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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONGS ettt [ 4,407,086, 161 |....ooveccecrerrnccceine [ 4,407,086, 161 |............ 4,236,254,508
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 12,905,490 ..o e 12,905,490 |....cccvnnee 12,670,567
2.2 COMMON SOCKS ...ttt nenen [oeossenineenanas 181,826,328 |.....cccvvvecnee 768,818 |...cooovevee. 181,057,510 |....ccvvennnne 173,015,754
3. Mortgage loans on real estate:
B FIISEHENS .ttt e 784,243,085 |.......ooovveveririiicieines [ 784,243,085 |............... 806,145,505
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($ ... (5,271,368) ), cash equivalents
[ J 5,462,823 ) and short-term
investments ($  .ooovrienenne 6,595,136 ) v [ 6,786,591 |- o 6,786,591 |...ccvvvnnne. 75,657,926
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... [ceoeeerrenene 853,128,702 |..voveeeeeeeeeeeeeeeeeeeeees e 853,128,702 779,238,730
7. Derivatives ............... ...60,608,442 |.. ...60,608,442 |.. ... 23,025,622
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 374,117,325 374,117,325 387,830,647
9. ReCEIVaADIES fOr SECUMEIES .......vvueiecieiicieicieiieeeieeie et [reeceeeecaeeeeees 3,024,419 | o 3,024,419 | 1,778,848
10. Securities lending reinvested collateral assets . 29,709,833 |.. 29,709,833 |.. 12,268,008
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 6,713,436,376 |........ccc........ 768,818 ... 6,712,667,558 |............ 6,507,886, 115
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 65,311,027 |oecvvirieeriircceene [ 65,311,027 |..cvvvirinne 60,088,051
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 11,825,298 | v 11,825,298 |.....c.co...... 11,868,698
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 49,129,357 oo o 49,129,357 |eooviin. 49,304,701
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reINSUIETS .............ccccveveveveveueceeeeiereeerereeens frererenensenenene 3,684, 7271 [ i 3,684,721 | 3,734,775
16.2 Funds held by or deposited with reinsured cCoOmpanies ............ccccecevveens [orrnniniinniniiiiis i iU L 0
16.3 Other amounts receivable under reinsurance Contracts ...............ococeeew. foeverrneeieiennn 28,999 [ oo 28,599 | 67,321
17.  Amounts receivable relating to uninsured plans ............ccccocoeviiiiiiiiniiienens [ e a0l 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 5,596,420 |....cocvoveeeeeeeieeeeeereeeees foeereeiiee 5,596,420 | 15,726,070
18.2 Net deferred tax asset 42,806,907 |.. ... 32,067,908
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,710,760 |eeeeeeerniececennenceens frnrreniieeeeeene 1,710,760 [ 1,710,760
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(8 e ) ettt tene |ttt [ttt et [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ............ccccceviieiiiiiiiiiiie foriiiiiiiiiiiis [ e [0 OO 0
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... [..ccccoorrenne. 9,158,461 |.covire 9,158,461 | (1 0
25. Aggregate write-ins for other than invested assets ............ccccceeiririririeieeees foeveeiiiineccce (L N (L N [0 T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 6,945,131,566 |................. 52,734,186 |............ 6,892,397,380 |............ 6,682,454,399
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt e e s s s s sesesesesssnansanns [erebeseentntnenesnenetetenntntnes |otrtnenssseseteeeet s srenetes [oerereennne s rerereeneen [0 T 0
28. Total (Lines 26 and 27) 6,945, 131,566 52,734,186 6,892,397,380 6,682,454,399
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2500, s Lt [ttt [ret ettt [ttt
20T R T R T NPT TSP TSP TP PO TRPOTPP PPN
25003, e
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 0 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 5,412,608,007 less $
(INClUdINg $ v MOACO RESEIVE) ...ttt seneesnsesssnenenens [eoeneenenns 0, 412,608,007 | 5,287,925,773
2. Aggregate reserve for accident and health contracts (including $  .............cccccccceeeveeeee.. Modco Reserve) ... fornncicici . 204,163 |l 223,685
3. Liability for deposit-type contracts (including $  ....cccccoevvvvvvnrcccccceee. MOACO RESEIVE)......viiiiieieieeeeeeeeeeeens [ 091,072,366 | 580,671,070
4. Contract claims:
B LIFE oo s n s snennsns [rnnnennnneenens 19,019, 138 [ 14,583, 499
4.2 ACCIAENT ANA NEAITN ...ttt et b e b ettt et sttt e e st e e sneenres |eaeenae et nns [eee e
5. Policyholders’ dividends/refunds to members $ due
FETaTe IV 0T Y11 OO NURPERRRURRRRTONt 978,112 [ 1,513,625
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
LT (o7 ) OO OO T OO S OO SO TP P TP UTUOUSSOUURRPURUOPRPRTPIURY NUSRTRRRTON 98,744,549 |................ 92,573,704
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...coovovieeeee accident and health premiums ...............ccccoeeu. |oerereeeenceens 1,577,831 | 1,316,892
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 4,127,217 | 3,173,335
9.4 Interest Maintenance Reserve 7,005,545 |.....coceee. 12,030, 142
10. Commissions to agents due or accrued-life and annuity contracts $ ...1,045,815 | accident and health
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErs ....coc. feeeiiiiiiiiiiiie
24.04 Payable to parent, subsidiaries and affiliates 2,504,871 |...
2405 Drafts OULSTANMING ... .eoeeeiieiiiie ettt et e et e ea et e et e s e ea s e eae e e s e e ea s e ea e e es e e se e s e emseemseenseenseenseeneeaseenneenne [soeesaesstesitesaa e e e eae s
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 42,503,236 |... . 14,321,173
24.09 Payable for securities ...... ..6,482,474 |... ... 1,356,570
24.10 Payable for securities lending 108,655,353 |... . 88,320,662
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 34,868,536 31,949,454
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,445,301,572 6,238,671,240
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 6,445,301,572 6,238,671,240
29. Common capital stock 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 444,595,808 441,283,159
38. Totals of Lines 29, 30 and 37 447,095,808 443,783, 159
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 6,892,397,380 6,682,454,399
DETAILS OF WRITE-INS
2501. Unfunded Commitment to Low Income Housing Tax Credit Property 21,635,970
2502. Payable for collateral on Derivatives 11,870,000 |...
2503. Outstanding disbursement - death
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.veuiveviiiiiiicieieiiceeeeeeie sttt sse s |ee et 659,559
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 34,868,536
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 JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............c.cccceveveeec v 362,527,892 ..o 334,578,539 | 689,571,720
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 3,238,990 |..ooinne 1,882,904 | 6,266,988
3. Netinvestment INCOME ..o ..143,623,926 |..
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. ....(134,104)/..
5. Separate Accounts net gain from operations excluding unrealized gains or l0SSes ...........ccoooeeveenveeiforiiiiiiii
6. Commissions and expense allowances on reiNSUrance CEAEM .............coovoveveveviueveueeieeeeeeeeiesesesesssns [ 19,038
7. Reserve adjustments on reinSUrance CeAERM ...........oiviiiiiiiiiiiiiiiie ettt e e e
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieeee ettt ees [oeme e e et e e e e saeaene [oeeseseseee e e e e e eenaee [oeeeeeeeeeeeee e e e 0
8.2 Charges and fees for deposit-type CONTaCES ...........coceiiiiiiiiiiiiieeeeeee e [ o [, 0
8.3 Aggregate write-ins for miscellaneous income .. 917,867 972,519 1,395,778
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 510,193,609 443,502,064 931,046,367
10.  Death benefits ...
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 ............ccocceveieiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..145,861,674 |.. ..308,729,902
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevercrceeeeeeesee o 11,899,173 | 2,877,043 | 12,832,850
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 1,633,731 [ 2,260,592 |..coovvreee 4,223,269
19. Increase in aggregate reserves for life and accident and health contracts 124,662,712 150,881,954 305,523,301
20.  Totals (LINES 1010 19) ..ttt ettt |ea e 379,542,860 |........c...... 345,604,188 |......cccoeev 713,452,137
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal expenses ................. 18,358,991 .o 45,244 373
24. Insurance taxes, licenses and fees, excluding federal income taxes ..............ccccceveeeeeeeveveveveveeceeeeefeoeeccenn. 6,468,308 | 6,146,197 |.oooeeen. 12,278,213
25. Increase in loading on deferred and uncollected premiums ........... 485,241 |.. .. 3,541,937
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........coeiiiiiiiiiiiiiiieeieee e o oo
27. Aggregate write-ins for deductions .... 2,507,708 1,264,935 4,151,066
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 458,556,570 414,014,215 863,979,604
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 51,637,039 |....ccooenenee 29,487,849 |...coooene 67,066,763
30. Dividends to policyholders and refunds to members 49,531,980 43,187,864 92,043,235
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LINE 30) .....c.v.iuiiiuriiuriiirieiritirieescsetseseesss et ees bt s 2,105,089 |....ccceeueee (13,700,015)}....ceceeeee (24,976,472)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 2,158,569 (12,300,209) (29,586,192)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ........cccooeueueuerrieeeeueuenens e (53,510) e (1,399,806).....cccecrreee 4,609,720
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of § .o 598,230 (excluding taxes of $  .coooeeueenne (1,371,300)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 3,986,884 813,733 (879,841)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 3,933,374 (586,073) 3,729,879
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 443,783,159 404,273,419 404,273,419
37, NetinCOME (LINE 35) ...ttt ettt n e ettt 3,933,374 | (586,073)[..ccvcveeeennes 3,729,879
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ...58,747 |. .. (37,717,324)|.. ..(26,922,911)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocueiieriiiiriieneeeeeeeeeeeeee e e e e
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 14,639,594 |.................. 3,266,383 ..o 688,658
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ... (4,927,938)].. ..(13,350,499)|.. ..(14,718,404)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeveescfooiiiiiiiiiiiiiiii s [ 0
44,  Change in asset VAIUALION FESEIVE .............c.c.cueuruieieeeeeeeeeeeee ettt ss st seseas s s s s s e s esessassas e eeeneeeeeeas (10,391,128) [ 28,616,081 |....ccccocenv. 11,732,518
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N ottt ettt ettt nneee e ...65,000,000
51.2 Transferred to capital (StOCk DIiVIdENA) ........ooiiiiiiieiieeee e e oo [
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result Of FEINSUIANCE ..........cc.eiiiiiiiiiiiie e see s e oo [
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 3,312,649 (19,771,432) 39,509,740
55. Capital and surplus, as of statement date (Lines 36 + 54) 447,095,808 384,501,987 443,783,159
DETAILS OF WRITE-INS
08.301. Pension administration TEES ..o 909,835 oo 966,945 ..o 1,384,310
08.302. MiSCEIIANBOUS TNCOME ......eeeieeeeeeeeeeeee ettt eeeeeeeeeaeeeeseeseaeeseaeeneanseansnena foeeeeaeeseseeeeesneenanas 8,032 | 5574 | 11,468
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 917,867 972,519 1,395,778
2701. Securities lending interest expense ........cccccooeveeennee. ..1,944 938 |.. ..355,762 |.. ..2,038,871
2702. Benefits for employees and agents not included elsewhere ..562,770 |.. ..909,173 |.. ..1,817,753
2703, MiSCEIIANOUS EXPENSE ....vveiiiecicteiei sttt sttt aet e es st a s sessae s s e e nsnse s s eseensesesesssses|eeenneseaesssasassnasseseeasanans [ensesssnsssssnassssssanansnantens [onseessnsnsnsesnennn 294,442
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ............cccueeeieveveieiereeceieeeeeeeeee e [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 2,507,708 1,264,935 4,151,066
£ 3010 T KOOSR U RN RSO PEUPR R PR NPT PR PR TR UPTRRURTRTOPIN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0
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CASH FLOW

-

© ® N o o > w0 D

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
................ 363,948,728 |...............333,483,662 |................686,279,780
................ 141,562,717 |................ 123,729,590 |................259,733,262
975,627 786,778 1,411,256
506,487,072 458,000,030 947,424,298
................ 248,640,573 |................ 194,523,318 |................412,374 ,631
................................. 0 fooereerereereereeenneed 0 fciiiil0
................. 78,897,696 |................. 70,467,285 |............... 148,258,965
................. 43,896,648 |................. 37,654,748 |................ 79,568,292
(8,748,173) (9,962,733) (19,633, 139)
362,686,744 292,682,618 620,568,749
143,800,328 165,317,412 326,855,549
..367,552,676 |.. 358,901,138 . 619,200,500

... 14,486,300 |.
... 42,636,151 |.

... 34,414,037 |.

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

................................. 0 [0 o0
................... 9,568,342 |................. 18,634,388 |................ 32,206,945
........................ 13,272 [ 3,578 9,060
5,125,904 71,832,143 13,486,849

................ 439,382,645 |..............490,967,742 |................755,608,996
................ 547,972,380 |................544,030,078 |................858,837,196
................. 14,408,253 |................ 14,532,388 |................. 20,473,246
.................. 20,733,734 |................170,003,862 |................236,833,760
................................. 0 [0 o0
................... 9,133,766 |................. 39,003,842 |................ 65,502,314
35,369,579 58,936,386 42,672,684
627,617,712 826,506,556 1,224,319,200
73,889,972 34,155,414 91,875,780
(262,125,039) (369,694,228) (560,585,984)
................................. 0 [0 il 0
................................. 0 [0 | 65,000,000
................................. 0 [0 o0
................. 10,901,29% |................. 95,220,121 |................. 97,259, 106
................................. 0 [0 o0
38,552,080 36,015,993 22,794,100
49,453,376 131,236, 114 185,063,206
................ (68,871,335)................(73,140,702) ................(48,677,229)
................. 75,657,926 |................124,335,155 |...............124,335,155
6,786,591 51,194,453 75,657,926

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




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

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 INSUFANGE .........c.cuvvieiiitetiiiiiieeeie ittt b sse b ss s ese b s st be s s s snsese s s ssssnna e seienenanas 327,923,504 |................ 293,171,717 | 612,466,510

3. Ordinary individual BNNUITIES .........c.ceiiriiiririeieieiieie sttt s s s s s ee e ieieieeas 37,062,210 ..o 42,231,183 | 84,097,786

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

5. GrOUP lIfE INSUMBNCE ......coovevieieeeeeeeeeeeeetee ettt ettt e et e et et e et eas s es et ese e esesseseasesa|e s es e seseeeseeeaeneas 8,768 oo 11,640 [ 22,835

6. GIOUD @NNUILIES ....c.o.veveiitiietiietiee ettt ettt ettt e et e et et etese e s eae st ese et ebe st ebe s ebe s esessesessssenssaesessesessesensadfoesesensenenans 17,236,316 |..cocvoveveee 17,433,703 | 33,356,055

To A G H = GIOUD oo e 82,423 | 85,034 .o 165,581

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

9. A G H = OB e e 54,046 | 103,336 .o 129,320

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LiNes 1 through 10) .........ccocuiieiiiiiiiiiiciiicirieireee et sse o 382,367,267 |............... 353,036,613 |................ 730,238,087
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13, Subtotal (LINes 11 through 12) .......cccuiiimiiiiiciiciniciriei e ene o 382,367,267 |............... 353,036,613 |................ 730,238,087
14, DEPOSIt-tyPE COMIACES .....vevveieieieeieieiieeieiete ittt s s s s s sesesesnas |eesesesesees 1,711,593,928 |............ 1,859,761,667 |............ 4,200,621,313
15. Total (Lines 13 and 14) 2,093,961, 195 2,212,798,280 4,930,859,400

DETAILS OF WRITE-INS

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




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A.  Accounting Practices

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

The Department recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting
the financial condition and results of operations of an insurance company. The National Association of Insurance Commissioners’ (NAIC)
Accounting Practices and Procedures manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the
state of Ohio. The Department has the right to permit other specific practices that deviate from prescribed practices.

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

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

F/S F/S
SSAP # Page Line # 2023 2022

NET INCOME

(1) State basis (Page 4, Line 35, Columns | & 2) XXX XXX XXX 3,933,374 3,729,879

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

Derivatives to hedge indexed products 86 4 3 9,622,071  (15,664,252)

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

(4) NAIC SAP (1-2-3=4) XXX XXX xxx _ (5,688,697) 19,394,131
SURPLUS

(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX xxx 447,095,808 443,783,159

(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 447,095,808 443,783,159

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@

(6)

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

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

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2023.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

C.

Debt Restructuring. None.

Reverse Mortgages. None.



STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

D. Loan-Backed Securities

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

(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended June 30, 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
June 30, 2023, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the securities:

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

(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of June 30,
2023:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 10,198,573

2. 12 Months or Longer 82,511,739
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months 306,473,923

2. 12 Months or Longer 721,698,830

(5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management

considers for each identified security include the following:

a. the length of time and the extent to which the fair value is below the book/adjusted carry value;
the financial condition and near term prospects of the issuer, including specific events that may affect its operations;

c.  for equity securities and debt securities with credit related declines in fair value, the Company's intent and ability to hold the
security long enough for it to recover its value to book/adjusted carry value;

d.  for debt securities with interest related declines in fair value, the Company's intent to sell the security before recovery of its
book/adjusted carry value;

e.  for loan-backed securities, the Company's intent and ability to hold the security long enough for it to recover its value to book/
adjusted carry value;

f.  for loan-backed securities, the Company's intent to sell the security before recovery of its book/adjusted carry value.

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received
b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $108.0 million.
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
H. Repurchase Agreements Transactions Accounted for as a Sale. No Change.
1. Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.

J. Real Estate. No Change.

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

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.
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10.

11.

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset™* Statements
(1) Assets
Derivative Instrument 60,608,442 — 60,608,442
* 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 (42,503,236) — (42,503,236)

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
0. 5% Securities. No Change.
P.  Short Sales. None.
Q. Prepayment Penalty and Acceleration Fees. None.
R Reporting Entity's Share of Cash Pool by Asset type. None.
Joint Ventures, Partnerships and Limited Liability Companies. No Change.
Investment Income. No Change.
Derivative Instruments. No Change.
Income Taxes. No Change.
Information Concerning Parent, Subsidiaries and Affiliates. No Change.

Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

(1) Through June 30, 2011, the Company was a member of the Federal Home Loan Bank of Indianapolis (FHLBI). On July 1, 2011, the
Company terminated its membership with FHLBI and became a member of the Federal Home Loan Bank (FHLB) of Cincinnati. The
Company has conducted business activity (borrowings) with the both FHLBI and FHLB. It is part of the Company’s strategy to utilize these
funds to increase profitability. The Company has determined the actual/estimated maximum borrowing capacity as $700.0 million. The
Company calculated this amount after a review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB
borrowing haircuts.

(2) FHLB Capital Stock
a.  Aggregate Totals

Totai 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 5,345,964 5,345,964 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 21,776,106 21,776,106 —
(d) Excess Stock 64,330 64,330 —
(e) Aggregate Total (a+b+c+d) 27,186,400 27,186,400 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 700,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 5,076,437 5,076,437 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 20,930,300 20,930,300 —
(d) Excess Stock 1,085,163 1,085,163 —
(e) Aggregate Total (a+b+c+d) 27,091,900 27,091,900 —
®

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

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

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
4
Current Year Not Eligible 3 6 Months to 5 6
Total for Less Than 6 Less Than 1 1 to Less Than 3
(2+3+4+5+6) Redemption Months Year Years 3to 5 Years
Membership Stock
1. Class A 5,345,964 5,345,964 — — — —
2. Class B — — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 646,000,483 717,845,749 486,490,533
2. Current Year General Account Total Collateral Pledged 646,000,483 717,845,749 486,490,533
3. Current Year Separate Accounts Total Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 641,985,496 710,022,825 469,478,627

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

Maximum Amount Pledged During Reporting Period

1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 670,275,443 747,315,449 459,518,189
2. Current Year General Account Maximum Collateral Pledged 670,275,443 747,315,449 459,518,189
3. Current Year Separate Accounts Maximum Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 646,944,303 727,269,975 480,513,702
(4) Borrowing from FHLB
a.  Amount as of Reporting Date
1 4
2 3 Funding
Agreements
Reserves
Total 2+3 General Account  Separate Accounts Established
Current Year
(a) Debt — — — XXX
(b) Funding Agreements 486,490,533 486,490,533 — 487,725,615
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 486,490,533 486,490,533 — 487,725,615
Prior Year-end
(a) Debt — — XXX
(b) Funding Agreements 469,478,627 469,478,627 — 468,946,281
(¢c) Other — — XXX
(d) Aggregate Total (atb+tc) 469,478,627 469,478,627 — 468,946,281
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12.

13.

