 1,632,977 (0001 .
. Nasdaq 100 E-MINI ... [VAGLB Hedge LNA L Equi ty/Index |.06/30/2023 . SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|. 11,966.0000 |...1,961.7500 [........uvuummunnine foeveeeiiiiiiiiiiiinns Joveeiiiiiiienens e [ e 3,201,172 |......3,201,172 [........... 421,413 10001 .

RTM3 ......... VAGLB Hedge CNA L Equity/Index |.06/16/2023 . 549300R41G1TWPZT5U32  |.03/13/2023 .[...1,786.6000 |...1,899.8000 [.....ccvvuvrvvrrirnnn Jovnnnviiiiinninnnne fovvvvnniniiniin o v [ (385,000)]....... (385,000)f........ 1,791,007 [0001 .
1175 TSRO O 2 [ 100 | = E-Mini weveveenenes VAGLB Hedge ........... (/- Equity/Index [.06/16/2023 [NVF .......covvevnee. 549300R4IGTTIPZTSU32  [.03/13/2023 .|...1,761.8000 |...1,899.8000 |-.v.vevurvuvrrueines |oeeeerenemrmieiniiens frormreieinennes frorieinieniies frveeiieines [ (13,805)]........ (13,805)]-.ovevvnee 52,677 000 oo | e 50
Russel | 2000 Futures
{31111 TR AN LT FO 250 |- E-mini coeeevnnnnnnns VAGLB Hedge ........... N/A oo, Equity/Index |.06/16/2023 .[NYF .......oevnvennnns 549300R41G1TWPZT5U32  |.03/13/2023 .[...1,761.9000 |...1,899.8000 [.....cevvvunvirrirnnn Jovnnniriiiinnniinnns foovvvviniiii foeiiiiiiiiinns v o (34,464)|........ (34,464)|........... 131,692 {0001 ovvveneveees | ernieieeeene 50
S&P 500 Futures - E-
ESM3 oo Joeeiieiieee 2N FO 100 | mini oo VAGLB Hedge ........... N/A oo, Equity/Index |.06/30/2023 .|CVE .........evvvnnenn SNZ20JLFKBMNNCLQOF39 . |.03/10/2023 .[...3,891.7500 |...3,956.5000 |[.....ccvvvuuviriennn Jovvvmnnnniniinnninnns foovvviiiiiis o o o (6,479)).......... (6,479).ccvvennnnn. 52,677 {0001 .eevennveeenn ] eeninieeene 50
S&P 500 Futures -
{5 T R 12 | 600 |Mini weveeeeriiiiiinnnns VAGLB Hedge ........... N/A oo, Equity/Index |.06/30/2023 .|CVE .........evvvnnnnn SNZ20JLFKBMNNCLQOF39 . |.03/10/2023 .[...3,891.5000 |...3,956.5000 [......cevvunviriirnnn Jovnnnnnrniinnninnnns foovvvviniiiiis foveiniiiiiiinns v o (39,025)|........ (39,025)f........... 316,060 [0001 .ovvevnvvevenn | evnnniininns 50
S&P 500 Futures - E-
=S T A 81 | 4,050 fmini cooeeeeiiiiiiiinnnns VAGLB Hedge ........... NA L Equity/Index |.06/30/2023 .|CME ........eevvvnnens SNZ20JLFKBMNNCLQOF39 . ].03/13/2023 .|...3,895.0500 |...3,956.5000 [......ccvuvviiiinnnn Jounnnniniinnnnnnnns fovvvvvninnnnininn foveiniiiiiiinnns foiiiinnniiinnnn foonnns (249,016)]....... (249,016)|........ 2,133,405 10001 .....oeevvnnnnfiiiiiiiinnnnns 50
1609999999. Subtotal - Short Futures - Hedging Other 0 0 0 0 0 2,338,630 2,338,630 6,742,615 XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 2,338,630 2,338,630 6,742,615 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 2,338,630 2,338,630 6,742,615 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0 0 2,338,630 2,338,630 6,742,615 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

Goldman Sachs ... ... 6,592,213 |[.. . 150,401 . 6,742,613
Total Net Cash Deposits 6,592,213 150,401 6,742,613

(a) Code Description of Hedged Risk(s)