14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

b.  Maximum Amount During Reporting Period (Current Year)

2 3
Total 2+3 General Account  Separate Accounts
1.  Debt — — —
2. Funding Agreements 486,490,533 486,490,533 —
3. Other — — —
4. Aggregate Total (1+2+3) 486,490,533 486,490,533 —

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

c.  FHLB - Prepayment Obligations

Does the company have prepayment
obligations under the following

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

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

a.  Defined Benefit Plan

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

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

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

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

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

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

C.  Wash Sales. No Change.

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

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

Fair Value Measurements

A.
(1) Fair Value Measurements at June 30, 2023
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Exchange traded funds 1,738,575 — — — 1,738,575
Common stock: Unaffiliated 143,819,224 — 515,844 9,536,043 153,871,111
Preferred stock — 12,905,490 — — 12,905,490
Other invested assets: Residual tranche,
fixed income — 6,225,202 — — 6,225,202
Derivative assets: Options, purchased — — 60,608,448 — 60,608,448
Total assets at fair value 145,557,799 19,130,692 61,124,292 9,536,043 235,348,826
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — — (42,503,247) — (42,503,247)
Total liabilities at fair value — — | (42,503,247) — (42,503,247)
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B.

Quarter Ended at 06/30/2023

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

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 04/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2023
a. Assets
Common stock:
Unaffiliated 515,844 — — — — — — — — 515,844
Derivative assets:
Options,
purchased 38,827,181 — — 14,765,620 — 8,395,835 — — (1,380,188)] 60,608,448
Total Assets 39,343,025 — — 14,765,620 — 8,395,835 — — (1,380,188)] 61,124,292
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 04/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2023
a. Liabilities
Derivative
liabilities:
Options, written (25,533,149) — — | (11,153,152) — — | (5,816,946) — — | (42,503,247)
Total liabilities (25,533,149) — — | (11,153,152) — — | (5,816,946) — — | (42,503,247)
Quarter Ended at 03/31/2023
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2023
a. Assets
Common stock:
Unaffiliated 515,844 — — — — — — — — 515,844
Derivative assets:
Options,
purchased 22,763,336 — — 6,101,397 — 10,039,331 — — (76,883)| 38,827,181
Total Assets 23,279,180 — — 6,101,397 — 10,039,331 — — (76,883)] 39,343,025
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2023
a. Liabilities
Derivative
liabilities:
Options, written (14,321,175) — — (4,077,474) — — | (7,134,500) — — | (25,533,149)
Total liabilities (14,321,175) — — (4,077,474) — — | (7,134,500) — — | (25,533,149)

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

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

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

pricing services.

The fair value of the fixed income residual tranche included in Level 2 has been determined by utilizing market observable inputs

from third-party pricing services.

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

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

inputs are provided by the outside sources.

Not applicable.
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

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

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

Bonds 3,991,443,525 4,407,086,161 39,459,062 3,871,576,101 80,408,362 — —
Common stock: Unaffiliated** 181,057,511 181,057,511 171,005,624 — 515,844 9,536,043 —
Preferred stock 12,905,490 12,905,490 — 12,905,490 — — —
Mortgage loans 711,955,640 784,243,085 — — 711,955,640 — —
Cash, cash equivalents, & short-term

investments 6,859,498 6,786,591 6,859,498 — — — —
Other invested assets: Surplus notes 48,661,993 50,357,339 — 48,661,993 — — —
Other invested assets: Residual

tranche, fixed income 6,225,202 6,225,202 — 6,225,202 — — —
Securities lending reinvested

collateral assets 29,709,833 29,709,833 29,709,833 — — — —
Derivative assets 60,608,448 60,608,448 — — 60,608,448 — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (559,117,617) (565,522,354) — — (559,117,617), — —
Fixed-indexed annuity contracts (1,088,150,922) (1,161,880,921) — — (1,088,150,922) — —
Derivative liabilities (42,503,247) (42,503,247)) — — (42,503,247) — —
Cash collateral payable (11,870,000) (11,870,000), — (11,870,000) — — —
Securities lending liability (108,655,353) (108,655,353) — (108,655,353) — — —

**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, Residual Tranche, and Equity Securities

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

The fair values of actively traded equity securities and exchange traded funds (including exchange traded funds with debt like characteristics)
have been determined utilizing publicly quoted prices obtained from third-party pricing services. The fair values of certain equity securities for
which no publicly quoted prices are available have been determined through the use of third-party pricing services utilizing market observable
inputs. Actively traded mutual funds are valued using the net asset values of the funds. The fair value of common stock included in Level 3 has
been determined by broker quotes. For investments utilizing NAV, see Note 20E for a description.

Mortgage Loans

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

Cash, Cash Equivalents and Short-Term Investments

The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.

Securities Lending Reinvested Collateral Assets

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

Derivative Instruments

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

Life and Annuity Reserves for Investment-type Contracts and Deposit Fund Liabilities and Fixed-Indexed Annuity Contracts
The fair value of liabilities for investment-type contracts is based on the present value of estimated liability cash flows. Present values reflect the
Company’s margin for uncertainty of the timing of liability cash flows. Key assumptions to the cash flow model include the timing of

policyholder withdrawals and the level of interest credited to contract balances.

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

The fair value of liabilities for fixed indexed annuities is based on embedded derivatives that have been bifurcated from the host contract. The fair

value of embedded derivatives is calculated based on actuarial and capital market assumptions reflecting the projected cash flows over the life of
the contract and incorporating expected policyholder behavior. The host is adjusted for acquisition costs with revised accretion rates.
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22.

23.

24.

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

Cash Collateral Payable

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

based upon the stated amount.

Securities Lending Liability

The liability represents the Company’s obligation to return collateral related to securities lending transactions. The liability is short-term in nature

and therefore, the fair value of the obligation approximates the carrying amount.

Not applicable.

Assets that use a net asset value (NAV) as a practical expedient consist of an investment in a business development corporation as defined by the
Investment Company Act of 1940. The investment can be sold or transferred with prior consent from the corporation. The NAV for this

investment is $14.89. The Company does not intend to sell any investments utilizing NAV.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

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

@

Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year

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)
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

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 JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along

with the reasons for adjustments to prior year balance.

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

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less

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

To Prior
Year
Balances

To Prior
Year
Balances

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

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

1 2

3 4

5 6

7 8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable) Ref

Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

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

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the
Current Year on Business

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Written Before Dec 31 of
the Prior Year

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

Prior Year
Accrued
Less

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col1-3+
7

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

1 2

3 4

5 6

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable) Ref

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b. 2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Non-admitted
Amount

Net Admitted
Asset (4-95)

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

24E(5)d (Column 6) should equal 24E(2)cl
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25.

26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

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

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as reqUIred DY the MOGEI ACE? ...........c.cvovceeueeeieeeeeceete et eeeae e e e ee e eae et eseeseaeae et e s en e s eaetesesenssssaesesesenssssaesesesassnssaesesesensnsssssesesensnssansssanns Yes[ 1 No[X]
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT e F= (=N o] i =g Lo L= USSP RURU SR
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 12/31/2022
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccoceveveveveceuererereeeceennns 12/31/2017
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
GALE). vevuteteeie ittt h s E bbbttt 05/30/2019
By what department or departments?
(@3 el D= o= i o T=T o Aoyl 1g T U =T o Lo PP PPR PSR
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... ] N[ 1 NALX]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]

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

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

92,401,089

..92,906,245

LOLLLe e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ..93,652,809 93,169,907

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...107,980,249
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...108,026,583
16.3 Total payable for securities lending reported on the liability PAgE. .........ccceveveeecueueeeeeeeeceeteeeeeeeeecee ettt $ 108,655,353
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

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

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

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

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

If yes, give full information relating thereto:

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

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

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

FT WASHINGTON INVESTMENT ADVISORS

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

Yes[ 1 No[X]

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

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

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

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

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiiie ettt ettt et et et e et et et e e enean Yes[ 1 No[X]

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes [ X] No[ ]
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette 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 784,243,085
1.14 Total Mortgages in GO0 SANGING .......c.o.ovvrceeeeeeeeeeeceete et eeaeeete s s s s ae et es s s e seteseses s assesesessasaseesesasssassssssesassssansssesannans $ 784,243,085

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 $ 784,243,085

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 JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama .....coooiiiiii e AL e b e 2,553,550 [...cvvverrees 11,550 [oviiiiiiiicn O o o 2,565,100
2. Alaska ......cccooiiiii AK b 0908,300 | U e U e
3. Arizona..... . AZ
4. Arkansas .. .. AR . , ..
5. California .. CA .32 708 066 |..
6. Colorado ...... .. CO .14,868,159 |..
7. Connecticut .. . CT ..6,576,861 |..
8. Delaware ............. .. DE ..1,272,534 |..
9. District of Columbia . . DC ...1,246,215 |..
10. Florida .. .. FL .22,783,861 |..
11.  Georgia .. GA .. 9,753,652 |..
12.  Hawaii .. . HI .. 5,426,730 |..
13. Idaho .... . ID .. 3,404,840 |..
14.  lllinois ... AL .10,197,162 |..
15. Indiana. . IN
16. lowa ..... - 1A
17. Kansas . .. KS
18.  Kentucky ......oocvviiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiie e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccoiiiiiiis MA
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS s K 1 s ..
26.  MiSSOUN ...coouveeeereeeiiceieeereeeieeesieesseeeeeee. MO e L 15 987 578 |vieies 1,006,323 | 887 | [ 17 054,768
27.  Montana .......cccoeeeeevveeeiieenieeeireesieeeneeee. MT e Lo s 1,430,131 [ 48,042 [t O e o 1,478,173
28. Nebraska .. .1,652,209 |. .. 1,670,422 |..
29. Nevada ........ . 1,617,061 |. ...1,630,061 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fes 1,437,872 | 1,461,354 | 2,665 [ [, 2,901,891
31, NEW JErSeY ...cooviuiiiiiricieieieie e N e b 9,136,258 |t 1,172,405 [ 2,876 [ o 10,311,134
32.  New Mexico . NM 1,573,022 |.
33. New York ..... . NY ....610,082 |.
34.  North Carolina .. .NC .6,921,370 |.
35.  North Dakota ..ND ....780,220 |.
36. Ohio ...cceeuee .. OH ...10,087,717 |.
37. Oklahoma . .. OK .1,664,397 |.
38. Oregon......... .. OR .1,373,104 |. .0
39. Pennsylvania ... . PA ...13,297,710 |. .0
40. Rhode Island .... . RI ..831,608 |........ee.. 136,097 [ 1,853 [ oo .0
41.  South Carolina . sc 3, 116,050 .0
42.  South Dakota ... .. SD 602,711 | 49,600 [ O e e .0
43. Tennessee ... .. TN 4,033,023 . .. .0
44. Texas ....... TX 30,172,685 .32 183 944 |.. .0
45.  Utah ..... . uUT .... 6,108,272 ...6,926,639 |.. .0
46. Vermont . VT ... 1,248,176 .. 1,832,506 |.. .0
A7, VIrginia ..oooeeeeeeececceeeeeeeee s VA |l s 11,150,112 ,861,813 [ 8,820 | s 13,020,745 0
48.  Washington ..........cccceeiiiiiiiiiciiieeeeeeeeee WA | b s 5,429,599 |............ 1,749,190 [, [V ORI USRR 7,178,789 0
49, West Virginia ......cceeveeeereeeneeneeenesenesienens. WV [ L [ 1,137,318 [ 1,125 |. ...1,139,899 |.. .0
50. Wisconsin .... . 632,989 |. .. .. 5,946,668 |.. .0
51, WYOmMINg .ccccveeevereeeieeeneeeeneeseeeseeesieeeeeee. WY i Lo 972,880 | 485,658 | [V RN USRI 1,058,543 | 0
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 R
58.  Aggregate Other Aliens . oT . e 449 |.. ..
59.  Subtotal ......cccoiiiiiiiiiiiis e XXX e 275,026,657 . 54,294 477 |............... 136,469 |........cccoceevrene 0 |- 329,457,603 |..... 1,711,593,928
90. Reporting entity contributions for employee benefits
PIANS. oo XXX e oo o e [ [ [V
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccceeereeereeereeereens foreens XXX [ 52,019,239 [....ceveeinnne 4,049 | o e 52,023,288 |.....ccooevrieiiinne
92. Dividends or refunds applied to shorten endowment|
or premium paying period............cccccceueeeeeeciinnnes foneees 0, ) O R AN [V
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 886,376 |.
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis 0]
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 327,932,272 |.
96. Plus Reinsurance Assumed..............ccoceeveeiiiiieenne e XXX o
97  Totals (All Business).... . 327,932,272 |.
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 19,293,629 ,520,
99. Totals (All Business) less Reinsurance Ceded XXX 308,638,643 362,846,469 1,711,593,928
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ..293,140 |..
58002. ...ocooiciiiiiiieeins
58003, ..iiiiiiieiiie e ssreessnees e ssoneees XX owirin [ fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 292,091 600 449 0 293, 140 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniiieeiiieicieeieseieseesesee e XXX [ (U TN [V R (U TN (O (1 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

11
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

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

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

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group ........ccccoeeenn [ueeen 00000 .... |88-3192792 .. 2378 Park Holdings, LLC ..cooovcvveenieeiiiene LOH] e NIA....... WS Real Estate Holdings LLC ... . [Ounership.. ..94.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn |euee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvvvmeeiiieieiieeieeieieeeeees . Ownership.. ..1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 .... |88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ounership.. .4.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oovvviviiiiiiiianens . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiieiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvriiennes . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMALL NEA e | e Ownership . | Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] s NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn |oeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvvriiiiiiiiiieeiieeieieeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd OH....of oeens NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . T NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ LT NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . .| Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC ..........vvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoevenr funeee 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvveiveeninenne WS CEH LLC e Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccuveen |eeee 99937 ....|31-1191427 .. Columbus Life Insurance Co ......eeevveeeeeeeeenne | oo OHeeeis ] eeeeee PR [ oo OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC ............ WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuveen | e 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC ... . |NP Cranberry Hotel Holdings, LLC .. . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. . . | Western-Southern Life Assurance Co . | Ownership.. .. |Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-2681473 .. Day Hill Road Land LLC .....ccovveeeeeeeeeeieeeennn . WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonis
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC OH.....f...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee enis
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. OH.....foeees NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee oein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC ........cccevveeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvvvees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ 00| e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoooiiiiiinnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccccennn |.ee 00000 ....|46-1383159 .. Emerging Markets LLC .....ccccooiiiiiiiniinnnnnses The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....[Western & Southern Mutual Holding Co .
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
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. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .....ccooeennnnnniiiiiinnnnne LOH ] NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
0836 ...|Western-Southern Group .........cccceeee | oeens 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... LPALLL) NIA....... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0836 ...[Western-Southern Group ........cccevvvnne | e 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... LPALL] NIA....... Integrity Life Insurance Co .........cceenne. Ownership . |Western & Southern Mutual Holding Co . |[....NO......|..... .....
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........cccevvvnne | e 00000 ... |87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ..ccooeeveeeeeeeeeeeeenns . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC ............ WS Real Estate Holdings LLC ..........ccceeeees Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|47-5482199 .. Fabric Technologies, Inc. .....cccovviiiiiieinnnnns LN NEA e | e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC .. . .. |WS Real Estate Holdings LLC . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... . WS Real Estate Holdings LLC ... . | Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. e OH ] N e Ownership ..37.050 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund Integrity Life Insurance CO ................... Ownership.. ..4.160 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0837 ...|Western-Southern Group .........cccccuenn | eeeee 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance CO ..........cc..e.... Ownership.. ..20.050 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuunn |eeee 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........oo. oo OHeeees ] eee e e NTA e e Ownership.. ..18.600 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . |Western & Southern Financial Group, Inc. . |Ownership.. .25.840 ....|Western & Southern Mutual Holding Co .
Fort Washington Global Alpha Domestic Fund LP|
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ... |47-3243974 .. | iooiiiiiiiiis | eeeiiiiiiiiiies | e iaaiies | e ———— LOH ] NIA....... Western & Southern Financial Group, Inc. . |Ownership ..99.990 ....|Western & Southern Mutual Holding Co .
Fort Washington Global Alpha Domestic Fund
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP |..0H.....|...... NIA....... .... | Ownership.. ..99.470 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. .| Columbus Life Insurance Co . Ownership.. .31.860 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Integrity Life Insurance Co . | Ownership.. .6.050 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. National Integrity Life Insurance Co .. | Ownership.. .. 6.040 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Ownership.. .1.610 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Western-Southern Life Assurance Co Ownership.. ..40.940 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|27-0116330 .. | .ieevvvvvveees | eeveeeeiiiiiieen | evereiiiriii Fort Washington High Yield Invt LLC Il ....... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..21.900 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 311301863 .. | ..eevvvvvveees | eeveeeiieiiiinen | i Fort Washington Investment Advisors, Inc. ... |..0H.....]...... NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|52-2206041 .. | ..eeevriiiiies | eeeeerrrieiiinen | e Fort Washington PE Invest Il LP ................ L OH] e NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..cooeeeeeeeeeeeeeeee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|.ccee onen
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|52-2206041 .. | ..eeevriiiiies | eeeeerrrieiiinen | e Fort Washington PE Invest Il LP ................ L OH] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeee e .. 7.630 .... |Western & Southern Mutual Holding Co . |....NO.....|.ccee oenn
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 31-1727947 .| eoveieieiiiis | e | i Fort Washington PE Invest 111 LP ............... LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 31-1727947 .| eoveieieiiiis | e | i Fort Washington PE Invest 111 LP ............... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..45.280 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 .... | 16-1648796 .. | ..ccoevvvveeee | eommemeiniiiinnn | e Fort Washington PE Invest IVLP ................ L OH] e NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..coeeeeeeeeeeeeee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO.....].ccee enn
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 .... | 16-1648796 .. | ..ccoevvvveeee | eommemeiniiiinnn | e Fort Washington PE Invest IVLP ................ L OH] e NEA e | e OWNErship..coeeeeeeeeeeeeee e ..35.410 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee oein
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1722824 .. | ..ocovvvviiiis | e | e Fort Washington PE Invest IX-B-LP .............. LOH ] NIA....... FWPEL 1X GP, LLC voveeeeeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1722824 .. Fort Washington PE Invest .. OH.... JUDUUUN TR Ownership.. .99.500 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeeveveee |eeeee 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI IX GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .........cceevvvees |ees 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC .. . | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
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The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 ... | 811710716 .. | .eeeeveeviiies | eereeeeeieiiinee | e Fort Washington PE Invest IX-LP ................ 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 ....|87-3834210 .| .ievvvvvviiees | eeeeeeeiiiiiiien | e Fort Washington PE Invest SM Il ................ LOH ] NIA....... FWPEL X GP, LLC oo 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 ....|87-3834210 .| .ievevvvviiens | eereeeeiiiiiieen | e Fort Washington PE Invest SM Il ................ LOH ] NEA e | e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..25.300 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|87-3815473 .. Fort Washington PE Invest SM II-B-LP ......... LOH ] NEA e | e Ownership.. ....|Western & Southern Mutual Holding Co . |....NO......|.coee weeee
...| Western-Southern Group .......ccceeevrees | eeee 00000 .... [87-3815473 .. Fort Washington PE Invest SM I1-B-LP ......... WOHe] e NIA....... FUPEL X GP, LLC weeeeeeeeeieeieeie e Ownership.. ... |Western & Southern Mutual Holding Co . |[....NO......[.... ..
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|87-3835610 .. Fort Washington PE Invest SM 1K .............. LOH ] NIA....... FWPEI X GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest VLP .................. L OH] e NIA....... FWPEI V GP, LLC Ownership.. . |Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest VLP .................. L OH] e NIA....... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. et
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP ............... LOH ] NIA....... FWPEI VI GP, LLC .. Ownership.. . |Western & Southern Mutual Holding Co . |[....NO......[..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP LOH ] NEA e | e Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
..| Western-Southern Group ......c.cceceeees | eeee 00000 .... [27-1321348 .. Fort Washington PE Invest VII LP ... WOHe] e NIA....... FWPEI VII GP, LLC Ownership.. . |Western & Southern Mutual Holding Co . [...NO......|.ccen ..o
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP OH.....foeees NIA....... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeet
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP .. LOH ] NIA....... FWPEI VIII GP, LLC ... .... | Ownership.. . |Western & Southern Mutual Holding Co . |[....NO.....[..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP Ownership.. ..|Western & Southern Mutual Holding Co .

..... 00000 .... |35-2485044 ..

Fort Washington PE Invest VIII-LP .. . |FWPEI VITI GP, LLC
The Western and Southern
......................................................... Ownership..
FIPEI X GP, LLC Ounership..

The Western and Southern

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

..... 00000 .... |35-2485044 ..
..... 00000 .... [83-1023433 ..

Fort Washington PE Invest VIII-LP ..
Fort Washington PE Invest X-B-LP ...

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

..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NEA e | e Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NIA....... FWPEL X GP, LLC oo Ownership . |Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NEA e | e Ownership . |Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co

...|Western-Southern Group .........cceeeeeees [onns 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .............. L OH] e NEA e | e Ownership.. ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee

..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .............. LOH ] NIA....... FWPEL X GP, LLC oo Ownership.. .. [Western & Southern Mutual Holding Co . |[....NO......[..... .....

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859775 .. Fort Washington PE Invest XI-K .................. L OH] e NIA....... FWPEI X GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co . [....NO......[..... .....

..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ................. LOH ] NIA....... FWPEI X GP, LLC Ownership.. . |Western & Southern Mutual Holding Co . |[....NO.....[..... .....
The Western and Southern Life Insurance Co

...|Western-Southern Group .........ccoeeeeees [onnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ... [ o OHe ] e e NTA s e Ownership.. .. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|83-1036934 .. Fort Washington PE Invest X-S I FWPEL X GP, LLC oo Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. ....... . Fort Washington PE Invest V LP . Ownership.. ..|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [ i 00000 ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. . . |FWPEI V GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|20-5398156 .. Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest V LP . Ownership.. ..|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-5398156 .. Fort Washington PE Investors V-VC, L.P. ..... FWPEI V GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. . .. |Fort Washington PE Invest V LP . . | Ownership.. .. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. . .. |Fort Washington PE Invest VI LP ... Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. . . |Fort Washington PE Invest VII LP Ownership.. . |Western & Southern Mutual Holding Co .

..... 00000 .... |26-3806629 ..

Fort Washington PE Opp Fund Il, L.P. ......... FWPEO 11 GP, LLC .. | Ownership.. . | Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance C:

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... L OH] s NIA....... Ownership.. .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... Fort Washington PE Invest VII LP .. .... | Ownership.. .... |Western & Southern Mutual Holding Co . |....NO.....[..... .....
..[Western-Southern Group .........coceeeeees [.nnns 00000 ....]90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ L OH NIA....... Fort Washington PE Invest VIII LP ........... Ownership . | Western & Southern Mutual Holding Co . [....NO.....[..... .....
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. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|90-0989164 .. | ..ccovvvvvvees | eeverriiiiiiiien | e Fort Washington PE Opp Fund |11, L.P. ........ COHe] s NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeees OWNNErsNip..cceeeeeeeeeeiieeeeeeeeeeeeeee e 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee nns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ OH.....f...... NEA e | e Ownership.. ..2.160 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 .... |37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... [..OH.....| ...... NIA....... FWPEO 111 GP, LLC Ounership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc. ...
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccouenn |eeee 00000 ....|37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... Ownership.. ..84.030 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. . . | FWPEO 1V GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 ... |85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... FWPEO IV GP, LLC .. .. [ Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ..oooo o OHuuis] e e NI AL e Ownership ..99.400 ....|Western & Southern Mutual Holding Co .
. 0837 ...|Western-Southern Group ........ccevvvevees |eeees 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. FWPEO 1V GP, LLC . | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC .. OH... veeeee. | WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|47-1922641 .. Frontage Lodge Investor Holdings, LLC ... . C0] e NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|81-1698272 .. FWPEI IX GP, LLC L OH] e NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-1225842 .. FWPEI Mauna Kea GP, LLC .... LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|87-3616440 .. FWPEI SM |1 GP, LLC ... L OH] e NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-4844372 .. FWPEI V GP, LLC ... . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|26-1073669 .. FWPEI VI GP, LLC .... . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|27-1321253 .. FWPEI VII GP, LLC ... LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|46-3584733 .. FWPEI VIII GP, LLC . L OH] e NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-0980611 .. FWPEI X GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn |oeee 00000 ....|87-3656912 .. FWPEI XI GP, LLC . . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|26-3806561 .. FWPED 11 GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|46-2895522 .. FWPEO 111 GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|85-1463366 .. FWPED IV GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance C
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...cocennnnnniiiiiinnnne LOH ] NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company .. Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 .... | 82-2495007 .. Grand Dunes Senior Holdings, LLC . WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 88-3437673. Hampton Roads 0z Fund WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 ....|88-4269012 .. Henley Residences Holdings, LLC .. WS Real Estate Holdings LLC ... Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|92-1556010 .. Hunters Creek JV, LLC .......... . |WS Real Estate Holdings LLC ... Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | e 00000 ....|31-1328371 .. IFS Financial Services, Inc . . | Western-Southern Life Assurance Co .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuveen | e 74780 ....|86-0214103 .. Integrity Life Insurance Co .......ccccceeunnnnee Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | e 00000 .... | 34-1826874 .. IR Mall Associates LTD .....cceeeeeieeiiiiiieeenens . Ownership.. ..49.500 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 85-3569568 .. Jomax Holdings, LLC ......evvvvvviiiiiiiiiiiiiiiinnns WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|83-1797000 .. Keller Hicks Inv. Holdings, LLC ................ WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC . |WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuuenn |eeee 00000 ....|31-1705445 .. LaFrontera Holdings, LLC ... WS Real Estate Holdings LLC ... . | Ownership.. ..74.250 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings,LLC WSLR Holdings LLC ...covvvvveiiiiiiiiiiiieiieeeens Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|35-2123483 .. LLIA, INC. weviiiiiiiiiiieiieeeeeeeeeeeeeee The Lafayette Life Insurance Co .............. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ......ccovvvvviveeennnns WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveee |eens 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .................. .. WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

Vel

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) *
Mauna Kea Taft-Hartley Partners (ERISA),

. 0836 ...[Western-Southern Group ........c.cccccees | ene 00000 ....|87-1271007 .. L . FWPEI Mauna Kea GP, LLC ........cccoeeverrnneees Ownership ..0.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|84-2984546 .. Nashville Hotel JV LLC .oooeveeeeeeiiieiiiieeeeenns . e WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 75264 ....|16-0958252 .. National Integrity Life Insurance Co . .| Integrity Life Insurance Co Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|02-0593144 .. North Pittsburg Hotel LLC ..............cceeeeiis . e WSALD NPH LLC

.... | Ownership.. ..37.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC ............... . WS Real Estate Holdings LLC .........cccceeeens Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|31-1338187 .. OTR Housing Associates LP ........ccccoveeeeeeenes L OH] e NEA e | e Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee ein
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 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 eiis
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ...........evveeenneee LNC.....] e NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC ....... L CA ] NIA....... WS Real Estate Holdings LLC ..........ccceeenes Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund I1, LP |..NY.....|...... NEA e | e Ownership .. 2.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee ins
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ o SCe] e NIA....... WS Real Estate Holdings LLC ..........ccceeeees Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......].ccee oein
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........ccccceen | ene 00000 ....|34-1998937 .. Queen City Square LLC .......ccevveeeiiiiiiiiennne LOH ] NTA e ] s Ownership ..99.750 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC LNC...] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .. L CA] 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
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... PR | EURN DU NEA e | e Ownership ..99.990 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee oein

..... 00000 ....|88-2173335 ..
..... 00000 .... [82-2188516 ..
..... 00000 ....|83-0812652 ..
..... 00000 .... [27-3564950 ..
..... 00000 ... |83-2295656 ..
..... 00000 .... [92-3712148 ..
..... 00000 ....|81-3538359 ..

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

RealTerm Logistics Fund IV, LP

Revel Investor Holdings, LLC ......
River Hollow Investor Holdings, LLC ...
Seventh & Culvert Garage LLC ...
Sixth and Saratoga NW, LLC
South Orange Kissimmee ..
Stout Metro Housing Holdings LLC ...............

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

..2.900 .... |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 .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|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
. |WS Real Estate Holdings LLC
WS Real Estate Holdings LLC ... .
The Western and Southern Life Insurance Co

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

..... 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 Sawmill Land Partners, LLC .
Tamiami Senior Inv. Holdings,LLC ...

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

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

. |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

..... 00000 .... [88-3631372 ..
..... 65242 ... [35-0457540 ..
..... 70483 ... [31-0487145 ..

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

The Cincinnati Equity Fund [I1, LLC .........
The Lafayette Life Insurance Co .
The Western and Southern Life Insurance Co .. |..

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

Ownership..
Western & Southern Financial Group, Inc. . |Ownership..
Western & Southern Financial Group, Inc. . |Ownership..

. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ WS Real Estate Holdings LLC ..........ccceeeeet Ownership..

. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|83-3418626 .. Timacuan Apt. Holdings,LLC ... WSLR Holdings LLC ...oovvvvveeiiiiiiiiiiiieeeeenes Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1394672 .. Touchstone Advisors, Inc. . IFS Financial Services, Inc. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|47-6046379 .. Touchstone Securities, Inc. . .| IFS Financial Services, Inc. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|88-3090843 .. Town Madison Holdings, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance"C.(;

. 0836 ...[Western-Southern Group .......cccoveevcnee [ eenne 00000 ... |20-5542652 .. Tri-State Fund 11 Growth LP .....cooveeninennns LOH] e NTA e | et Ounership.. ..|Western & Southern Mutual Holding Co . |....NO......[..c.. ...

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5542652 .. Tri-State Fund Il Growth LP ......cccoeeeeeennns LOH ] NIA....... Tri-State Ventures |1, LLC ......vvvvvvnnnnnnne Ownership.. . |Western & Southern Mutual Holding Co . |[....NO.....[..... .....
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvevvees |eeees 00000 ....|31-1788429 .. Tri-State Growth Captial Fund LP ............... LOH ] NEA e | e Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee woeee

. 0836 ...[Western-Southern Group ......ccocoveevnes |oeene 00000 ....[31-1788429 .. Tri-State Growth Captial Fund LP ............... LOHL ] NIA....... Tri-State Ventures, LLC ..ocovviiviiiininnnns Ounership.. Western & Southern Mutual Holding Co . |....NO......f.cces ..oo.
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group .... U 00000 ....|20-5542563 .. | .... UV ... |Tri-State Ventures II, LLC Fort Washington Investment Advisors, Inc. |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....

. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|31-1788428 .. Tri-State Ventures, LLC . . . |Fort Washington Investment Advisors, Inc. |Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|92-1339411 .. TruAmerica Workforce Housing Fund 11-A, LP . Western-Southern Life Assurance Co .......... Ownership .. 6.300 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP .......... LRl NEA e | e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..11.000 ....|Western & Southern Mutual Holding Co .

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

..... 00000 ... |84-2230033 ..
..... 00000 .... [84-2230033 ..
..... 00000 .... |84-2230033 ..
..... 00000 .... [84-2230033 ..
..... 00000 ....|36-4107014 ..
..... 00000 .... [82-1665321 ..
..... 00000 ... |31-0846576 ..
..... 00000 .... 311334221 ..

TXFL NN Office Inv. Holdings,LLC ....
TXFL N\N Office Inv. Holdings,LLC .
TXFL NN Office Inv. Holdings,LLC ....
TXFL NWN Office Inv. Holdings,LLC ....
Vinings Trace ......ceeeeeeeeeeeeeennns
W Apt. Investor Holdings, LLC .
W&S Brokerage Services, Inc. ..............
W&S Financial Group Distributors, Inc. .
Warm Springs Apt. Holdings, LLC ................

Integrity Life Insurance CO ................... Ownership
. [National Integrity Life Insurance Co ....... |Ownership..
The Lafayette Life Insurance Co .............. Ownership
Western-Southern Life Assurance Co .......... Ownership
. |WS Real Estate Holdings LLC . . | Ownership..
WS Real Estate Holdings LLC . Ownership
L OH] e NIA....... Western-Southern Life Assurance Co .......... |Ownership
. | Western-Southern Life Assurance Co . Ownership..

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

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|83-1744878 .. WSLR Holdings LLC ....ccevvvrerrieerennnns .. | Ownership .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] e NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee onn
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |..OH.....]...... NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oiis
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] e UIP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee onn
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co .. L OH] s IA........ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO.....|cccee enn
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-2820067 .. WS CEH LLC LOH ] NIA....... WS Real Estate Holdings LLC . Ownership ..50.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804432 .. WS Real Estate Holdings LLC .. OH.....f...... NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|33-1058916 .. WSALD NPH LLC ...NIA....... | WS Real Estate Holdings LLC . .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|20-0360272 .. WSL Partners LP LOH ] NIA....... Fort Washington Capital Partners, LLC ..... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-0360272 .. | ..eeevvvveeees | eeveeeieeiiiinen | e WSL Partners LP ..ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..95.500 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

MO R AR
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XXXV [Document Identifier 445]
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Method required by Actuarial Guideline XXXVI [Document Identifier 447]
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Actuarial Guideline XXXVI [Document Identifier 448]
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Uncashed drafts and checks that are pending escheatment to the state ... [ 659,559 |..cooveviiine 811,971
2597.  Summary of remaining write-ins for Line 25 from overflow page 659,559 811,971

15




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O R®

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

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

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

(decrease)

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

1,378,502
19,365,232

784,243,078

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

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

806, 145,495

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

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

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

387,830,644

374,117,323

419,553,029

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

387,830,644

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2o o

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

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

(decrease)

12)

............ 4,422,687 ,447
562,380,633
3,095,039
4,075,623

380,750,395
6,189,608

4,601,049,217

.. (1,617,101)|...

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

4,421,940,883
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SCHEDULE D - PART 1B

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

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 2,183,731,051 |.covveneene 178,871,073 | 147,043,131 | 18,097,304 |........... 2,183,731,051 |............ 2,233,656,297 oo e 2,115,272,400
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 1,822,471,811 | 643,851,431 |.ccoveeeeeee. 590,761,544 |................ (17,666,278)|............ 1,822,471,811 |............ 1,857,895,420 ..o o 1,847,245,216
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 250,832,982 |....coooveerenne 846,396 |......ccoeennne 8,477,746 |.....cooevve. 3,567,307 |.oeeeennee 250,832,982 |.......co.c.... 246,768,939 ... [ 248,113,208
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 62,461,423 |.....ocooveeneeee 1,920,335 | 3,102,846 |....cceeneee. (5,151,700)|.....c.couc.c. 62,461,423 |....cocoennee 56,127,212 oo o 66,878,571
5. NAIC B () ittt ettt b et be s [rr e 20,464,575 |.......covvnne. 1,468,023 |...oovin 2,608,767 |...oovreeenne (298,930) [ 20,464,575 |...cocurenne. 19,024,907 oo o 16,195,083
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 192,663 0 0 15,858 192,663 208,521 266,447
7. Total Bonds 4,340, 154,505 826,957,258 751,994,028 (1,436,439) 4,340, 154,505 4,413,681,296 0 4,293,970,925
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 O ST SRR 0
INAIC 2 .ttt b et bttt e ket b et b et b bt bbbt ettt et ekttt et b et et n et nene [sree s 3,059,505 |....ovivieeiiiieina (L RSN [V (74,273)]..ccvvvcrnne 3,059,505 |...cooviinn 2,985,232 [ [ 3,314,567
TO0. NAIC 3 bbb e bbbttt b ettt [sere e 10,180,000 |.....oocvverieciieiricinee [0 [V (260,000)|.......cen..... 10,180,000 |.......ccccvunve 9,920,000 |reeeeeeeeeeicininieeeeeeeine [ 9,356,000
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 e [ 0
T2, NAIC B ettt bbb bbbttt b e [see s 156,132 | [0 [V (156,132) [.veeecene 156,132 | O ST SRR 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 258 0 258 0
14, Total Preferred StOCK ..o 13,395,637 0 0 (490,147) 13,395,637 12,905,490 0 12,670,567
15. Total Bonds and Preferred Stock 4,353,550, 142 826,957,258 751,994,028 (1,926,586) 4,353,550, 142 4,426,586,786 0 4,306,641,492

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAICT $ oo, 3,000,000 ; NAIC2 $ ocovvveerernenn. 3,595,136 ;: NAIC3 $

................................... NAIC4 $ ... 3 NAIC S §

................................... S NAICB $..........




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 6,595,136 XXX 6,595,136 82,416
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 6,250,001 |.coocereeenne 16,036,785
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieeeececececcie ettt s et seseasas s s st esesesesssssssansesesesnas [eoeneeneanasennens 5,004,928 |....coooiieirne 9,247,223
3. ACCTUAN OF GISCOUNL ...ttt ettt ee s eseeeeee e eseseeeeeeseseseseseeeeeaeseseeeeee e e s eseeeeee e s e s eseeee 22 s eaeseeee s e s e sesesee e s e ansesesesesssanansees [esnssaciessesensacacseeannas [0 0
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciuiiieiereeeeeeceeietetet et eeeaeas ettt et eaeas s s s s et et et esese s s s st esesesessssssasssesesesessssassssseseseseanns [oesesssseseseseseneneeaeanesenas [V 3,390
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 4,749,793 | 19,037,397
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 6,595,136 |...cooernenne 6,250,001
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 6,595,136 6,250,001
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ..........ccuiiiiiiireuetiisiisesesessssssssssesesesessssssssesesessssssssesessssssssesesasesssssssasass  sbessssssssssesann 8,704,551
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.cueviiiuiuiieieieiiieieieteieiesse ettt sssese st st ese s sssses ettt s e ses et s s ssssesesessssssssesesesssssssaesesanns ebesessstsseetana 5,545,633
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveurueuereiieiesesesetetsessesese s ssssssesese s ss s sesese s s s ssesese s s s sssses et e s s s s ses et et s s s e s e s et et s s snsesesesssssnsesesasans ehesisstatsstesana 9,421,714

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviviiiiieiieteieiitiesetetete it es sttt ss s bbb s s e s s b e s s ssses et b bt ss e s es e b s esase s e bbb s e se b et b s s ns et ebe b sssnsebebeses febstssesienana (3,751,703)
Considerations received/(Paid) ON tEIMINALONS ...........c.ccviviiueeeteieiietetetet ettt s et et s s s esesese s ss s s ses et s sssseses et s s s sesesesessssssssesesessssssesesesessnanans ebeseesstssiesana 1,814,897
AAMIOTEIZATION ...ttt s e e b s E £t heE s e £ s h e e E e b E e E Ao £ AR h R LR E e h e E R R e e R R bRt h sttt s Shebete b ene e 0

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 1+2+3+4+5-8+7+8+9) .......ccevimiuiueieiieieieteieiieesesese sttt ss s sesesesns sesesssssiesenns 18,105,298
Deduct NONAAMIIEA @SSELS ..........ciiiiii i bbb s b h e b s E e s E e s b e s b e e E e e E e e E e e E e e R e e E e SR e e R e R E e R R R R e ae s AReeEeareeeeeae e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....o.oiiiuiuereiiiiececteteieisiesete sttt ss bbb s bbbt ss e s bbb s snsesebebes s snsnsebebans ftsteesesssnenes 18,105,298

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiiiiiieieieeee ettt ettt et et e e st e sse e s e e s e e s e esseeseeeaeeeaeeeseeaseenaeans Saeesaseesseasseaseessessaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ........cooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccocieiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....cciuiiitieiieie ettt res eeabeesbe e ia s se s s e se s sbeess eessessaessaessreesaessressbeeaneeas

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

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MinUS ..........ccccoeiiiiiiiiiis i

3.22 Section 1, Column 17, Prior YEAI .........ccco.. g ......... g ....... g ......... ... G .. — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AGJUSTMENTS .......eiiiiiiiiiii ittt ree s e eseeaae s s e e s b e e sh e e e b e s e b e s b e ae £ebeeabeaassae s she s she e sheesheesbe oesseesaesaeeaeeaaesaaesaaeeane e

100y o) =TI (I TR B o QUL I L= 0 OSSP STN
Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiii i

Less:

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

4.22 AMOUNE FTECOGNIZEM ...ttt ettt es sheesbeesseasesessassaes e sreas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiiiiiiiitieitie ettt res chesiaee e s e s b e s b e s b e s ae s abesbeanssnssaassrassaeesaeesneas

18]y o) =TI (1o Lo o o QUL I U= ST STRN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINALIONS IN PrIOT VAT ........coiuiiiuiiiiiie ittt ettt ettt e she e s heeebeeeb e e bt e bt e a bt eaeeea et sheeeR e e eheeeb e e b e e abeeabeembeen Sesnesaeesaesaaesaaeeaaesaaesnneans
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiiiie ettt ettt et e st e s e e s Seaeeaeeaesa e s e e saaesaaesneens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt et et e e e b et e e st e e st e s s e e naeens Sheesasesseesseesaeesaeesaeeaeeaes
Deduct total NONAAMIEA @MOUNLS ..ot e e h e e e E e e e e e e e e e e £ e e o e e e R e £ R e S H e e R e £ R e e R e £ R e e R e e R e s e e e R e e e e e eeeheeeeseeeeeseeaae s mmemmeeseessessesee e e eneeenneens

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....eoiuiiiuiiiiiiiiii ittt h e b bt e s bt e bt e bt e a bt eab e ea et sh e e eh e e eheeeb e e b e e beembeeabeen Sesmeeaeesaesaaesaaesaneeaeesnnens
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt et ae s eee e e e e e e e ee et 2 e a2 e a2 a2 a2 e s s s ne s e st st ne et ensene febsiebseesses 18,105,201

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

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt sttt sa s e s s s s e s esesessassssesesesesssnsnnsnsnenenenenines s 18,105,201
Part D, SECHON 1, COIUMN B .......iuiuiitiiteicie ittt a et s e s s s e s s s e s e s e s s e s s e s e s s s s enseseniess febsiebseeases 60,608,448

Part D, SECHON 1, COIUMN 7 ...ttt s e s s 2 s s 2s e s s e e s s s e s e s e st en st nsesnsesenas tebesniesnias (42,503,247)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiiiii ettt bbbttt sn e e siee e e sbeesbe e e snnesnees s 0