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 wevveieenneee Hedges the change in the Guarantee Life Withdrawal Benefit liability value due to changes in equity indices O EXCHANGE Trated FUNGS. .....ce..ieeuuiiiuiiiieiiit ettt et e et et e ea e ea et a e e ea e e ea e e ea e e ea e e ea e et s e e ea e e e s e e ea e et s e e e s e e e s e e e a e e e h e e e a e e a4 e e 44 e e e s e o4 a e oo e e 44 e e e a e e e e o4 a e e a4 e e e s e e o4 e o4 e e e e e e a e e e a e e e e e e e e e e e e e e e ea e e ea e e ea e e ea e e ea e e eanee
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives 6,742,613 6,742,613 0 6,742,615 6,742,615
Barclays G5GSEF7VJP5170UK5573 . |... Y 17,687,535 |..oovveneeennnn (13,104, 201) ] 4,583,244 |... 17,687,535 | ..o (13,104,291).ccvvvvviniiinnnnns 4,583,244 |...
Goldman Sachs .. W22LROWP2|HZNBBBK528 . Y. 18,900,000 26,285,595 [.eeeeeeeiee e 7,385,5% |... 026,285,595 | ..iiieiiiie e 7,385,5% |... A .
Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . Y. .300,000 ..1,278,251 (1,010,467) [cvvvneniiiiiiiie 0f.. ...1,278,251 | ... (1,010,467)].cccceeeeeeeeeeeeeieeeen 0l.. A .
Wells Fargo . ... PBLDOEJDBSFYOLXP3B76 . Y. . 3,060,000 12,100,484 . (8,796,939) . 243,545 |... . 12,100,484 | ... .(8,796,939) .. 243,545 |... A .
JP Morgan . ZBUT11VBOBEZRVTIIT807 Y. 3,190,275 3,190,275 |... ...3,190,275 | ... 3,190,275 |... s .
Citibank E570DZWZ7FF32TIEFATE . |... Y TP 1,209,470 |... PP PPN 1,209,470 |vveeniiiinnnnnnns 1,209,470 [PTT PP 1,209,470 |...
0299999999. Total NAIC 1 Designation 22,260,000 0 61,751,610 (22,911,697) 16,612,129 61,751,610 (22,911,697) 16,612, 129 0 0
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange 0 0

0999999999 - Gross Totals 22,260,000 0 68,494,223 (22,911,697) 23,354,742 61,751,610 (22,911,697) 16,612,129 6,742,615 6,742,615
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 68,494,223 (22,911,697)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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

Collateral Pledged to Reporting Entity

0299999999 - Total

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
GOLAMAN SACHS ...eeeeeee e et e e e e e e e e e e e e e e e W22LROWP2IHZNBBBK528 .. | Cash.....cevveeeeeeeeeieeeeeeeie e e e 000000-00-0 ........
Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 .. 000000-00-0 ........
Wells Fargo . PBLDOEJDBSFWOLXP3B76 .. | Cash . |000000-00-0