Fair Value Check

Part A, Section 1, Column 16 18,105,201

(o=l S TR Y=Tod 1 (o) o N N O 11 11 s e TSR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e st et e s et essanas s sssesesesesssnnensnsneneneeine s 18,105,201
Part D, SECHON 1, COIUMN O ......uiiiiiiiit ittt s e s s e s s e s e s s e s s e s et ensesensesniens febseebaseesses 60,608,448

Part D, SECHON 1, COIUMN 10 ..ottt s s s s e s e e s e s es s n s e s s e s s s s s e s es e s et e s s nsesnsesenas erebessiesnias (42,503,247)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiie ettt ettt ettt sieesbeesbeene e e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ...ttt ettt ee bbb es bbb ee bbb et E b bt E R bttt b bt ea b ebes | febebissnsne et s sn s et 0
Part B, SeCion 1, COIUMN 20 ........ccoiuiiiiiiiiiict bbb bbb bbb bbbt aae eebeaeabeae et
Part D, SECHON 1, COIUMN M2 ...ttt sttt s b bt a et e e b b et et s s b e b ettt e et ettt esebebene | febatisisnsneesetas s neneenna 0
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiiee et nenennenens s 0
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 74,823,605 |................ 105,475,349
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 2,330,546,036 |........... 3,532,150, 161
3. ACCTUAN OF GISCOUNL ....vveeiacieecteeeesi ettt e es s eeeeee e eseseeeseeeaeseseeeeeeaeaeseseseees e seseseeeeee e seseseeee e e s sseseeee s s snses et esesnsnsesesesesnannnsns [orsnssicacesesensacacseeannas [0 0
4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccuieiuiiuiriiiii et ste ettt ettt iee st e sheesbeesbeesbe e bt eabeemseaasesseesbeesbeesbeenbeebesnneennennne [esseeaeaneaieeseesaeesaesnes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiieeieeeieeeeceeeiceie et eteteasaee et e s se et se s et esessas s st et et et esesssssssssesesesesssssssssseseseseseseanas |oessesesesesenenenenaes 13,272 | 5,660
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 2,399,920,090 |............ 3,562,807,565
7. Deduct amortization OF PrEMIUM .............c.coueuiuiiiee et tetet et e ettt s s s s et e s et et et essae s ssssesesesesesess s et ssesesesesessssasssssasesesesesnns [sesesesesesesessneneeananeseeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiieiece et s [eaie i [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........c.cooiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........coceeuruiueiieieiereeeieeeeeeeeeeeseeeseseaeas[eeeeeneeeneeeees 5,462,823 |................. 74,823,605
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iieiieeeeeeeeieieeceeteeeee e eseaeeeeeee e eseseeeseesesesesesesessseseseseeesssesssesesessseaesesesesssssnsasesesassnanns [ooscicsssseasnscacaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 5,462,823 74,823,605
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
COVINGTON .- 03/24/2022 ... 32,033,250
SEATTLE . . 01/24/2023 .. 0].. . 53,217,318
. Mortgages in good standlng Commercial mortgages-all other 0 10,566,004 85,250,568
0899999. Total Mortgages in good standing 0 10,566,004 85,250,568
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
0 0 0

3299999. Total - Mortgages in the process of foreclosure

3399999 Totals 0 10,566,004 85,250,568

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
LL-0710 ... .| CONCORD . ...03/12/2008 ....04/10/2023 .. 113,584 |. .28,627 |..
LL-0715 COLFAX 06/19/2008 06/06/2023 ... 216,600 ....62,682 |..
0199999. Mortgages closed by repayment 330,184 91,309
LL-0411 ... . | WEST LAFAYETTE . L ING ...02/22/2005 823,370 |. 87,745 |..
LL-0503 ... WEST CHESTER . ...04/12/2005 236,266 |. 23,292 |..
LL-0509 ... ROUND ROCK .. 1170172021 330,159 |. .25,807 |..
LL-0608 09/22/2006 ... 294,610 17,382 .
LL-0704 08/02/2007 ...ofeeeiiiiiiins ceeeeeeeen [ 1,592,266 ....30,963 |..
LL-0715 ... . | COLFAX .. 06/19/2008 ..... 216,600 |. .62,042 |..
LL-0805 NICHOLASVILLE ...06/25/2008 ..... ... 444,231 ....15,184 |..
LL-0807 SPRINFIELD oo L A1/25/2008 e e [ 2,564,472 ....40,468 |..
LL-0812 ... . | GASTONIA ... .. 11/17/2008 ..... 222,327 |. 7,797 ..
LL-0902 ... BECKLEY .... 559,627 |. 11,685 |..
LL-0903 SIMPSONVILLE oo feeeeiiiiiiiieeeee S feeeeeees v [ 1172572009 | s [ 2,349,739 ....44,198 |..
LL-0905 MEMPHIS 07/29/2009 ... 338,857 ....49,143 |..
LL-0907 ... . | ORLANDO . ...09/03/2009 215,498 |. 15,581 |..
HOUSTON 10/01/2009 ....feeeeeeeeees i [ 1,747,902 ...52,504 |..
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SCHEDULE B - PART 3

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

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

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

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

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

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

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

LL-0913 .... SIMPSONVILLE .. 12/28/2010 ...2,348,527 |.... 0. ....18,923 [. ...0
LL-1002 .... 06/30/2010 e 411,724 ... 0. ...37,458 |. ...0
LL-1003 .... INDEPENDENCE .. 08/12/2010 eouufoeeeennnnes s | 1,312,312 |.... 0. ...0
LL-1402 . UNION CITY .. .08/25/2014 .. . 33,521,787 |. .0 0
LL-1506 . COLUMBUS .. .09/23/2015 .. . 10,676,078 |. .0 0
LL-1601 . WATSONVILLE .. 01/04/2016 .. . . 19,405,514 |. .0 . 546,790 0
LL-1602 ... CLARKSVILLE ... 07/01/2016 [ R 17,255,662 |.... 0. 101,904 |. .. 101,904 |... ...0
LL-1603 ... 09/01/2016 [ IO 33,577,752 |.... 0. 0. ...0
LL-1604 .... LAFAYETTE ... 12/22/2016 [ R 12,736,840 |.... 0. 72,301 |. ...0
LL-1701 .... WEST CHESTER .. 01/30/2017 [ AP 7,569,425 |.... 0. ....96,102 |. . ...0
LL-1702 ... KISSIMMEE 03/02/2017 29,485,570 |.... 0. .. 213,3% |. ... 213,3% |... ...0
LL-1703 ... COLUMBUS 06/13/2017 38,482,496 |.... 0. 183,096 |. ... 183,09 |... ...0
LL-1705 ... PORT WENTWORTH .. 12/07/2017 30,993,056 |.... 0. 204,794 |. ... 204,79 |... ...0
LL-1706 .... PLAIN CITY .. 06/21/2018 14,700,055 |.... 0. .. 161,8% |. .. 161,8% |... ...0
LL-1801 . JOHNSTON .. ... 07/11/2018 .. . 20,270,702 |. .0 0
LL-1802 . KANSAS CITY ... 12/11/2018 .. . 34,247 477 |. .0 0
LL-1901 . FINDLAY ... .01/30/72019 .. ..21,527,935 |. .0 0
LL-1902 .... ANN ARBOR 10/23/2019 42,156,708 |.... 0. ...0
LL-2001 .... DAVENPORT .. 02/27/2020 33,026,369 |.... 0. ...0
LL-2002 .... 05/22/2020 15,500,000 |.... 0. ...0
LL-2003 .... 06/15/2020 21,760,000 |.... 0. ...0
LL-2004 .... 11/16/2020 10,523,505 |.... 0. ...0
LL-2103 .... OKLAHOMA CITY . 06/04/2021 14,750,000 |.... 0. ...0
LL-2104 ... BLOOMINGTON ... 08/25/2021 18,000,000 |.... 0. ...0
LL-2105 .... MOORESVILLE ... 09/10/2021 26,000,000 |.... 0. ...0
LL-2106 . KISSIMEE .12/06/2021 .. 9,250,000 |. .0 0
LL-2107 . HERNDON .. 1071972021 .. . 36,600,000 |. .0 0
LL-2201 . . |NOBLESVILLE .02/14/2022 .. . 18,250,000 |. .0 0
LL-2202 . .. | RIVERTON .. .02/15/2022 .. . 20,750,000 |. .0 0
LL-2203 . . | RIVERTON .. .02/15/2022 .. | . 26,800,000 |. .0 . 0
LL-2204 .... WEST CHESTER .. 03/18/2022 [ R 16,217,445 |.... 0. .. 108,535 |... ...0
LL-2205 .... CAPE CANAVERAL .. 03/24/2022 [ IO 16,500,000 |.... 0. ...0
LL-2206 .... COVINGTON 03/24/2022 [ R 16,558,760 |.... 0. ...0
LL-2207 .... EL PASO ... 04/29/2022 [ IO 22,000,000 |.... 0. ...0
LL-2208 .... SEASIDE ... 05/06/2022 [ R 24,500,000 |.... 0. ...0
LL-2209 .... CHARLESTON .. 06/27/2022 N 19,834,143 |.... 0. ...0
LL-2210 . OGDEN ........ .09/21/2022 .. ...4,875,000 |. .0 0
LL-2211 . . | AMERICAN CANYON . .09/22/2022 .. . 31,927,111 |. .0 0
LL-2212 . . | CLEARFIELD . 1072172022 .. . 18,100,000 |. .0 0
LL-8173 . ALBUQUERQUE .. 10/26/2001 .. 1,694,044 |. A . . .0 .0
0299999. Mortgages W|th partial repayments 806,031,921 0 0 0 0 0 0 4,600,350 4,600,350 0
0599999 - Totals 806,362, 105 0 0 0 0 0 0 4,691,659 4,691,659 0
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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 . BOSTON ... ..|First Eagle Direct Lending Fund II1, LLC ...10/24/2016 ... 3,542,267 |... ... 1.560
000000-00-0 . ..|First Eagle Direct Lending Fund IV, LLC . BOSTON ... 5 ..|First Eagle Direct Lending Fund IV, LLC .. ....12/03/2018 ... N 11.110
1599999. Jomt Venture Interests - Fixed Income NAIC DeS|gnat|on Assigned by the SVO - Unaffiliated 0 124,415 0 3,542,267 XXX
000000-00-0 ......... Audax Direct Lending Solutions D ... WILMINGTON . .[Audax Direct Lending Solutions D .. ...10/24/2018 ... . 1,547,213 .. 1,965,903 |... ... 3.360
000000-00-0 . ..| AUDAX MEZZANINE Audax Direct 11 . WILMINGTON . AUDAX MEZZANINE Audax Direct Il 06/29/2022 . 138,104 |.. 6,137,755 ..32.140
000000-00-0 . ..|Goldman Sachs LP I LP .... NEW YORK Goldman Sachs LP I LP .... ..07/30/2019 .500,000 |.. 4,500,000 3.380
000000-00-0 . ..|Golub Capital Partners GDLC Feeder Fund Chicago .. Golub Capital Partners GDLC Feeder Fund ..08/12/2022 . .180,000 |..
000000-00-0 ......... PineBridge Investments L.P. NEW YORK ... .|PineBridge Investments L.P. .|....11/28/2018 ... .... 361,463
000000-00-0 ......... PineBridge Investments L.P. ..|PineBridge Investments L.P. .|-...10/20/2022 ... ....831,653
000000-00-0 . .[Summit Partners Il LP CAYMAN ISLANDS . . .| Summit Partners II1 LP ...10/01/2018 ... e | .... 186,073 ..
1799999. Jomt Venture Interests - Fixed Income - NAIC DeS|gnat|on Not Assigned by the SVO - Unaffiliated 0 3,744,506 0 21,301,289 XXX
6099999. Total - Unaffiliated 0 3,868,921 0 24,843,556 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 0 3,868,921 0 24,843,556 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 |11, LLC ... |BOSTON ... o |....10/24/2016 ...|....05/31/2023 ...|.
First Eagle Direct Lending Fund IV, LLC
000000-00-0 ..... First Eagle Direct Lending Fund IV, LLC ..... BOSTON ..o | MA. ..o ] e ....12/03/2018 ...|....04/24/2023 ...|........ 86,021
1599999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on ASS|gned by the SVO - Unaffiliated 151,999
000000-00-0 ..... Audax Direct Lending Solutions D ... oo | WILMINGTON . I ) .| Audax Direct Lending Solutions D ........ ....10/24/2018 ...|....05/02/2023 ...|.......307,720 |...
000000-00-0 ..... AUDAX MEZZANINE Audax Direct Il .... . [WILMINGTON ... .| AUDAX MEZZANINE Audax Direct I ......... ....06/29/2022 ...|....05/31/2023 ...|........ 46,104 |...
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... Wilmington ......ooovviiienneiiiis oeninnns DE. v [ e ....01/24/2017 ...|....05/12/2023 ...|....... 757,811 [eeveeiiiiiiies o foies s i (I U R 757,811 |....... 757,811 [eeveeeeiiiiins o i (O
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 ... ... | Chicago Partners 11 ...04/01/2018 ...]....05/05/2023 ...|........ 98,508 |..ceevviiriiiiis |oviiiiiinnnins foeeiiiiiieeeens [ o0 e e 98,508 |........ 98,508
Golub Capital Partners
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... Chicago ...ocevvveeeriiiiiiiieeeins Joeeiins L RN ....08/12/2022 ...|....06/08/2023 ...|........ 96,047 [covveeeeiiiiins o o o (I} U RS 96,047 |........ 96,047
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V Chicago ....|Strategies V ....09/21/2017 ... |....06/12/2023 ...|....... 180,069 |.....eovrriiiins Jovninnnniiiins Joviiiiiinenies fevviiiiennenns Joeeeniineen0 o [0, 150,069 ... 150,069 |...
000000-00-0 ..... PineBridge Investments L.P NEW YORK . .|PineBridge Investments L.P. . ..11/28/2018 . .06/05/2023 .. . 124,654 R 124,654
000000-00-0 ..... PineBridge Investments L.P. Il .... . | NEW YORK ... .|PineBridge Investments L.P. ...10/20/2022 ...|....04/25/2023 ...|....... 928,631 |...cooeeriiiies Jovviinnnnniiies Joviiiiennnnns |oveiiiienneens Jeeeeiieeenn0 o 100 928,631 oLl 928,631 |...
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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
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cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Summit Partners 111 LP ..ooooviiiiiiiiiiiiinnnn CAYMAN ISLANDS .......oevvnvnnnnnn Jooeeeenns CYM......... Summit Partners 111 LP ....ccccuvnnnnnneees ....10/01/2018 ...|....04/27/2023 ...|....... 268,351 |..oveeeiiiiiiine |oeeeeeeiieiens foeeees foviiiiiiiiiii e, [V PO R 268,351 |....... 268,351 |..eeeieiiiiiiins | o [\ P
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,777,8% 0 0 0 0 0 0] 2,777,895 | 2,777,8% 0 0 0 0
6099999. Total - Unaffiliated 2,929,894 0 0 0 0 0 0 2,929,894 2,929,8%4 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 2,929,894 0 0 0 0 0 0 2,929,894 2,929,8%4 0 0 0 0
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36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ...eueeeeeeeeneeeeeeenieeeeeeeeneeeeeennne e e eeennneeeeennnnnneeenns | oeeernnniinnnes Jennnd 06/01/2023 ..... Interest Capitalization ... 539 [. 1.A ... .
38378N-KB-8 ......... GNR 2013-173 Z  3.250% 10/16/53 ....oevvreniiiiiiiiiiee i eennnanns | eeeeeennineees ol 06/01/2023 ..... Interest Capitalization 58,865 |.
38378N-LV-3 ......... GNR 2013-191 Z  4.064% 11/16/53 .eeereieeeeeeeeee e eeeeee e eee e e eennne e eennnneees | cevvvnnniinnnes [oennid 06/01/2023 ..... Interest Capitalization ... 45,336 |.
38378N-YB-3 ......... GNR 2014-24 KZ  4.062% 01/16/54 ....ccovvvnniiiiiiiiiiiiiiiiincceccii e ccrnii e eennninns | aeeeeenniineees [onnid 06/01/2023 ..... Interest Capitalization ... 41,073 |.
912810-TF-5 ......... U S TREASURY  2.375% 02/15/42 ...oeeeeeeeeeeieee e eeene e e e e eennneeeeens | oeevvnnininnnns [ennid 06/26/2023 ..... BANK of AMERICA SEC .. 2,310,226 |
912810-TL-2 ......... U S TREASURY  4.000% 11/15/52 ...coiivviiiiiiiiiiiieicciiin e eevniieeeennnnnnes | eeereenniineees fonnid 06/14/2023 ..... BANK 0f AMERICA SEC ...iveriiiiiiiiii et enn s s e ranan e s rnnns oeernnnineesrnnnnssesernnnnenens i 2,777,893 |.
912810-TP-3 ......... U S TREASURY  1.500% 02/15/53 ....eeeeeeeneeieeennneeeeeemnnaeeeeeennneeeeennnneeeeeennnneeeeennnns | cevvvnnniinnens Jonnid 05/18/2023 ..... VAT TOUS . eeeete e e e ettt e e e e e e e e e e e e e e e e e e e e e e e e e enn s e e e e e nnn e e e eennnnnneeeennnnnnees reeennnnaaeeennnnaaeeeennnnnaeeees Joernnaaeeeern s 3,707,276 | 3,695,000 |...
912820-GK-1 ......... US TREASURY NOTES ~ 1.125% 01/15/33 .evvvniiiiiiiiiiiiiiiin v eennnniens | eeeeeennieeees fonnid 06/13/2023 ..... Various ... ... 12,046,728 |. .... 12,305,000 |...
91282C-GM-7 ......... US TREASURY NOTES ~ 3.500% 02/15/33 .. 06/13/2023 ..... Various .... 10,505,728 |. .... 10,580,000 |...
91282C-Gli-5 . .|US TREASURY NOTES ~ 1.250% 04/15/28 .. 06/26/2023 GOLDMAN SACHS . .. 6,886,444 |. .. 7,000,000 |.
91282C-HB-0 . .. |US TREASURY NOTES  3.625% 05/15/26 .. 06/09/2023 ..... BMO CAPITAL MARKETS CORP ... ... 24,625,000 [. ... 25,000,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 63,005,108 64,400,813
3136AI-EH-6 ......... FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 . 06/01/2023 ..... Interest Capitalization ... 63,749 |. ... 63,749 |...
31394F-ED-3 . ..|FNR 2005-74 Nz 6.000% 09/25/35 .....ovvvvnnriviinnnnnnnns 06/01/2023 Interest Capitalization 13,473
62630W-EL-7 . .| TXBL MUNI FUNDING TRUST VARIOU NURSING HOME  5.400% 09/01/30 04/05/2023 BARCLAYS .. N 1,000,000 |.
88034Y-UNl-8 .........[TENDER OPTION BOND TRUST RECEI GENERAL  5.200% 07/01/41 04/18/2023 ..... BARCLAYS ... 825,000 . 825,000 |...
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,902,222 1,902,222
72304@-AA-8 .........[PINEBRIDGE ~ 9.966% 09/21/32 ...eevvveniiiiiiiiiiiiiiiiii e eennn e nens | eeerneeeeeenns [oe 04/05/2023 ..... Various ... .. 1,906,380 |.
72304@-AB-6 . ..|PINEBRIDGE 11.966% 09/21/32 ..... 04/05/2023 Various ... ..866,537 |.
02343U-AJ-4 ......... | AMCOR FINANCE USA INC ~ 5.625% 05/26/33 06/13/2023 Cantor Fitzgerald Fixed . 10,358,250 |.
03027X-AQ-3 .........[ AMERICAN TOWER CORP  3.000% 06/15/23 ....eermueieeeeernieeeeeenneeeeeeenneeeeeeenn e e eeeennaneeees | cevnninnennnns [oreend 04/05/2023 ..... GOLDMAN SACHS
05366D-AA-6 ......... AVIATION CAPITAL GROUP  6.375% 07/15/30 ..cevvvnnniieiiiiiiieiiiiiiineeccenineeecvvnieeeeennnines | eeeeeenninneees fonnid 06/12/2023 ..... J P MORGAN SEC ..
06053F-AA-7 ......... BANK OF AMERICA CORP  4.100% 07/24/23 .....ceeeeeiaieeeeieeaeeeeeeneeeeeeeeeneeeeeennneeeeeeennnes | eevvvnnniinenns Jonnid 05/03/2023 ..... TD SECLRITIES ...
093645-AJ-8 ......... BLOCK COMMUNICATIONS ~ 4.875% 03/01/28 .....oiiiiviiiiiiiiiiiiieccciiin e eccvnineeeennnns | eeeeeenniineees fonnnd 05/15/2023 ..... BARCLAYS .
12513G-BJ-7 ......... CDW LLC/CDW FINANCE ~ 3.569% 12/01/31 ..eeieeeeeiee e e e eeee e e eeene e eeennnes | cevvvnnnineens [oennid 05/03/2023 ..... Various ...
126694-HK-7 ......... CWHL 2005-25 A6 5.500% 11/25/35 .....iiviiriiniiiiiiiiiiieciiii e eeernniieeenes | eeeeeenniieeees o 05/01/2023 ..... Interest Capitalization ..
14338H-AA-4 ......... CARMEL VALLEY SR LIVING ~ 3.890% 09/01/671 ...ceeeeeeeeieeinenieeeeemnieeeeeeenneeeeeennneeeeeennns | cevvvnnniinnens Jonnid 04/28/2023 ..... STERN .
26884T-AX-0 ......... ERAC USA FINANCE LLC  5.400% 05/01/53 . 04/26/2023 ..... J P MORGAN SEC .. .. 15,000,000 |...
346232-AF-8 . .. |FORESTAR GROUP INC ~ 3.850% 05/15/26 ... 04/20/2023 WELLS FARGO ..275,000 |.
34964C-AG-1 . .. |FORTUNE BRANDS HOME & SECURI  4.500% 03/25/52 .. 04/14/2023 WELLS FARGO 4,975,000 |.
34964C-AH-9 ......... |FORTUNE BRANDS HOME & SECURI  5.875% 06/01/33 06/06/2023 J P MORGAN SEC 7,000,000 |.
35087M-AA-1 . ..|412 MADISON LLC ~ 5.210% 06/01/62 .... STERN ...
350930-AA-1 . .| FOUNDRY JV HOLDCO LLC  5.875% 01/25/34 SEAPORT GROUP LLC ..
362098-AA-9 Golub Capital Partners GDLC Feeder Fund  4.500% 07/31/31 .....covviiiiiiiiiiiiiiiiiiiininiiiiiinns | eeeeveniiieeens o 06/22/2023 ..... Various 420,000 |. 420,000 |...
49427R-AP-7 . .. |KILROY REALTY LP  3.050% 02/15/30 ...uueeeeeeeiieeeeeennieeeeeennnaeeeeennnneeeeennnneeeeennnnnnes | cevvvnnniinnnns Jonnnd 04/03/2023 ..... J P MORGAN SEC .. .. 253,080 |. .. 342,000 |...
49427R-AQ-5 ......... [KILROY REALTY LP 2.500% 11/15/32 ..eeviiiiiiiiiiiiiiiiiiiiiiieiiiie i eescrnisessnnninnees [ eeennnneeeeenns [ooned 04/05/2023 ..... MARKET AXESS ... 59,198 |. ...91,000 |...
49427R-AR-3 ......... [KILROY REALTY LP  2.650% 11/15/33 ...eeeieeieeiieieeeeiiee e eeeeree e e e eeneie e e eennne e e eennnneeees | evvnninnennnnns [ereend 04/03/2023 ..... GOLDMAN SACHS ... ... 69,791 |. .. 111,000 |...
526107-AD-9 .........[LENNOX INTERNATIONAL INC ~ 3.000% 11/15/23 .covvrnniiiiiiiiiiiiiiiin v eenniins [ eeennineeeneens [oed 05/12/2023 ..... STIFEL NICHOLAS . ..197,316 |. ..200,000 |...
55903V-BC-6 MAGALLANES INC  4.279% 03/15/32 ... 04/28/2023 ..... Tax Free Exchange .... 146,69 |. 170,000 |...
55903V-BE-2 . .. [MAGALLANES INC ~ 5.141% 03/15/52 ... 04/28/2023 Tax Free Exchange . 5,449,365 |. 5,407,000 |.
595112-CB-7 . .. MICRON TECHNOLOGY INC ~ 5.875% 09/15/33 04/18/2023 CITIGROUP GLOBAL MKTS .. 8,479,345 |. 8,500,000 |.
62912X-AC-8 . ..|NGPL PIPE LLC  7.768% 12/15/37 ....... 05/09/2023 MIZUHO SECURITIES USA INC ... 22,000 |.
649538-BC-1 . ..|NEW YORK LIFE GLOBAL  5.790% 06/13/25 06/15/2023 J P MORGAN SEC ..
680223-AL-8 . .| OLD REPUBLIC INTL CORP  3.850% 06/11/51 . 06/16/2023 J P MORGAN SEC
680657-AA-1 ......... OLGA TENEDIOS IRR TRUST ~ 5.200% 05/01/73 ... 05/04/2023 ..... STERN
6944PL-2T-5 ......... PACIFIC LIFE GF I~ 5.950% 06/16/25 06/08/2023 ..... J P MORGAN SEC ..
718172-DB-2 ......... PHILIP MORRIS INTERNAT-W/1  5.375% 02/15/33 05/03/2023 ..... Various
72303#-AA-7 ......... PINEBRIDGE  6.000% 12/31/31 ..ivuuuniiiiiiiiiiiiiiiiniiniiiiiiisissiesiisnescessnsesssrssnnsssssrnnns | aeeerensnnnenes |ounssd 06/28/2023 ..... Var ious




L'¥03

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 3

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

606822-DC-5 .

MITSUBISHI UFJ FINL-SPON ADR
..[MIZUHO FINANCIAL GROUP  5.748% 07/06/34

5.406% 04/19/34

04/11/2023 MITSUBISHI UFJ SECURITIES

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
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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
743330-AL-6 ......... Progress ResidenmSFR10 st 2021-SFR10 E2  3.666% 12/17/40 ....eeeeeveniieieieiiieeceeeneeeee | evvvviiniienens e 06/01/2023 ..... Interest Capitalization ........cooeeeiiiiiiiiiiiii e e e e eenne e e ennn [eeeeeeennnee e eernne e eennnnees [eeeeernnneneeeeenneeeeeennn D498 | 5,498 | 0 2.0 FE
82568N-AC-5 ......... SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 ..evvviiiiiiiiiiiiiiiiiiieecciiineeecvvineeecevnineeeee | eeeevennieeees fonnid 06/14/2023 ..... Taxable Exchange
82568N-AE-1 ......... SHUTTERFLY FINANCE LLC  9.750% 10/01/27 eeeeeeeeeeeeeiee et eeeeeneeeeeeennneeee | cevvviniinnnns feonnid 06/14/2023 ..... PRIVATE PLACEMENT ....
835495-AJ-1 ......... SONOCO PRODUCTS  5.750% 11701740 ....cevvvveniiiiiiiiieiiiiiiiie v seseennieenennnns | eeeeeenniinenes fonnid 06/14/2023 .....
85207U-AF-2 ......... SPRINT CORP  7.875% 09/15/23 ...eeeeeeeeeeeee e e e eeee e e e ee e e eenne e e e ennn e eennn | cevevnnniinnnes [onnid 05/25/2023 .....
862121-AD-2 ......... STORE CAPITAL CORP  2.700% 12/01/31 ...oiiiiiiiiiiiiiiiiieeccciie i eeecennieeees | eeeeeennineees fonnnd 04/05/2023 ..... MORGAN STANLEY FIXED INC ....
87303*-AA-9 ......... THL Credit  5.000% 12/03/24 ....ooeeeeieeeeeeeee et e e e e eennee e e e ennnneeeees | ceeevnnniinnnns [onnid 05/31/2023 ..... PRIVATE PLACEMENT ....
92556V-AD-8 ......... VIATRIS INC  2.700% 06/22/30 ..evvvvreniiiiiniiiiieiiiniis e eiinis s ssesnn e s ennsnns s ssnsnnnsnesnns | aeeeeenninneees founnd 05/02/2023 ..... WELLS FARGO
AUDAXI-1*-1 ......... Audax Direct Lending Solutions ~ 8.000% 01/01/32 .. 05/30/2023 ..... PRIVATE PLACEMENT ....
073170-AJ-4 . ..| BAYTEX ENERGY CORP  8.500% 04/30/30 ......... A. 04/20/2023 Various ........
13607G-RK-2 . ..| CANADIAN IMPERIAL BANK  0.950% 06/23/23 . A.. 05/03/2023 TD SECURITIES .
775109-AY-7 . ..| ROGERS COMMUNICATIONS ~ 4.100% 10/01/23 A. 04/11/2023 BANK of AMERICA SEC
00973R-AM-5 . ..| AKER BP ASA  6.000% 06/13/33 ... D.. 06/07/2023 Various ... . N
017154-AL-9 . ..| ALLPK 2019-1A AR 6.371% 01/20/35 D.. 05/23/2023 BANK of AMERICA SEC .. . 16,612,400 |.
05581K-AB-7 . ..|BNP PARIBAS  3.800% 01/10/24 . D.. 06/27/2023 HONG KONG SHANGHAI BK ..988,470 |. .. 1,000,000 |.
05635J-AC-4 . ..|BACARDI LTD  5.900% 06/15/43 . D.. 06/06/2023 BNP SECURITIES .. . 12,000,000 |.
10554N-AB-4 . .. |BRASKEM IDESA SAPI  6.990% 02/20/32 D.. 05/23/2023 JEFFERIES & CO .
12594K-AA-0 . ..| CNH INDUSTRIAL NV 4.500% 08/15/23 D.. 05/10/2023 US BANCORP .. B
279158-AT-6 . ..|ECOPET  8.625% 01/19/29 ......ccoueennn. D.. 06/28/2023 SMBC NIKKO .. ..310,000 |.
28504D-AD-5 . .. |ELECTRICITE DE FRANCE SA  6.900% 05/23/53 . D.. 05/17/2023 BANK of AMERICA SEC .10,000,000 |.
50247V-AA-7 . ..|LYB INTL FINANCE BV ~ 4.000% 07/15/23 .. D.. 04/03/2023 GOLDMAN SACHS ... ..582,000 |.
54054P-AA-4 . ..[Logan CLO 111 Lt20221A 2022-1A A 6.596 D.. 05/24/2023 ROBERT W. BAIRD .
55300R-AA-9 . . [MGMCHI ~ 5.375% 05/15/24 ....coeeeeeiieeeeeiiieeee D.. 05/10/2023 Various .........enn.
D..
D..
D..
D..

60687Y-DB-2 ....... 06/29/2023 ... MIZUHO SECURITIES USA INC .veveveeereneeseneseeeessesseeessssssseesssssensssessssessssesssssssessssnsnnns |oesessssssnssssssssssssnssssessnnns |oesesssssssssnsssennnns 5,000,000 [..vvereniereiacenns 5,000,000 |...

67078A-AF-0 ......... NVENT FINANCE SARL ~ 5.650% 05/15/33 04/24/2023 ..... U R IOPOPTOPOPSPPRPPPPPPPPR R 6,980,190 |...cooeeeieiennnins 7,000,000 ...

716973-AH-5 .........|PFIZER INVESTMENT ENTER  5.340% 05/19/63 .. 05/16/2023 ..... CITIGROUP GLOBAL MKTS .. 4,902,850 [.....cccunnnnnnnnnnnns 5,000,000 |...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 200,041,803 207,314,627

637432-PB-5 ......... |NATIONAL RURAL UTILITY  7.125% 09/15/53 .....uuuuuuusuunnnunninssnsnnssisssssssssssssssssssssnssnsnnnns | ceeeeereeeeeees [oeeead 05/17/2023 ..... RBO/DAIN .ttt ssessssesessssesessnnsnnns  |usssssssssssssssnnsnnnnnnnnnnnnnnns |ereeiiiriiiiiiiiieees 10,000,000 [......eevvvnnennneeeee 10,000,000

1309999999. Subtotal - Bonds - Hybrid Securities 10,000,000 10,000,000

2509999997. Total - Bonds - Part 3 274,949,133 283,617,662 969,709 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 274,949,133 283,617,662 969,709 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
126650-10-0 ......... CVS CORP . [ [ 06/26/2023 ... S. G. COWEN SECURITIES CORP. ....eevvvveuruuenesssnssssssessssssssssssssssessssssssssssssssssssssnssssssnnns [oesesmsmmmmmmmmmmmnnnes 4,561.000

225655-10-9 ......... CRESCENT CAPITAL BDC INC COMMON ..o [ e [ 05/12/2023 ..... Taxable Exchange ..16,014.000 |....

20364G-10-3 ......... ENTErgy COMP wenennn s | sernrenneeinins [ 04/21/2023 ... S. G. COWEN SECURITIES CORP. .. 8,621.000 |....

595112-10-3 ......... L0 1= O R (PP I R 06/14/2023 ..... S. G. COWEN SECURITIES CORP. ..

T47525-10-3 ..ot JQUALCOMM .o | e 06/01/2023 ..... S. G. COWEN SECURITIES CORP. ..

854502-10-1 ......... STANLEY BLACK & DECKER INC .. U R 05/18/2023 ..... S. G. COWEN SECURITIES CORP. ..

G1151C-10-1 ......... ACCENTURE PLC-CL A .. coee [ 06/14/2023 ..... S. G. COWEN SECURITIES CORP. .. . .
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 2,202,346 XXX 0 XXX
31337#-10-5 ......... |FHLB L0 Y | ..................... 06/21/2023 ..... PRIVATE PLACEMENT ....uutisssiisiiiiisiiiiiiiisiiiiitiiiiiii bbb bibbssissssssssssnnnnns |osssssssssssnsnsenenes 16,390.000 |..oooeeeeiiiiinennnnn, IS O AP 0] reeiieieeeees
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,639,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 3,841,346 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