22,260,000

22,260,000




STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 Integrity 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 e 5,000,000 [..evveeeiencnnne 5,000,000 |....... 04/03/2023 .......
000000-00-0 .........| Short term investment from reverse repo Program ........oooeeeeeeueeeummmnmnmnmneeeennnnns [ o 16 e | 5,000,000 |... ...5,000,000 [....... 04/03/2028 .......
000000-00-0 . ..| Short term investment from reverse repo program ... 5,000,000 |....... 04/03/2023 ..
000000-00-0 ......... Short term investment from reverse repo program ... 4,204,390 |....... 04/03/2023 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 19,204,390 19,204,390 XXX
9999999999 - Totals 19,204,390 19,204,390 XXX
General Interrogatories:
1. Total activity for the year FairValue $ oo 11,466,918  Book/Adjusted Carrying Value $ --ooovvvevvennnne 11,466,918
2. Average balance for the year FairValue $ -ooooveeevvveennnnns 18,684,760 Book/Adjusted Carrying Value $ 18,684,760
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ......... 10,000,000 NAIC2 § ............ 9,204,300 NAIC3 $ ..o 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .oiriiicinne 0
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-3C-9 ......... DFC AGENCY DEBENTURES .........cooevimniniiiiiiiiininininisisiscscscsisiscsesennee |, 1A .. 568, 182 568,182 |....... 05/15/2024 .......
690353-4D-6 ......... DFC AGENCY DEBENTURES 1A ... 01/20/2035
690353-4F-1 ......... DFC AGENCY DEBENTURES 1A ... 09/20/2027
690353-4\-4 .| DFC AGENCY DEBENTURES . 1.A . 1,133,333 . 1,133,333 06/20/2027
690353-5A-1 ......... 1A ... . 750,000 . 750,000 05/15/2024
690353-W7-8 ......... 1.A ... .384,615 .384,615 05/15/2024
690353-X-5 - DFC VRDN .. 1.A .2,361,112 .2,361,112 07/15/2025
90376P-BS-9 ......... INT DEV FIN CORP AGENCY DEBENTURES ......ooooeeoeeeeeeeeeeeiieeeeeeeeee | e, TA e 2,166,667 [o.eoveeereeicnnene 2,166,667 |....... 05/15/2026 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 11,340,424 11,340,424 XXX
0109999999. Total - U.S. Government Bonds 11,340,424 11,340,424 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
6263011-CZ-8 .........[ TXBL MUNI FUNDING TRUST VARIOU GENERAL .... 100,000 |.... 100,000 |....... 01/16/2025 .......
626301-EL-7 ++-| TXBL MUNI FUNDING TRUST VARIOU NURSING H ..o | [ W FE 1,985,000 [ovovveiiiicnne 1,935,000 [....... 09/01/2030 ......
62630W-FV-4 ...| TXBL MUNI FUNDING TRUST VARIOU GENERAL . 600,000 |.... 600,000 |....... 05/15/2056 .......
62630W-JY-4 .| TXBL MUNI FUNDING TRUST VARIOU TRANSPORT . .5,100,000 .5,100,000 12/31/2023
751093-FE-0 RALEIGH NC CTFS PRTN VRN s s feeeee LEFE 2,005,000 |.eueeeiiaiiaienens 2,005,000 |....... 08/01/2033 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and 9,740,000 9,740,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 9,740,000 9,740,000 XXX
00206R-HH-2 ATET ING weeniininsinsatisecietiecsicstsstsstsst et ssessesssssstsstssasssasssasssaes | Lvnien, 2BFE e 2,591,968 |...covvvnniiiiiiiinnnns 2,599,868 |....... 03/25/2024 .......
06367D-3U-7 ...| BANK OF MONTREAL CHICAGO 1A FE L. . 5,562,980 .5,600,000 01/12/2024
0641711-C4-5 <[ BANK OF NOVA 8CO ..oovviiiiiiiiiiien [, TAFE e 4,994,287 | 5,000,000 [....... 08/08/2023 .......
073730-A6-8 BEAM SUNTORY INC .o [ 2BFE e e 1,689,685 |-..eueeeeeeeeeeeenne 1,693,384 |....... 06/15/2023 .......
14338H-AA-4 ...| CARMEL VALLEY SR LIVING . 1.BFE .. . 5,900,000 . 5,900,000 09/01/2061
19123\1-AD-5 -+ | COCA-COLA EUROPEAN PARTN ... | 2AFE e e 2,800,377 |-eeveueneeieeiens 2,802,884 |....... 05/05/2023 .......
22535l1-AE-7 +o | CREDIT AGRICOLE LONDON ....oovvnviiiiiiisiisiisssns [, AGFE e 1,998,470 [oeuveueiiiiiiiies 1,998,687 |....... 04/24/2023 ......
316773-CX-6 ...| FIFTH THIRD BANCORP L2.AFE .. . 2,344,164 . 2,366,106 01/25/2024
40435R-06-9 woo [ HSBC BANK USA NA o [ AFE e 8,178,923 |.veueeeeeeicienns 8,200,000 [....... 01/19/2024 .......
423012-AD-5 een [ FEINEKEN NV, | 2ZAFE e e 1,000,000 -vevevenemeneeeenns 1,000,000 [-...... 04/01/2023 ......
465685-AG-0 ...| ITC HOLDINGS CORP .2.BFE .. . 2,091,605 . 2,094,062 07/01/2023
46655F-AA-5 eon | MARIELLG e [ -1.BFE .. 840,000 |-.vuvueeeeeeeeenennn. 840,000 ... 03/01/2072 ...
617446-81i-2 woo | MORGAN STANLEY ...ovvviiiiiniiiiiinn | TEFE s 2,093,410 |vevveneeieeeneenens 2,098,509 ... 01/25/2024 .......
65558U-YC-0 ...| NORDEA BANK ABP NEW YORK 1A FE L. . 4,657,753 . 4,660,000 04/28/2023
678858-BII-0 +oo| OKLAHOMA GAS & ELECTRIC ..oovvniniiniiniiiiiiiiininininisinisisisiscscsisnsesene [ e LEFE e L, 2,282,978 | 2,283,796 |....... 05/26/2023 .......
74368C-AR-5 +| PROTECTIVE LIFE GLOBAL w.vveeeicceeeeens |y e RO FE e 2,540,533 [.oveeciine 2,547,799 |....... 06/09/2023 .......
78016E-ZV-2 ROYAL BANK OF CANADA .. . 4,358,565 . 4,393,986 07/29/2024
B6177T-AA-0 ...ee ] STONE 2021 1RR TRUST e [ e BB FE | 3,510,000 |-eeveuememeeereeens 3,510,000 |-...... 03/01/2072 ...
86565F-YF-3 ......... SUMITOMO MITSUL BANK NY .o | feeeee e LAFE i [l 4,196,391 |oveneeiiieeenne 4,200,000 [....... 01/18/2024 .......
928668-BJ0 ......... VOLKSWAGEN GROUP AMERICA ... s | - 970,498 |.... 970,919 |....... 11/22/2023 ......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 64,602,587 64,760,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 64,602,587 64,760,000 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 75,943,011 76,100,424 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 9,740,000 9,740,000 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 85,683,011 85,840,424 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 ......... I T | O O M-I A 5,000,000 [oovoevereerereernn.. 5,000,000 |....... 08/10/2023 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 5,000,000 5,000,000 XXX
AMEREN CORP CP ...eeouernninsinsinsinsatisnisnisensinnssissninsinstsssnsasssacsssesssesssessinss | ovniienns ... 424,823 |.... ... 424,823 |....... 04/03/2023