5

10
NAIC
Designation,

CUsIP
Identification

Description

Foreign

Date
Acquired

Name of Vendor

Number of
Shares of
Stock

Actual Cost
3,841,346
3,841,346

Par Value
XXX
XXX
XXX

Paid for Accrued
Interest and
Dividends
0
0

NAIC
Designation
Modifier
and
SVO
Admini-
strative
Symbol
XXX
XXX

969,709

XXX

278,790,479

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals
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..36180W-Si-6 | GN GN AE4133  2.750% 09/15/30 ...ccovvvvvevnnns [ereennn . | Paydoun ... 83,183 |.... 85,288 |.... .0 . 0 0 e . 09/15/2030 . [1.A ........
..38378B-RJ-0 |GNR 2012-35 B 4.210% 11/16/43 ................ [oeennn . | Paydoun ... ....908 |.... .0 . 0 . 11/16/2043 . [1.A ........
..38378N-F3-2 |GNR 2014-50 C  3.400% 02/16/47 .........cceeees [orennnn . | Paydoun ... 25,354 |.... .0 . 0 . 02/16/2047 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.651% 02/16/58 .........cceen [oeennn . | Paydoun ... .0 . .0 . . 02/16/2058 . [1.A ........
Redemption 100.0000
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.190% 01/20/35 ..... |.ceeeen |- 04/20/2023 . [ .oeevvvenneeiiiiiiieeciiis [ | 47,2000 | 47,200 |.....oeennns 47,200 |.....oeeeens 47,200 Joeeeeeeeeeennn 0 0 et 0 i 0 e, 0 . 01/20/2035 . [1.A ........
Redemption 100.0000
..690353-5A-1 |DFC AGENCY DEBENTURES ~ 5.190% 05/15/24 ..... |.......|. 05/15/2023 . [..oeeerreniiiiiiiiiieieiiinns o 100,000 |.......... 100,000 100,000 |...ocvvveeeeenn fovvvvviiennnn 0 o0 o0 e 0 . 06/15/2024 . [1.A ........
Redemption 100.0000
..690353-C9-6 [DFC  5.150% 01/15/30 .eevvvnnvvviinnnnniviinnnnns | oeeeen [ 0471772023 . [ e e [ 111,321 il 11,321 s 111,321 11,321 |0 e 0 o0 0 0 s 11,321 | (VO 0 | 0 . 01/15/2030 . [1.A ........
Redemption 100.0000
..90376P-AB-7 | INT DEV FIN CORP  5.190% 04/20/35 .......cevus | eeeenen [ 0472072023 . [ coeeeennneeiiiiieeeeceiis [ e 31,3200 e 31,320 [oovvinnnnns 31,320 [.ooveeeennns 31,320 |oeeeeeeeeenn 0 0 el 0 i 0 e, [ SRR 31,320 [ooeeiiiiiinnns (VN 0 | 0 . 04/20/2035 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES JANNEY  MONTGOMERY SCOTT
R0 = RV LUTPVSTR PP [P CINING e e o0 [ [V [V O | O O N | B N 0 e (U O (VO 0 | 0 . 07/05/2038 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES
..90376P-EH-0 |07/05/38 .oevvvvvviiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeees [ .|Call 97.0000 ..... |oeeerrerereennnnnnns fornnnnn.. 64,020 [ 66,000 |............ 66,000 |............ 66,000 |..eoevvvrrnnnnn0 fevviniiiiinnnnn 0 [0 0 [ SRR 66,000 |......ovvvnnnns (VO 0 | 0 . 07/05/2038 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES Redemption 100.0000
..90376P-EH-0 [07/05/38 ...evvviviiiiiiiiiiiiiiiieieccininneeeinn | s .... (66,000) |.......... (66,000)|.... ... (66,000)|.. 0 e . 07/05/2038 .
..912810-TP-3 |U S TREASURY ~ 1.500% 02/15/53 ........ccoeeeees [erennn . |Various ... ..5,825,000 |........5,854,823 |.... .5,854,812 |.. 2,241 ... . 02/15/2053 .
..91282C-CF-6 |US TREASURY  0.750% 05/31/26 .....cevvvvvvvnnns [oeeennn | Various .....ceceeiinnnnnns 11,000,000 |....... 10,689,217 |.......10,751,057 |.... 10,785,054 |.. (863,177) . 05/31/2026 .
..91282C-DM-0 |US TREASURY NOTES  0.500% 11/30/23 .. .| CITIGROUP GLOBAL MKTS .. |..cceeveeereennnnnns |-.....2,531,898 [ 2,595,000 |........ 2,499,622 |........2,500,458 |.......ocoennnn0 [ornnnnnnn36,782 [onniiiiiiinnnn0 36,732 |0 | 2,537,190 |.. ...(5,202) . 11/30/2023 .
..91282C-FF-3 |US TREASURY NOTES ~ 2.750% 08/15/32 ... .| GOLDMAN SACHS .......cevve |oevvevennnnnnnnnnnns |-00....5,226,226 | 5,675,000 |........ 5,411,401 |........5,417,998 |...............0 |........ 10,846 |...............0 |........ 10,846 |...............0 [oeeenens 5,428,845 |.. (202,618) . 08/15/2032 .
..91282C-GK-1 |US TREASURY NOTES  1.125% 01/15/33 .| GOLDMAN SACHS . ..6,625,000 ..6,536,789 |. . 6,537,543 . 01/15/2033 .
..91282C-GM-7 | US TREASURY NOTES ~ 3.500% 02/15/33 . |Various ... ..4,690,000 .. 4,744,261 |. . 4,744,165 . 02/15/2033 .
..91282C-GP-0 | US TREASURY NOTES ~ 4.000% 02/29/28 .| CITIGROUP GLOBAL MKTS . 500,000 ..495,547 |. K .495,754 . . 02/29/2028 .
..91282C-HB-0 |US TREASURY NOTES  3.625% 06/15/26 ........... [....... L1 Various ...occceeeiiinnnnns 25,000,000 |....... 24,625,000 |.... 0. 24,626,429 |.. ....... (86,083) |.... . 05/15/2026 .
0109999999. Subtotal - Bonds - U.S. Governments 62,313,401 61,255,674 19,071,514 61,413,193 0 (1,256,107) | (1,256, 107) XXX
COLOMBIA, REPUBLIC OF SOVEREIGN
.. 195325-D7-5 |04/22/32 ....evvenniniiiniiniiiiiiiiiiiiiiiiieenes (D .| JEFFERIES & CO .. 250,000 241,688 |...........242,737 |.... .243,0M . (58,946) |....... (58,946) . 04/22/2032 .
REPUBLIC OF .
L279271-AE-3 | 07/31/30 ovvvviiiiiiiiiiiiiiiiiieeeeeeeee D..... | JEFFERIES & CO wovvvvnnins oo 160,000 |........... 137,840 142,362 |ooooeeeeeeeinl 0 e 1,333 |0 i 1,383 [0 e 143,6% |............... 0 [...... (66,736) |....... (66,736) . 07/31/2030 .
REPUBLIC OF ECUADOR SOVEREIGN MORGAN STANLEY FIXED INC
L2T9271-AF-0 | 07/31/35 tooveiiiiiiiiiiiiiiiii D.ueee . 05/17/2023 . | evvvveveiiiiiiiiiiiiiiiiiiens e | 120,750 il 345,000 |........... 250,556 273,902 [..vevennnnn0 5,827 |0 5,827 |0 e, 279,729 |....oeuveneeeee 0 (158,979) (158,979) . 07/31/2035 . [4.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 755,000 630,084 659,001 666,496 0 (284,661) (284,661) XXX XXX
.. 13063C-XP-0 |CALIFORNIA ST 3.875% 12/01/30 ..eevvvvvvvvenns [oeennn |FMS Bonds .........oooeeees feeeiiiiiiiiiiinn. |0 1,008,780 |........ 1,020,000 |........ 1,020,000 |........ 1,020,000 J...oooeeeeeenn 0 foveeiiiiieennnn 0 fovviiiiiiinnnn 0 [0 0 ooeenns 1,020,000 |............... 0 [......(11,220) |....... (11,220) . 12/01/2030 . [1.C FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 1,020,000 1,020,000 1,020,000 0 1,020,000 0 (11,220) (11,220) XXX XXX
CAHFA 2021-3 X CAHFA 2021-2
.. 13033D-AH-8 . | Paydoun ... L 13,851 | 12,274 | . 03/25/2035 . (1.B FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.246% 06/25/40 .... . | Paydoun ... . 06/25/2040 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300
LO12BHXNT-6 | 08/15/42 o [ . | Paydoun ... . 08/15/2042 . [1.A ........
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 ... . | Paydoun ... . 02/01/2046 . [1.A ........
FREDDIE MAC - CMO FHR 2432 PH
L3ABINENT-9 103/15/32 e [ . | Paydoun . 03/15/2082 . [1.A ........
FREDDIE MAC - CMO FHR 2126 CB
L3133TI-DR-1 [02/15/29 v s . |Paydoun ... . 02/15/2029 .
..3133TK-FG-0 |FHLMC FHR 2140 ND  6.500% 04/15/29 . | Paydoun . 04/15/2029 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 ......cccoounn [oeeennn . | Paydoun ... . 01/25/2042 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .......ceevee [oeeennn . | Paydoun . 02/25/2032 .
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..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 . 06/01/2023 . | Paydoun ... . 121,881 |.... ... 11,573 |. 0 e 11,573 0 .. 1,990 |. 01/25/2044 . [1.A ........
..3137A8-SR-0 [FHMS FHR 3841 NW  4.500% 04/15/26 ............ |.eeeens . 06/01/2023 . | Paydown ... ...65,931 [.... .0 . 0 1,231 |. 04/15/2026 . [1.A ........
..3137AB-2C-4 |FHR FHR 3855 HB  4.000% 05/15/26 .......ccooe [oreennn . 06/01/2023 . | Paydoun ... ..159,550 |.... .0 . 0 2,650 |. 05/15/2026 . [1.A ........
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 ........c0eee | uunnnns . 06/01/2023 . | Paydown ... ... 34,401 ... .0 . 0 . 10/15/2040 . [1.A ........
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 .......ccccee [oeeenn . 06/01/2023 . | Paydoun ... ...18,086 |.... .0 . . 0 . 05/15/2044 . [1.A ........
..3137BL-N2-0 [FHMS K049 X1  0.680% 07/25/25 .......ccevvvnnns | unnnns . 06/01/2023 . | Paydown ... 42,232 ... .0 . (42,232) |... 0 . 07/25/2025 . [1.A ........
..3137BR-QL-2 |FHUS FHMS K057 X1 ~ 1.209% 07/25/26 .......... [....... . 06/01/2023 . | Paydoun ... ... 14,626 |.... 0 |eeeenn. (14,626) |... 0 . 07/25/2026 . [1.A ........
..3137FJ-ZB-8 |FHMS K084 X1 ~ 0.334% 10/25/28 ......eevvvvvnnnn | unnnns . 06/01/2023 . | Paydown ... ....5,164 [... 0 e (5,164) ... 0 . 10/25/2028 . [1.A ........
..3137FT-Z8-9 |FHUS K110 X1 1.813% 04/25/30 ....cccounnnnnn [eerennn . 06/01/2023 . | Paydoun ... L1707 . 0 e (1,707) | 0 . 04/25/2030 . [1.A ........
..3137FU-PE-8 |FHR 4988 IH ~ 2.500% 07/25/35 .. 06/01/2023 . |Paydown 0 (45,661) 0| . 07/25/2035 . [1.A .
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 ... 06/01/2023 . |Paydown 0 0| . 07/01/2026 . [1.A .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 06/01/2023 . |Paydown 0 0| . 09/01/2043 . [1.A .
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 .....ccceees [ eernnn . 06/01/2023 . | Paydoun ... .0 . 0 . 10/01/2045 . [1.A ........
..31392X-5H-7 [FHR FHR 2517 BQ  5.500% 10/15/32 .....ccvvves | uunnnns . 06/01/2023 . | Paydown ... .0 . 0 . 10/15/2082 . [1.A ........
..31303U-L2-7 |FNW 2003-129 QG 5.000% 01/25/24 ............. [..ceens . 06/01/2023 . | Paydoun ... .0 . 0 . 01/25/2024 . [1.A ........
..31394P-X6-5 |FHR FHR 2756 ME ~ 5.000% 02/15/24 ..........ce. | eunnnns . 06/01/2023 . | Paydown ... .0 . 0 . 02/15/2024 . [1.A ........
..31396E-HU-3 | FREDDIE MAC FHR 3063 LY  5.500% 11/15/25 ... |....... . 06/01/2023 . | Paydoun ... .0 . 0 . 11/15/2025 . [1.A ........
..31396G-BL-4 [FHR FHR 3087 KX  5.500% 12/15/25 ......ccooees | unnnnns . 06/01/2023 . | Paydown ... .0 . 0 . 12/15/2025 . [1.A ........
..31396G-LX-7 |FHR FHR 3091 CB  5.500% 01/15/26 .......cccee [ornnnnn . 06/01/2023 . | Paydoun ... .0 . 0 . 01/15/2026 . [1.A ........
..31396G-RY-9 [FHR FHR 3098 HV  5.500% 01/15/26 ..........ce. | eunnnns . 06/01/2023 . | Paydown ... .0 . 0 . 01/15/2026 . [1.A ........
..31396H-FA-2 |FHR FHR 3107 MY  5.500% 02/15/26 06/01/2023 . |Paydown 0 0| . 02/15/2026 . (1.
..313960-B6-5 |FNR 2009-73 LD ~ 4.000% 09/25/29 . 06/01/2023 . |Paydown 0 0| . 09/25/2029 . (1.
..31397H-YG-7 |FHR FHR 3329 LB 5.500% 06/15/27 06/01/2023 . |Paydown 0 0| . 06/15/2027 . (1.
..31397H-YJ-1 |FHR FHR 3320 MB  6.000% 06/15/27 .. . |. 06/01/2023 . | Paydown 0 0| . 06/15/2027 . (1.
..31398F-TR-2 |FNR 2009-91 GL  4.000% 11/25/24 . |- 06/01/2023 . |Paydown 0 0| . 11/25/2024 . (1.
..31398J-N7-4 [FHR FHR 3573 MD  4.000% 09/15/24 ............. |.eennns . 06/01/2023 . | Paydown ... .0 . 0 . 09/15/2024 . (1.
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .....evvvvnnn [ereennn . 06/01/2023 . | Paydoun ... .0 . 0 . 01/15/2025 . [1.A ........
..31398M-BZ-8 [FNMA 2010-9 B 4.000% 02/25/25 .........ccevvnn | unnnns . 06/01/2023 . | Paydown ... .0 . 0 . 02/25/2025 . [1.A ........
..31398N-HK-3 |FNR 2010-100 DB~ 4.500% 09/25/25 .........cce. [eennnn . 06/01/2023 . | Paydoun ... .0 . 0 . 09/25/2025 . [1.A ........
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... R IR . 06/01/2023 . | Paydown ... .0 .0 . . 12/01/2025 . [1.A ........
GOGEBIC ONTY MICH IRONHOOD SCHOOL DISTRICT Redenption 100.0000
..380453-BI-9 [6.000% 05/01/23 ......eevvvvveniiiiiiiiiiineeiiiinnn | s . 05/01/2023 . | .evnniieiiiieeeeeeeiieeees i e 355,000 |........... 355,000 |........... 355,000 |........... 355,000 |......cevnnnnnn [ PO (VN P [ PO (VO 0 s 365,000 [.ooeeeiiiennnn (VO 0 | (VO 10,650 |. 05/01/2023 . |1.C FE .
N HSG FIN AGY SINGLE FAMILY HSG ~ 3.230% Redenption 100.0000
..604160-HR-8 | 08/01/49 ...ovvvvviiiiiiiiiiiiiiiiiiiiiiiciiieieeeeens [ . 06/01/2023 . | .. F R AR 30,792 |oeeennnnns 30,792 |ooveiinnnns 30,792 [.ooviinennns 30,792 |ooiviiiiinns [V FUSURRRRR (VO 0 | (VN [ SRR 30,792 [oeeiiiiiiinnns (VO 0 | [V 438 |. 08/01/2049 . [1.A FE .
Redemption 100.0000
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 ....ccvvvvvns | uunnnns . 04/03/2023 . | .eeneeeeiiiiiieeeeeiiineeees i fee 15,000 |[..oevevennns 15,000 [o.oennnne 15,000 f[o.eennenee 15,000 [oeiiviinnnnns [ PO (1 P [ PO (VN [ SRR 15,000 [vvvvvvvvnnnnns (VO 0 | (VO 39,000 |. 10/01/2037 . |2.B FE
NAUGATUCK CONN GENERAL OBLIGATION ~ 5.810% Redenption 100.0000
..639064-RP-1 [06/01/24 ...oevviiiiiiiiiiiiiiiiiiinieiiiiineeeenn | s . 06/01/2023 . | eevenieeiiiiieeeeeiiiiieeees i e 180,000 |.......... 180,000 |........... 181,492 |.......... 180,109 [.evvvvvrnnnnns [V USRI (109) [ouvvvennnnnnnns (U [QLVS) ) 0 eeeennn 180,000 [.....ovvvvvnnes (VO 0 | [V 5,229 |. 06/01/2024 . |1.D FE ....
Redemption 100.0000
..928120-03-5 | VASHSG 2013-D A 4.300% 12/25/43 ........eevvn [oeeennn L 06/26/2023 . | .eeeniiiiiiieeeeeeieiineees i [ 6,144 |............. 6,144 ...l 6,144 |l 6,144 | [ PO (VN P [ PO (VN 0 e 6,144 |l (VO 0 | [V 1,625 |. 12/25/2043 . [1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250% Redenption 100.0000
L 92813T-EE-6 [08/25/42 ..ivvvvveniiiiiiiiiiiiiiiiiiinniciiiiinnees | eeeees . 06/01/2023 | .eeniiiiiiiiieeeiiiiiieeeees | o 15,888 [............ 15,888 |............ 15,888 [............ 15,888 [....ooiiennnnns [U [ I P [U [ 0 Joeeeeeennn 15,888 |...evvvvvnnnnes [ 0 Joeeeeeeeeens [ 180 |. 08/25/2042 . |1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,913,316 1,913,316 2,078,451 2,033,974 0 (120,662) 0 (120,662) 0 1,913,316 0 0 0 97,480 XXX XXX
Redemption 100.0000
..723046-AA-8 |PINEBRIDGE  9.966% 09/21/32 ....cevvvvvvveeennns [eenennn . 06/13/2023 . | .uvvvviiiiniiiiiiiiiiiiiiiiins |oeeeeeiiieieeeeeeees e 2,173,064 |........ 2,173,064 |........ 2,173,064 |........... 693,257 |............... [ P [\ R, [ P [ 0 oeenns 2,173,064 [.....ccennnnn [\ [ P 0 fooennnnes 58,293 |. 09/21/2032 . |2.C PL ....
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CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
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Redemption 100.0000
..72304@-AB-6 |PINEBRIDGE 11.966% 09/21/32 ....evvvvvvvvvnnnnns [ eeeenn . 06/13/2023 . | evvvviininiiiiiiiniiiinininns e | 987,756 |.eeeeenns 987,756 |........... 987,756 |........... 315,117 |l 0 | (VO 0 | (VO 0 e 987,756 |..coeeeieennnn (VO 0 | (VO 32,268 |. 09/21/2032 . |4.APL ....

AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 weeeeiiiiiiiiiiiiiiiee s [ e . 04/30/2023 . Paydown .......ceveeeennns R FPT 4,000
..00206R-MH-2 | AT&T INC  5.730% 03/25/24 . 06/12/2023 . [Call 100.0000 ..... . 1,400,000

..00841Y-CB-2 | ABMT 2015-3 B1 ~ 3.538% 04/25/45 .........ccce. | eveenn . 06/01/2023 . [Paydoun ......ccvvveeeiiiin foereiiiiiiinnniiis [ 58,690
Redemption 100.0000

. 07/30/2051 . |2.C FE ....
. 03/25/2024 . |2.B FE ....
. 04/25/2045 . |1.A ........

...4,000 |..
.1,399,908 |..

..023765-AA-8 | AMER AIRLINE 16-2 AA PTT  3.200% 06/15/28 . |....... . 06/15/2023 . | .evvveniininniiiiiiiiiiinniins feeeeeeeeeeeeeeeeenns e 67,5000 |l 67,5000 |t 67,500 [oniiinnnnnn 87,500 [oaiiiiiiiiinnn 0 fl 0 e 0 0 . 06/15/2028 .
..02406P-AU-4 | AMERICAN AXLE ~ 6.500% 04/01/27 ....ccevveeeees | eveenns . 06/29/2023 . [Various ... .0 | ...0 [ . 04/01/2027 .
..026650-AA-3 | AHAR 2014-SFR2 A 3.786% 10/17/36 .....ovveees | eeenns . 06/01/2023 . [ Paydown ... .0 . .0 [ . 10/17/2036 .
..02665X-AA-7 | AHAR 2014-SFR3 A 3.678% 12/17/36 .....ooceeet | eenns . 06/01/2023 . | Paydoun ... .0 |. ...0 [ . 12/17/2036 .
..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 . 06/01/2023 . | Paydoun 0 0 . 04/17/2052 .
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 .. 06/01/2023 . | Paydoun .0 .0 K 0 0 ...0 . 04/17/2052 .
..03027X-AQ-3 | AMERICAN TOWER CORP  3.000% 06/15/23 06/15/2023 . | Maturity . 1,400,000 .. 1,400,000 .0 0 0 .1,400,000 . 06/15/2023 .
..038779-AB-0 | ARBYS 2020-1A A2 3.237% 07/30/50 . 04/30/2023 . | Paydoun 12,500 12,500 12,500 |.. 0 0 12,500 . 07/30/2050 .

Redemption .
..05568Y-AA-6 | BNSF RAILWAY CO 2007-1 P 5.996% 04/01/24 . |....... L 04/01/2023 . [ .evveeeeeiiiiiiieee s [ [ 142,828 [ 142,823 |........... 142,823 |........... 142,823 0 0 foeeeenne 142,823 . 04/01/2024 . |1.C FE ....
..073685-AF-6 | BEACON ESCROW CORP  4.500% 11/15/26 ......... |....... . 06/02/2023 .  JEFFERIES & CO .. .... 813,000 .... 813,000 [.......... 813,000 |.... .0 . .0 fo......... 813,000 [. . 11/15/2026 . [3.C FE ....
..073730-AG-8 | BEAM SUNTORY INC ~ 3.250% 06/15/23 ... 06/15/2023 . |Maturity .... ..1,000,000 ..992,900 |...eeiiiiaiiiies 0| 0 0 ,000,000 . 06/15/2023 . |2.B FE ....
.0 . .0 .

.248,669 |.. . 02/01/2031 . |3.C FE ....

.. 1248EP-CK-7 | CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 ..
Cascade Funding 2022488 Trust 2022-HB8 A

. 05/15/2023 . [WELLS FARGO ... 297,000 245,396 |...........246,909 |....

.. 12526W-AA-7 | 3.750% 04/25/25 . 06/25/2023 . |Paydown ... .. 761,697 ... 161,697 ... 746,611 [...........750,442 |.... .0 . .0 [ 761,697 |.. . 04/25/2025 . |1.A FE

.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 06/18/2023 . | Paydoun .. 346,500 ..346,500 ..346,340 |. ..346,373 |. 0 0 .346,500 . 09/18/2045 . |1.F FE

.. 12647P-AF-5 | CSMC 2013-7 A5 ~ 3.000% 08/25/43 . 06/01/2023 . | Paydoun .5,823 |. 0 0 .5,836 . 08/25/2043 . |1.A . .
..12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 ........ce. | eeeeenn . 06/01/2023 . | Paydoun ... .0 | ...0 [ ..21,485 |.. . 09/25/2057 . |1.A ........
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 .....coeevius | eeeenns . 04/01/2023 . |Paydown ... .0 . .0 [ . 11/25/2035 . |1.A FM .
..17307G-L9-7 |CMLTI 2005-9 22A3  6.000% 11/25/35 .......... |..cceen . 06/01/2023 . | Paydoun ... .0 | ...0 [ . 11/25/2035 . |1.A FM .

. A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 .....oeeeee | eeenns . 06/01/2023 . [ Paydown ... .0 . .0 [ . 10/25/2043 . |1.A ........
..17324D-BA-1 | CGOMT 2015-P1 XA 0.849% 09/15/48 ............ | .eeeees . 06/01/2023 . | Paydoun ... .0 | ...0 [ . 09/15/2048 . |1.A FE ...
.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 .......ccoees | eueenns . 04/25/2023 . |Paydown ... . .0 . .0 [ . 04/25/2047 . |2.C FE ....
..205887-CB-6 | CONAGRA FOODS INC ~ 4.600% 11/01/25 ........... | .eeeees . 06/26/2023 . [Various ... .5,995,466 |.... .0 | .0 . . 11/01/2025 . |2.C FE ....

100.0000[

Redemption
..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 ......ccevvvee | vveennn . 06/15/2023 . ...33,378 |.... .0 | .0 [ . 05/15/2034 .
..233063-Al-6 | DBJPM 2020-C9 XA  1.824% 09/15/53 .......ccee. | eeeeenn . 06/01/2023 . |Paydoun ... L. 2,150 ... .0 . .0 [ . 09/15/2063 .
..25755T-AH-3 | DPABS 2017-1A A28 4.118% 07/25/47 .......... |..ecc.. . 04/25/2023 . |Paydoun ... .0 | .0 [ . 07/25/2047 .
..26208L-AE-8 |HONK 2019-2A A2 ~ 3.981% 10/20/49 ............. |.eeeeen . 04/20/2023 . |Paydoun ... .0 . .0 [ . 10/20/2049 .
..26209X-AA-9 | HONK 2020-1A A2~ 3.786% 07/20/50 .......cceeer | eeeennn . 04/20/2023 . |Paydoun ... .0 | .0 [ . 07/20/2050 .
..26209X-AC-5 | HONK 2020-2A A2 3.237% 01/20/51 04/20/2023 . | Paydoun 0 0 . 01/20/2051 .
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 .. 06/01/2023 . | Paydoun 0 0 . 06/25/2043 .
..30206A-AN-7 | FREMF 2017-K 61  0.100% 12/25/49 .. 06/01/2023 . | Paydoun 0 0 . 12/25/2049 .
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 . 04/30/2023 . | Paydoun 0 0 . 04/30/2047 .
..344170-AA-6 | FOCUS 2018-1 A2 5.184% 10/30/48 . . 04/30/2023 . | Paydoun ... .0 . .0 . . 10/30/2048 .
Focus Brands Fun20171A 2022-1 A2 7.206%
L BAMTR-AB-2 | 07/30/52 . [ eeeees . 04/30/2023 . [Paydoun ......ccceveeriiiiis feeniiiiiiiiinieiis [ 12,500 |...ooeeeenn. 12,500 |...coeeens 12,500 |.....ooeees 12,500 |...ccvveeennnne [V O, (O PO 1 I RN (O O [V O 12,500 [vvvvvvvnnnnns (VO 0 | [V 450 |. 07/30/2062 . (2.B FE ....

o o

. 05/25/2034 . [1.A FM ...
. 05/25/2051 . [1.A ........

..36208F-2R-6 | GSR 2004-6F 3A4
..36260R-AB-5 |GSUBS 2020-PJ6 A2 2.500% 05/25/51 ...........
GS Mortgage-Back2023PJ1 ities 2023-PJ1 Ad

..36267T-AG-3 [3.500% 02/25/53 ..vvcvervesciscississisiine | s . 06/01/2023 . | Paydonn

....... . 06/01/2023 . | Paydown ...
....... . 06/01/2023 . |Paydoun ...

. 02/25/2053 . [1.A FE ....
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..378272-AF-5 | GLENCORE FUNDING LLC ~ 4.125% 05/30/23 ....... [....... . 05/30/2023 . | Various ........cceeeeviinn Jooveeeniennnnnnnnnns oo 3,000,000 |...eeees 3,000,000 |........ 2,098,290 |.... .0 . 0 e 3,000,000 |.. . 05/30/2023 . [2.A FE ....
..384637-AA-2 | GRAHAM HOLDINGS CO  5.750% 06/01/26 ......... [....... . 06/06/2023 . | WELLS FARGO ........ccvvve |ovvvrrnnnnnnnnnnnnns 01,765,544 i, 1,790,000 |........ 1,800,069 |.... .0 . 0 e 1,791,862 |.. . 06/01/2026 . 3.B FE ....
- 411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 .....cccceen [orennnn . 06/20/2023 . | Paydown .0 . 0 ...2,500 |.. . 12/20/2050 . (2.B FE ....
..465685-AG-0 | ITC HOLDINGS CORP  4.050% 07/01/23 ........... [....... . 06/16/2023 . | Call .0 . 0 enennnn 1,199,390 .. . 07/01/2023 . |2.B FE
..46590M-AT-7 | JPMCC 2016-JP2 XA 1.916% 08/15/49 .......eeun [oennnn . 06/01/2023 . | Paydoun ... .0 . 0 . 08/15/2049 . [1.A FE .
.. 466247-SE-4 | JPMMT 2005-A5 1A2  3.613% 08/25/35 .......evvn [eennnn . 06/01/2023 . | Paydoun ... .0 . 0 . 08/25/2035 . [1.A FM .
..46641B-AE-3 | JPMCC 2013-C16 ASB  3.674% 12/15/46 ......... [....... . 06/01/2023 . | Paydoun ... .0 . 0 . 12/15/2046 . [1.A ........
..46648H-AY-9 | JPMMT 2017-2 BY  3.650% 05/25/47 ............. [....... . 06/01/2023 . | Paydoun ... .0 . .0 . . 06/25/2047 . [1.A ........
JP Morgan Mortga2019LTV2 2019-LTV2 B4
..46651A-BD-3 |4.699% 12/25/49 ........evvvviiiiiniinniiiiiiiiininns [ . 04/01/2023 . | Paydoun ... .0 . 0 , 0 . 12/25/2049 .
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 06/01/2023 . |Paydown 0 0| 35,447 0| . 05/25/2050 .
..46652H-AC-0 | JPMUM 2020-ATR1 A3 3.000% 02/25/50 . 06/01/2023 . |Paydown 0 0| 39,009 0| . 02/25/2050 .
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . 04/30/2023 . |Paydown 0 0| 2,500 0| . 07/30/2047 .
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 . |- 04/30/2023 . | Paydown K K 0 0| 12,500 0| . 04/30/2062 .
..478160-CK-8 | JOHNSON & JOHNSON ~ 2.900% 01/15/28 ... . |- 05/17/2023 . [ GOLDMAN SACHS . ..5,000,000 ..4,752,100 |. . 4,861,334 |. 0 0| .4,870,958 . (77,558) |. . 01/15/2028 .
..494550-BV-7 |KINDER MORGAN PARTNERS ~ 4.250% 09/01/24 .... |....... . 04/12/2023 . | GOLDMAN SACHS .........ceo |oeveveeeneennnnnnnns |eeee 1,980,020 | 2,000,000 |........ 1,996,640 |........1,909,231 |.... .0 . 0 e 1,999,361 |.. . 09/01/2024 .
..541056-AA-5 |LOGAN MERGER SUB INC ~ 5.500% 09/01/27 ....... [....... . 06/29/2023 . | Various ..901,690 |.... .0 . 0 .900,502 |.. . 09/01/2027 .
..55903V-AL-7 |MAGALLANES INC ~ 4.279% 03/15/32 ......ccceeees [oeennnn . 04/28/2023 . | Tax Free Exchange ....... . 146,060 |.... .0 . 0 .146,6% |.. . 03/15/2032 .
..55003V-A0-6 | MAGALLANES INC ~ 5.141% 03/15/52 ...........ce. [oeennn . 04/28/2023 . | Tax Free Exchange . 5,449,553 |.... .0 . o0 |eeee.... 5,449,365 .. . 03/15/2052 .
..57643M-HD-9 | MASTR 2004-10 4A4 ~ 5.500% 11/25/34 .. JU [ . 06/01/2023 . | Paydown ....1,000 |.... .0 . 0 ... 1,106 |.. 0 e . 11/25/2034 .
..582839-AH-9 | MEAD JOHNSON NUTRITION CO  4.125% 11/15/25 . |....... . 05/18/2023 . | JEFFERIES & CO . 1,020,216 |.... .0 . 0 ,017,334 |.. . (31,234) |.... . 11/15/2025 .
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 06/01/2023 . |Paydoun ... .. 928,650 0 0| .0 . 11/25/2058 .
..61763K-AY-0 | MSBAM 2014-C15 ASB  3.654% 04/15/47 . 06/01/2023 . |Paydoun ... .. 128,548 0 0| 0 . 04/15/2047 .
..626717-AG-7 | MURPHY OIL CORP  6.375% 12/01/42 .. 05/12/2023 . [ SWRIDGE PARTNERS .. 176,225 0 0| . (19,603) |. . 12/01/2042 .
..626717-AN-2 | MURPHY OIL CORP  6.375% 07/15/28 .. 04/27/2023 . [ SWRIDGE PARTNERS 73,750 0 0| .(2,941) |. . 07/15/2028 .
..628530-BK-2 | MYLAN LABORATORIES INC ~ 4.550% 04/15/28 05/02/2023 . | WELLS FARGO .. 537,258 0 0| . (69,437) |. . 04/15/2028 . (2.
..62042K-AA-4 |NRPMT 2013-1 A1 3.250% 07/25/43 .......evvvnn [eeeennn . 06/01/2023 . | Paydown ... 44,985 .0 . 0 . 07/25/2043 . [1.A ........
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 ............. [ ... . 04/30/2023 . |Paydoun ........cooeeeiiiins Joeniiiiiiieniens e 2,500 .0 . 0 . 04/30/2051 . |2.C FE
..64016N-AC-1 |NBLY 2022-1A A2 ~ 3.695% 01/30/52 .. R R . 04/30/2023 . | Paydoun ... ... 12,500 .0 . .0 . . 01/30/2052 . |2.C FE
NEW YORK STATE EL & GAS CO  5.750% 05/01/23
.B49B40-CN-5 | .eeeeiiiiiiiiiii [ . 05/01/2023 . | Various .......cceeeennnnnn foorerrnenniinnnnnnns foeens 2,000,000 |........ 2,000,000 |........ 2,047,220 |.... .. (1,007) | (1,007) |0 e 2,000,000 |.. . 05/01/2023 . [1.G FE .
..678858-Bli-0 | OKLAHOMA GAS & ELECTRIC ~ 0.5563% 05/26/23 . . |- 05/26/2023 . [Maturity .. .. 1,275,000 ..1,275,000 ..1,261,281 13,719 |. . 13,719 .1,275,000 . 056/26/2023 . [1.G FE .
PFP 111 20218 2021-8 A 6.158%
..69357X-AA-9 | 08/09/37 .ervvviiiiiiiiiiiiiiiiiiiiiiieeeeeeeeieeeees [ . 06/14/2023 . |Paydoun ........oooeeeeiiins Jooneiinnininnnnns | 2,147,845 |........ 2,147,845 |........ 2,147,845 |........ 2,147,845 ooevinnnnnnns 0 | (VO 0 | (VO 0 fnns 2,147,845 |..oovviiinnnnns (VO 0 | (VO 61,824 |. 08/09/2037 . |1.A FE .
PACEWell 5 Trust20211 2021-1 A 2.628%
..69410P-AA-1 110710759 .oovvvviiiiiiiiiiiiiiiiiiiiiiicceiceeeeeeens [ . 04/10/2023 . |Paydoun .......cooeveeiiiins Jenniiiininienns e, 52,074 |........... 52,074 |.cennnnne 52,071 | 52,143 [ovviiiinnnnns 0 Jeeeeennnn (69) [cevvvvnnnnnnnn 0 s (69) [cevvvvnnnnnnnn [ SRR 52,074 [oooeiiiiinnns (VO 0 | [V 803 |. 10/10/2059 . [1.A FE .
PACEWell 8 Trust20231 2023-1 A 5.500%
..69410T-AA-3 | 02/10/62 ....oevvvvviiiiiiiiiiiiiiiiiiiiiiieiieeeeiens [ . 05/10/2023 . | Paydoun ... .0 . 0 . 02/10/2062 . [1.A FE ....
..719245-AD-4 | PHOTO HOLDINGS MERGER SU  8.500% 10/01/26 .. |....... . 06/14/2023 . |Various ... .0 . 0 . 10/01/2026 . [5.B FE ....
..72703P-AB-9 |PLNT 2018-1A A211  4.666% 09/05/48 .......... [....... . 06/05/2023 . | Paydoun ... .0 . 0 . 09/05/2048 . (2.C FE ....
..72703P-AC-7 |PLNT 2019-1A A2 ~ 3.858% 12/05/49 ............. [..cces . 06/05/2023 . | Paydoun ... .0 . .0 . . 12/05/2049 . [2.C FE ....
Progress ResidenmSFR10 st 2021-SFR10 E2
.. T43330-AL-6 |3.666% 12/17/40 .......evvveerrrnninininnniinininnns [ eeeeenn . 05/01/2023 . | Paydown .0 . 0 . 12/17/2040 . |2.C FE
.. 74340X-CE-9 |PROLOGIS TRUST ~ 4.750% 06/15/33 .....evvvvvvnns [oeeennn . 05/22/2023 . | CITIGROUP GLOBAL MKTS .. |.....cooeverrnnnnnns |-eenn. 9,739,800 |...... 10,000,000 .0 . 0 . 06/15/2033 . [1.F FE .
..74387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 .............. [...ccs . 06/01/2023 . | Paydoun ... ...24,584 .0 . 0 . 12/25/2049 . [1.A ........
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .. 06/25/2023 . |Paydoun ... ...15,389 . K 0 0| . 10/25/2063 . [1.A FE .
..75281A-AS-8 | RANGE RESOURCES CORP  4.875% 05/15/25 06/05/2023 . | WELLS FARGO ..2,500,000 .2,440,114 |. 0 0| . 05/15/2025 . |3.B FE
..76112B-SF-8 | RAMP 2005-SP1 1A6  5.000% 09/25/34 . 06/01/2023 . | Paydown L 17,185 ... 0. .0 . . 09/25/2034 . [1.A FM .
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..76112B-Sli-1 | RAMP 2005-SP1 2A9  5.250% 09/25/34 ........... [.ceeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 e . 09/25/2034 . [1.AFM ....
..78403D-AZ-3 |SBA TOWER TRUST ~ 6.599% 01/15/28 .........cco. [ennnn . 05/03/2023 . | BARCLAYS .. .0 . 0 ..5,6583 |.... . 01/15/2028 . [1.F FE ....
..79549A-YP-8 | SBM7 2003-1 A1 6.500% 09/25/33 .......cevvvee [ereennn . 06/01/2023 . | Paydoun ... .0 . 0 . 09/25/2033 . |5.A FM
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 .............. [..eees . 06/01/2023 . | Paydoun ... .0 . 0 . 07/25/2043 . [1.A ........
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 ........cevvee [erennn . 06/01/2023 . | Paydoun ... .0 . 0 . 01/25/2045 . [1.A ........
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.530% 03/25/43 ......evvvvvvns [eeeennn . 06/01/2023 . | Paydoun ... .0 . 0 . 03/25/2043 . [1.A ........
..822800-BY-6 |SCOT 2015-1 B1  3.775% 08/25/45 ........cceee. [ oeennnn . 06/01/2023 . | Paydoun ... .0 . 0 . 08/25/2045 . [1.A ........
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ....covvvvvves [eeeennn . 06/25/2023 . | Paydoun ... .0 . .0 . . 09/25/2037 . (1.A FE .
MORGAN STANLEY FIXED INC
..862121-AA-8 | STORE CAPITAL CORP  4.500% 03/15/28 ......... [....... . 04/05/2023 . .... 306,000 .0 . 0 . 03/15/2028 . |2.C FE
..872480-AA-6 | TIF 2020-1A A 2.090% 08/20/45 .......cccoee [errennn . 06/20/2023 . | Paydoun ... .... 200,000 .0 . 0 . 08/20/2045 . 1.F FE .
..87303%-AA-9 | THL Credit  5.000% 12/03/24 .........evvvvvvnnnn [eerenn . 05/31/2023 . | PRIVATE PLACEMENT . .0 . 0 . 12/03/2024 . (1.E PL .
..87342R-AH-7 |BELL 2021-1A A211  2.294% 08/25/51 U RO . 05/25/2023 . | Paydown ... 25,000 ...25,000 |.... .0 . 0 ...287 |. 08/25/2051 . 2.B FE
..880310-AA-8 | TENASKA VIRGINIA PARTNERS ~ 6.119% 03/30/24 |....... . 06/30/2023 . |Various ... ... 66,900 ...66,888 |.... .0 . PN PO - o [V R | B R | B FTURRRRRRRRRY | [ A 2,047 |. 03/30/2024 . |2.B FE
..88576N-AD-0 | 321 HENDERSON 2006-2A A2  5.930% 06/15/47 .. . |- 05/04/2023 . |Various ... 5,048,422 .6,279,399 |.... .0 . 0 .. 137,601 |. 06/15/2047 . 1.C FE .
..88576N-AD-0 | 321 HENDERSON 2006-2A A2  5.930% 06/15/47 .. . |- 04/15/2023 . | Paydoun ... ... 45,837 ...49,272 |.... .0 . 0 .45, . 06/15/2047 . [1.C FE .
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 .............. 06/01/2023 . |Paydoun ... 30,059 29,901 |. 0 0| 30,059 0 . 03/25/2058 . [1.A ........
..90367U-AA-9 | US ACUTE CARE SOLUTIONS  6.375% 03/01/26 . 05/17/2023 . [DEUTSCHE BANK ... .. 304,413 ..356,620 |. 0 0| .355,506 . (61,003) |. . 03/01/2026 . |4.C FE
..911365-BF-0 |NA UNITED RENTALS ~ 5.500% 05/15/27 ........... . 06/02/2023 . | BANK of AMERICA SEC .... .. 950,745 .0 . .0 . .883,193 |.. . 05/15/2027 . |3.A FE
Verus Securitiza20227 st 2022-7 A1 5.152%
.. 9253ON-AA-4 | 07/25/67 ....ovvvviviiiiiiiiiiiiiiiiiiiiieiicieieeeees [ . 06/01/2023 . |Paydoun .....ccooeeeiiiiiins |oneiiiiiis e, 307,720 |ovevereenns 307,720 |........... 303,296 [....evnenennnnnnnn O ool 0 4,423 |0 [ 4428 [0 307,720 . 07/25/2067 . [1.A FE .
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ [....... . 06/30/2023 . |Various ... ... 26,868 ...26,868 ...26,868 |.... ..26,868 |.. . 06/30/2030 . [1.F PL .
..02890F-AV-8 | WFRBS 2014-C20 ASB  3.638% 05/15/47 ......... [...co. . 06/01/2023 . | Paydoun ... ......... 233,861 |... ..233,861 |... ..240,865 |.... .233,861 . 05/15/2047 . [1.A ........
..92038J-AF-9 | WFRBS 2013-UBS1 ASB  3.603% 03/15/46 ........ [....... . 06/01/2023 . |Paydown ......oooovviiiiiins |oeneeiiinnin e, 127,932 |........... 127,932 |...oeeeeee 131,762 |ovvveeennn 127,093 onviiiiiiiinnnn O e (B1) ol 0 e (B1) [l 0 e, 127,932 [ooiiiiiiinnnnl0 el . 03/15/2046 . [1.A ........
WABASH VALLEY PONER ASSOC PP 5.080% Redemption 100.0000
..92966%-AA-7 |04/30/24 oo [ . 04/30/2023 . | .. ... 28,137 . 04/30/2024 . (1.F ........
WELLS FARGO
L QAOTBEAH0 | et [ e L 06/13/2028 . | +evvveueeieneiieneeinieene [ [ 30,568 [ 80,568 | 80,568 [ 80,568 [0 o0 [0 o0 s . 01/10/2024 .
..95002T-AA-2 | WFMBS 2020-3 A1 3.000% 06/25/50 .......ccvven [errenn . 06/01/2023 . | Paydoun ... ... (1,589) | 0 e (1,589) ... 0 . 06/25/2050 .
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.211% 08/15/53 . 06/01/2023 . [Paydown .........cccevvevens [eevererrrnnininnnnns fornvnnnnnnnninnn, 0 .. (22,790) | 0 (22,790) 0| . 08/15/2063 .
..976520-BL-2 |WIN 2014-2 B3 ~ 4.085% 09/20/44 .. 06/01/2023 . |Paydoun ... .. 233,172 (2,785) | 0 . (2,785) 0| . 09/20/2044 .
..98956P-AF-9 | ZIMMER HOLDINGS INC ~ 3.550% 04/01/25 . 05/18/2023 . |US BANCORP .. . 1,941,580 .0 . .0 . . 04/01/2025 .
Audax Direct Lending Solutions ~ 8.000%
SAUDAXT=1%=1 101701732 v [ . 05/31/2023 . | PRIVATE PLACEMENT ....... |.... .0 . . 01/01/2032 . |2.A PL
Redemption 100.0000
..009088-AA-3 | AIR CANADA 2015-2AA PTT  3.750% 12/15/27 ... [A..... . 06/15/2023 . .0 . 0 . 12/15/2027 . [1.G FE ..
..13607G-RK-2 | CANADIAN IMPERIAL BANK  0.950% 06/23/23 .... [A..... . 06/23/2023 . |Maturity . . .0 . 0 . 06/23/2023 . [1.F FE ..
..443628-AJ-1 |HUDBAY MINERALS INC ~ 4.500% 04/01/26 ... A..... . 05/05/2023 . |BANK of AMERICA SEC .... .0 . 0 . 04/01/2026 . [4.B FE ..
. 000000-00-0 |YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 . D..... . 06/26/2023 . | TPCG FINANCIAL ........... |-ee .0 . .0 . . 02/12/2026 . [5.C FE .
Redemption 100.0000
. 000000-00-0 |YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 ....... . 05/12/2023 . . . . .0 . 0 . . 02/12/2026 . |5.C FE
..10554T-AE-5 | BRASKEM NETHERLANDS ~ 5.875% 01/31/50 ........ . 05/23/2023 . | JEFFERIES & CO .. 230,546 ..297,000 ..209,079 |. ..299,039 |. 0 0| .299,014 . (68,468) |. . 01/31/2050 . |2.C FE
..19123)-AD-5 | COCA-COLA EUROPEAN PARTN  0.500% 05/05/23 .. . 05/05/2023 . |Maturity .... . 2,843,000 .. 2,843,000 ..2,781,616 |. .2,313,300 |. 0 0| . 2,843,000 0 . 05/05/2023 . |2.A FE
..22535l-AE-7 | CREDIT AGRICOLE LONDON  3.750% 04/24/23 .... . 04/24/2023 . |Maturity .... o | ..839,000 ..839,000 ..836,911 |oeveiiiiiiiiiens 0| 0 0| .839,000 0 . 04/24/2023 . (1.G FE
..314890-AD-6 | FERGUSON FINANCE PLC ~ 4.650% 04/20/32 .. . 06/28/2023 . | INPERIAL CAPITAL LLC ... | 623,362 . 657,000 ..650,486 |. ..650,632 |. 0 0| .650,901 . (27,539) |. . 04/20/2032 . |2.B FE
.. 344419-AC-0 | FOMENTO ECONOMICO MEX ~ 3.500% 01/16/50 . 04/01/2023 . | Call 75.2780 ... (783) ...(1,000) ...(1,083) ...(1,079)|. 0 0| W (1,079) |0 [ . . 01/16/2050 . |2.A FE
..44841D-AB-8 | HUTCHISON WHAMPOA FIN 3.625% 10/31/24 ...... . 04/12/2023 . | Various ..........ccceeeennn |oes . 2,948,700 .3,015,277 |.... 0]l (2,320) ... .0 .. . (64,257) |.... . 10/31/2024 . [1.F FE
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MORGAN STANLEY FIXED INC
..452628-AB-9 | IMPERIAL BRANDS FIN PLC ~ 3.500% 07/26/26 ... [D..... L 04/18/2023 . | evviiiiiininiiiiiniiiinininns e e 797,479 ..o 850,000 |........... 913,562 |........... 892,589 [.....vvnnenen 0 s (3,684) |...ccceeennnn 0 s (3,684) ..o 0 e 888,905 |........cennnn 0 f...... (91,426) |....... (91,426) |............ 21,817 |. 07/26/2026 . (2.B FE ....
..456866-AL-6 | INGERSOLL-RAND CO  7.200% 06/01/25 ........... [ . 06/01/2023 . ..107,000 .... 107,000 ... 111,762 |.......... 108,006 |.... ... (1,006) | .0 [ (1,008) ... ... 107,000 |.. . 06/01/2025 .
..47032F-AB-5 | JAMES HARDIE INTL FIN  5.000% 01/15/28 ..... ..... |- 06/14/2023 . |Various . 1,109,911 ..1,166,000 1,116,445 |. 1,134,786 |. 0 K 1,137,228 . 01/15/2028 .
..65558U-YC-0 | NORDEA BANK ABP NEW YORK  5.450% 04/28/23 .. [D..... . 04/28/2023 . |Maturity ....oovvvviiiiins Jooveienniiiis | 2,930,000 |........ 2,930,000 |........ 2,930,000 |........2,930,000 |[.... 0 el 0 0 L 2,930,000 |.. . 04/28/2023 .
..69377F-AB-2 | FREEPORT INDONESIA PT ~ 5.315% 04/14/32 .|D..... . 05/11/2023 . | GOLDMAN SACHS . ..582,000 .... 600,000 .... 600,000 |.......... 600,000 |.... .0 . .0 600,000 |.. . 04/14/2082 .
..78485W-AA-7 | STWD 2019-FL1 A 6.261% 07/15/38 ............. D..... . 06/15/2023 . | Paydown 438,939 438,939 |...........438,939 |.... .0 . .0 . .438,939 |.. . 07/15/2038 .
Shelter Growth C2021FL3 2021-FL3 A 6.273%
..822866-AA-7 | 09/15/36 D..... . 05/15/2023 . | Paydown ....217,082 217,082 217,082 |...........217,082 |.... .0 . 0 217,082 .. 0. . 09/15/2036 .
..87969N-AD-7 | TELSTRA CORP LTD  3.125% 04/07/25 . D. . 05/11/2023 . | TD SECURITIES . . 5,516,830 ..5,650,000 ..5,474,716 |. .5,602,403 |. 0 0| .5,609,991 . (93,162) |. K 106,918 |. 04/07/2025 .
..92979@-AC-6 | WACKER CHEMICAL PP 4.180% 04/23/23 . . [D..... |- 04/23/2023 . |Maturity . . 7,000,000 ..7,000,000 ..7,000,000 |. .7,000,000 |. 0 0| .7,000,000 0 .0 147,113 |. 04/23/2023 .
..BOROM3-AC-3 | BARRY CALLEBAUT SVCS NV 5.500% 06/15/23 ... [D..... |. 06/15/2023 . |Various ... .. 369,000 ..369,000 ..303,908 |. ..370,602 |. 0 0| .369,000 0| 0| .10,120 |. 06/15/2023 .
..G2615@-AB-0 |DCC TREAS IRELAN PP 4.040% 04/25/23 D..... | 04/26/2023 . |Maturity . . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. 0 0| .4,000,000 0| 0| .80,800 |. 04/25/2023 .
..G9284#-BD-8 | VITOL FINANCE PP 4.400% 06/27/23 .... D. . 06/27/2023 . |Maturity . . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. 0 . 0| .3,000,000 0 0| .66,000 |. 06/27/2023 .
..N42816-BS-3 | KONINKLIJKE VOPAK NV PP 3.740% 06/19/23 ... [D..... |. 06/19/2023 . |Maturity .... . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. .0 0 .0 0| .2,000,000 0 .0 . .37,400 |. 06/19/2023 .
..V6560A-AP-7 | OFFICE CHERIFIEN DES PHO  3.750% 06/23/31 .. |D..... . 05/09/2023 . | BARCLAYS LONDON ... ........ 322,438 385,000 326,288 |...........326,401 |[.... 1,022 . .0 .. 1,922 |... ...0]...........328,323 |.. .. (5,885)|........ (5,885) 5,534 |. 06/23/2031 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 108, 181,105 111,008,014 111,855,292 90, 135,068 0 (290,630) 0 (290,630) 0 110,942,844 0 (2,762,065) | (2,762,065) 2,636,883 XXX
.. 23311R-AH-9 |DCP MIDSTREAM LLC  5.850% 05/21/43 ........... | ....... | 05/22/2023 . |Ca|| 100.0000 ... fooeeciiiiiiiiiiii oo 318,000 |.......... 318,000 |........... 309,240 |........... 309,288 |............... [ PP 109 [ [ PP 109 [ooeeieennnns [ PP 309,398 [........ceee.e. 0 [......... 8,602 |.......... 8,602 |............. 9,302 |. 05/21/2043 .
1309999999. Subtotal - Bonds - Hybrid Securities 318,000 318,000 309,240 309,288 0 109 0 109 0 309,398 0 8,602 8,602 9,302 XXX
2509999997. Total - Bonds - Part 4 171,958, 142 177,327,731 177,148,741 113,228,845 0 (318,430) 0 (318,430) 0 176,265, 247 0 (4,305,451) |  (4,305,451) 3,278,260 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 171,958, 142 177,327,731 177,148,741 113,228,845 0 (318,430) 0 (318,430) 0 176,265, 247 0 (4,305,451) |  (4,305,451) 3,278,260 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
S. G. COWEN SECURITIES
..009158-10-6 | APD ....evvuuiiiiiiiiiiiiiiiinn [ . 06/01/2023 . | CORP. ..evvvvvvvrrvniiiinins feeeeees 1,070.000 |.. 315,532 |.... . (6,124) |... .315,532 |.. . (24,468) |....... (24,468) [.........0 3,164 [ ] i
S. G.
..060505-10-4 |BANK OF AMERICA CORP .......eevvvvvvvvervrnnnnnnnns [eeeeenn . 06/26/2023 . | CORP. ...evvvvvvvrnnnnninins feeeeees 2,290.000 |.......n. [CXIR:1: T O N 109,581 |.ooeeeennes 75,845 |......... 33,736 |oeeeeienennens (VO [V R 33,736 |oeeeeeeeenns 0 s 109,581 |...ooeeeeiinnn 0 o (45,695) |..e. (45,695) [ounnennnnnnen 1,008 [ ] e
S. G. COWEN SECURITIES
..25746U-10-9 | DOMINION RESOURCES .......cccceviiiiiiiiiiiiiiiiin oo . 04/20/2023 . | CORP. ...evvvvvvvvrnnrninnns |oeeees 15,438.000 |......... 883,486 |....oeevviiiiiiiinns fevenenns 1,157,523 |.......... 841,801 |....... 215,768 |ooeeeeeeennnns (VO 0 |ens 215,768 |............... 0 fnns 1,157,528 [o.ovvvvninnnnnn 0 [.ennl. (274,087) )...... (274,037) |ttt 10,305 |eeeeees v oo
..269438-10-0 |FIRST EAGLE ALTERNATIVE CAP ....oevvvvvvviinnnnns [eeeenn . 05/11/2023 . | TENDER OFFER .......cccoes |oeeeeens 9,492.000 |.......... 52,835 ... 42,904 |............40,436 ..42,904 |..
..269438-10-0 |FIRST EAGLE ALTERNATIVE CAP .....oevvvvvvvvennnns [ eeeenn . 05/12/2023 . | Taxable Exchange ........ |....... 72,508.000 |......... 283,719 ..327,7% |...........308,884 .327,736 |..
S. G. COWEN SECURITIES
..460690-10-0 | INTERPUBLIC GROUP .......eevvvvvvvvrrirriniiiiininns [eeeeenn . 05/18/2023 . | CORP. ...evvvvvvrrrrnniinins feeeeees 5,973.000 |......... 2 A O A 221,849 |........... 198,961 |[......... 22,889 |..oooiiiiinns (VO [V R 22,889 | 0 s 221,849 [ovvvvvvninnnnn0 [ 4,618 o 4618 | 1,852 | |
S. G. COWEN SECURITIES
..46625H-10-0 | JP MORGAN CHASE & CO ....cooeveeeeeeeeeeeeeeeeeeens [ . 06/26/2023 . | CORP. ..evvvvvvrvvrnniinnnns feeeeees 1,774.000 |......... 2 L O A 191,002 |........... 237,893 |....... (46,802) |..eevveenennnns (VO 0 |ens (46,802) [..evvvvrrnnnnns 0 s 191,092 |............l (U 54,923 |.........54,923 [............. 3,548 |oeeiis ] et
S. G. COWEN SECURITIES
..482480-10-0 | KLA CORPORATION .....uuvunnnnnnnnnnnniiiiiiinnn [ eeeeenn . 06/14/2023 . | CORP. ...evvvvvvrnrnriniiins Jeeeeeenes 676.000 |......... 323,672 |oeeeeiiiiiiiis | 256,488 |........... 254,872 |.......... 1,616 |...cceeeennnn (VO 0 feeeennn 1,616 [oooennnnnnns 0 s 256,488 |........cennnn [ 67,184 |....... 67,184 [ooiiiiieit 1,758 [ ] e
S. G. COWEN SECURITIES
..68389X-10-5 | ORACLE CORP .....ceevveiiiiiieeeeieceeeeeeeeeeeee [ . 06/14/2023 . | CORP. ..evvvvvvvvvnnnniinins feeeeees 6,732.000 |......... 753,080 [ovvvvvvriiiiiiiiiins fevveennnnns 547,844 |........... 447,200 |........ (8,483) [cvvvvvvvrnnnnns (VO 0 s (8,483) |..ceeeeeennnn 0 s 547,844 |...oviiiiinnnns 0 f...... 205,236 |....... 205,236 |..ooeeeen 4444 o | e
S. G. COWEN SECURITIES
..863667-10-1 | STRYKER CORP .......oovvveeriiiiiiiii [ . 06/26/2023 . | CORP. ..evvvvvvvrirnnniiiins Jeeeeeeeens 825.000 |......... 25205 | e 99,122 [ovvvennee 201,704 |...... (102,582) [..ooeeeeennnnn (VO 0 ... (102,582) |...oceeennnnnn [ SRR 99,122 [oeeiiiiiinns 0 f...... 146,083 |....... 146,083 [............. 1,238 [coeeeen ceiiiiit] e
S. G. COWEN SECURITIES
..931142-10-3 | WAL-MART .....vvvmiiiiiiniiiiinininnnnnnnnnnnnnnnnnnnns [ oo . 06/01/2023 . | CORP. .evvvvvvvrririniniins feeeeees 3,101.000 |......... 452,647 |oooeiiiiiiiiis | 431,566 |........... 439,691 |........ (8,124) [cvvvvvvvnnnnnns (VO 0 fnns (8,124) |..cceeeees 0 e 431,566 |......oceennnn [ 21,081 oo 21,081 [oeeeinnnnnn 5,272 [oeiiiiin ] e
S. G. COWEN SECURITIES
..629183-10-3 |EATON CORP PLC .....ccceeeeeiiiiiiiiiiiiiiiiiiiiiiee oo . 06/23/2023 . |CORP. ..vvvvvvvvvvvvnvnnnnns Joveeees 4,148.000 |......... 777,028 [ooooieiiiiiiiiiiins fovinnnnnns 269,566 |........... 651,029 |...... (381,463) [..ceeeeerennn. [ 0 f..... (381,463) |...ceeeennnn. [V PO 269,566 |............... 0 f...... 507,462 |.......507,462 |............. 7,135 |oeens | el
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 4,599, 104 XXX 3,970,803 3,943,999 (258,249) 0 0 (258,249) 0 3,970,803 0 628,301 628,301 39,724 XXX XXX
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..31337#-10-5 |FHLB CINCINNATI ..oooovreiiiiiiii [ . 05/24/2023 . | PRIVATE PLACEMENT ....... |.occee. 3,689.000 |......... 368,900 [.....cccoeeninns fonnnnnnne 368,900 .0 R 01 10 I U | N AN | SN 0 [ooeeeeeeeennd 5,721 s |
..31339*-10-7 |FHLB Indianapolis .........cccoeeeeiiiiiiiiiiiiiiass [eeennns . 04/01/2023 . | Various .......cooeeeeiiiies |oveerieinnns 7.000 |eeveveeeeenn 700 |ovvviiiiiiiiiiiiiins Jovviiiiiiiennees 630 .. . .. 0 830 | 0 el 70 e 70 |ovoeeriiiinenn M [