.| EVERGY METRO P
.| LIBERTY UTILITIES CO CP .
.| LIBERTY UTILITIES CO CP ...
.| PINNACLE VEST CP

| QUESTAR GAS ClPANY P

EIDP INC CP
. | ELEVANCE HEALTH INC CP
EVERGY METRO CP

S&P GLOBAL INC CP

TRISTATE GEN&TRANS ASSN CP ....
.| TRISTATE GEN&GTRANS ASSN CP .

DREYFUS GOVERN CASH MGMT INS MONEY MARKE ....

..61,765
. 2,663,016
. 6,547,271
. 499,792
. 4,195,835

. 6,992,8%
. 2,497,8%
. 2,547,833
. 1,998,024

..61,765
. 2,663,016
. 6,547,271
. 499,792
. 4,195,835

.2,79,833
. 6,992,8%
. 2,497,8%
. 2,547,833
. 1,998,024

05/02/2023
04/03/2023
04/03/2023
04/04/2023
04/04/2023
04/06/2023
04/03/2023
04/04/2023
04/06/2023
04/03/2023
04/05/2023

s WISCONSIN GAS €0 CP .vvveiiiiieieieieiiisieiiiii e | s |roeeeeeese ZA i | 4,746,081 [ 4,746,081 |....... 04/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 43,466,753 43,466,753 XXX
9999999999 - Totals 134,149,764 134,307,177 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ 10,147,628 Book/Adjusted Carrying Value $ --- 10,205,819

2. Average balance for the year Fair Value $ 134,795,424 Book/Adjusted Carrying Value $ .. 134,266,667
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity 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 ...0.000
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o ...0.000
FIFTH THIRD BANK .......ccccoveeenvee GINCINNATI, OH oo o ...0.000
. NEW YORK, NY ... .|-0.000 |.. .
. NEW YORK, NY ... .|--0.000 |.. .0 [ . (18,954,542)
CLEVELAND, OH ..o o 202000 [ (1 [V 5,570,775 |........... 5,584,749 |.............. 898,023
BUFFALO, NY oo oo 120,000 [ (1 (V1 687,381 .o 691,135 oo 691,135
WINSTON-SALEM, NC ....cccoens |ovann oo 1..0.000 [ O [V P 742,804 |............... 742,811 | 0 [
0199998. Deposits in ... 3 depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Open Depositories XXX | XXX 0 0 298,095 275,464 273,798
0199999. Totals - Open Depositories XXX | XXX 0 0 (12,355,806) (7,235,923) (9,816,050)
0299998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See
instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (12,355,806) (7,235,923) (9,816,050)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(12,355,806)

(7,235,923)

(9,816,050)
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STATEMENT AS OF MARCH 31, 2023 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

AMEREN CORP CP ...
EIDP INC CP
ELEVANCE HEALTH INC CP
EVERGY METRO CP
EVERGY METRO CP .....
LIBERTY UTILITIES CO CP .
LIBERTY UTILITIES CO CP .
PINNACLE WEST CP .......
QUESTAR GAS COMPANY CP

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

03/31/2023
03/31/2023 .
03/31/2023

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

499,792 |..
4,195,835 ..

S8P GLOBAL INC CP 03/31/2023 04/06/2023 ... .

TRISTATE GEN&TRANS ASSN CP 03/28/2023 04/03/2023 . [ 2,547,833 |..

TRISTATE GEN&TRANS ASSN CP . 03/29/2023 . ..04/05/2023 ...1,998,024 |..

WIISCONSIN GAS €O CP e 03/28/2023 04/03/2023 .vievie forneriiii i 4,746,081 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 43,404,988
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 43,404,988
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 43,404,988
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 43,404,988
94975H-296 ... | LA [s......... [ 03/31/2028 .......... | X T A 30,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 30,000
262006-20-8 ....... [ DREYFUS GOVERN GASH MGHT INS MONEY MARKET ........veossoosessesssesssssesssossssnssssssnsssnssmsssnssnsssnssnsssnssesssessnsssnssnsssnssnssesssnsssnsanessesansssnssnesanssnesens [ [, 03/31/2023 .......... | [ O A 6,293,369
6,293,369

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

49,728,357
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