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 369,600 XXX 369,530 369,600 (70) 0 0 (70) 0 369,530 70 , XXX

5989999997. Total - Common Stocks - Part 4 4,968,704 XXX 4,340,333 4,313,599 (258,319) 0 0 (258,319) 0 4,340,333 0 628,371 628,371 45,459 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 4,968,704 XXX 4,340,333 4,313,599 (258,319) 0 0 (258,319) 0 4,340,333 0 628,371 628,371 45,459 XXX XXX

5999999999. Total - Preferred and Common Stocks 4,968,704 XXX 4,340,333 4,313,599 (258,319) 0 0 (258,319) 0 4,340,333 0 628,371 628,371 45,459 XXX XXX

6009999999 - Totals 176,926,846 XXX 181,489,074 117,542,444 (258,319) (318,430) 0 (576,749) 0 180,605, 580 0 (3,677,080)| (3,677,080) 3,323,719 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

Goldman Sachs Index

Index/Annuity . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 (. 07/13/2020 |. 07/14/2023 |.... .. 193.79 .. |- eeeeee. 0001 L.

Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 07/14/2020 |. 07/18/2023
Goldman Sachs Index

194.00 T 0001 ...........

Index/Annuity . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 (. 07/24/2020 |. 07/27/2023 |.... .. 194.32].. |- eeeeee. 0001 L.

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/13/2020 |. 08/14/2023
Goldman Sachs Index

194.51 T 0001 ...........

N/A ...

Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/13/2020 |. 08/14/2023 |.... .. 194.51 .. |- eeeeee. 0001 L.

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 08/17/2020 |. 08/15/2023 |.......... 1,806 [ooeeiiiiiieeiis o 195.19 |.......... RRTCTEC ) AU R R 9,942 [ oo [ 9,042 |........... 4912 [ fo e e RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/26/2020 |. 08/25/2023 |............ XI5 FU N 194.60 |........... 2,222 [eeeeeeeiiiiien [ e 1,785 oo [ 1,785 | L1 U AU R N RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/27/2020 |. 08/25/2023 |............ LK) FO PN 194.60 |........... 4,305 [ceveeeeeiiieee [ e 3,647 | oot o 3,647 |.ueeennn LIV ) PO IR IO RN RIS 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/11/2020 |. 09/14/2023 |.......... KON:ZX ) R 194.63 |.......... 36,128 [coeeeeeiiiiie [ e 29,324 | i | 20,324 |.......... RT3 FR RIUUURRRRIR RO RO RIS 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 09/14/2020 |. 09/14/2023 |............ 23] PR 194.63 |........... 2,827 [eveeeeieiiien [ e 2,078 | e | 2,078 | (/21 AR KOOSR RTUUROR RO RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/15/2020 |. 09/15/2023 |.......... P87 R 194.75 |.......... 25,648 [c.oooeeiiiiiinn [ [ 21,969 [.oooniiees | 21,969 |.......... 10,380 |- foeiiieeeeeeins foireeeececiiees foiieees RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/24/2020 |. 09/27/2023 |.......... L3073 N I R 193.38 |.......... 39,799 |.eoeiiiiieeeeeen | e 37,412 [ oot | 37,412 |.......... VAR:: ) FORN RIUUETRRRR RO RN RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/24/2020 |. 09/27/2023 |............ 1L S R 193.38 |........... LISV RN RN RO 4,540 | .ooeeeeis [ 4,540 |........... 2,115 [ o e e RIS 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2020 |. 10/13/2023 |.......... K- [ R 195.01 |.......... 33,981 [oeeeeeeiiiiens e e 27,403 [ .o | 27,403 |.......... 12,581 | oo forreeeeeeiees foiies RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2020 |. 10/13/2023 |.............. L) OO F 195.01 [ooeeeennnns 10N PR I R [17::) IR R, 428 oo 196 [vveeeeeeevieees oo fo e RIS 0001 ...........
Goldman Sachs Index
[0 Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/15/2020 |. 10/16/2023 |.......... 1,361 [ o 194.78 |.......... 2,11 | e s 10,585 |.uvveeeeees [ 10,585 |........... 4,830 [ceveeeeeeeiieees o e e RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/15/2020 |. 10/16/2023 |............. 44 | [ 194.78 |........... 3,229 [ceveeeeiiiiien [ e 2,676 | cueieeeee | 2,676 |........... L 72 1 FO R RUUUTUR RO RN RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 10/26/2020 |. 10/27/2023 |.......... LIt O R 193.65 |.......... A3,766 [.vveeeeeenieeee [ [ LR (61 DUUUUURRRI IO 41,168 |.......... 18,568 |...evveeeeeeiiins | foiieeeeceiiees foiiees RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/27/2020 |. 10/27/2023 |............ AL PO R 193.65 LT 0001 ..ovvvnnnes
Goldman Sachs Index
[0 Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/13/2020 |. 11/14/2023 |.......... [ (02 U RN 194.75 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/13/2020 |. 11/14/2023 |.......... (74 A 194.75 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/16/2020 |. 11/15/2023 |............ 430 | [ 195.49 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/16/2020 |. 11/15/2023 |.......... P23 i I 195.49 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Index/Annuity . N/A ... . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/24/2020 |. 11/27/2023 |.... .. 196.34 .. |- e 0001 L.

Goldman Sachs

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/11/2020 |. 12/14/2023
Goldman Sachs Index

196.85 T 0001 ...........

Index/Annuity . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 . 12/11/2020 |. 12/14/2023 |.... .. 196.85 .. |- eeeeee. 0001 L.

Goldman Sachs
Call evvviiiiiiienenns Index/Annuity ......... N/A e Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 12/15/2020 |. 12/15/2023 |............. 432 | [, 196.83
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2020 |. 12/15/2023 |.......... 1727 oo foeeen 19683 [ 15,538 [ v [ 11,891 | 1159 LSTNVLC] 1N R AP RN LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2020 |. 12/27/2023 |............ A3 e [ 19621 |8 T02 [ [ e 2,988 [ e 2,985 R Y228 R R R N, LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/22/2020 |. 12/27/2023 |.... ....18,090 |. .. P N [0[0 I
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 01/13/2021 . 01/12/2024 |...oevveeee 191 [ Joeeeinenn 198082 [ 1733 i e e 1,091 L 1,090 [ LTIV R O N RN LT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2021 |. 01/12/2024 |.... o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2021 |. 01/16/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/15/2021 |. 01/16/2024 |.... o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2021 |. 01/26/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2021 |. 01/26/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2021 |. 02/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2021 |. 02/14/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/16/2021 |. 02/15/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2021 |. 02/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2021 |. 02/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/11/2021 |. 03/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/12/2021 |. 03/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2021 |. 03/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2021 |. 03/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/25/2021 |. 03/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2021 |. 03/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2021 |. 04/12/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/14/2021 |. 04/12/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2021 |. 04/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/15/2021 |. 04/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2021 |. 04/26/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/14/2021 |. 05/14/2024 |.... o= e 0001 L
Goldman Sachs
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/17/2021 |. 05/15/2024 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/17/2021 |. 05/15/2024 |.... o= e 0001 L
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... N/A Lt Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 05/26/2021 |. 05/23/2024 |.............. (1o OO FTTTTIIN 202.441.............. 636 ..o [ oo 337 | | T R 182 | feveviiniies o | [RTITTN 0001 .ooennnnnns
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1 2 4 5 6 7 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 of Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 |......ot 176 [eiiiiiiiiiiiis v 202.44{.......... AU PR (R RN 5,728 | eeeveeeees oo 5,725 | P21 N PO KPR R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 06/11/2021 . 06/14/2024 |..........2,035 [ccoiiiiiiinniinins Jovvinnnnnns 203.97 |evveennnn JICIRe (VN R R RN 8,871 [ [ 8,871 [ TV [V R KPR R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/11/2021 |. 06/14/2024 . 102,011 LG AT,924 ) ....18,906 |. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2021 . 06/17/2024 |...evvveeee B37 [eniiiiiiiiiiiiis v 20414 )..ouennnnnn [TV N SR FORRRPR RN 2,785 | e e 2,745 | 1,083 | oo e [ EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/15/2021 |. 06/17/2024 |.... 7518 e e 8,128 (... .. 3,206 |. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2021 |. 06/27/2024 |.....eeeeen 594 [ooiiiiiiiiiiiiiis v 203.72 |eeueinnnnn LT 1Y R FORRPR RN 2,702 | ceeeiiees fereeeeen 2,702 | 1,089 [ooveveeeiiivinnn oo e [ EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/24/2021 |. 06/27/2024 |.... 821 | [ 2,903 |.cevrennnns - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2021 |. 07/12/2024 |..........5,567 [cccevivvivunnnnnnns |oevennnnn.. 203.88 |.eeeeen LSC N 1V AP RN R 26,777 [.euennnnnn EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 07/14/2021 . 07/12/2024 |...evvveeene 221 [eiiiiiiiiiiiiiis v 203.88 |........... 2,084 |eeeiiieiiiii [ e 1,062 ... EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2021 (. 07/14/2023 |..eevvveeenn 996 [onniiiiiiiiiiiis Jovvininnnns 203.88 |........... AL U FPPTURI R, 398 | [ 398 | (1513 R RN R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2021 . 07/16/2024 |..........5,392 [ceeiiivivnnniinins Jovviiinnnns 203.25|.......... 49,649 |.oevvviniiiiiiin oo | 20 887 | e e 2T JHAT . I 20 R RN RPN RN EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2021 . 07/16/2024 |.....e'et 2,135 [ceiiiiiiiiiiiiis v 203.25|.......... 20,745 |oueeiieiiiiens e e 10,869 [..ooeveeens |ovvennnn 10,869 ..o 4,399 i e e [ EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS528  |. 07/15/2021 . 07/18/2023 |..evvveee 1,919 i o 203.25|.......... ST (CICT) R AP RN 1,228 [ [ 1,228 | (51573 R R AR RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 07/26/2021 . 07/27/2023 |..eevvvee 1,124 [ i 203.70 |.evuennnnns 9,023 |.evviieeiiiiin [ [ [S5120 U AN <  F, () PO RN R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 07/26/2021 |. 07/26/2024 |.....eeee 1,797 [eoiiiiiiiiiiiiiis v 203.70 |..cevennn VA%< 1 R AP RN 8,876 [.ceeeeeeen |oeeeennnn . 8,876 [eunnnnnns T/ 3N PO KPR R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 07/26/2021 . 07/26/2024 |...evvveeeee 412 [ v 203.70 |.evvennnnnn IR AL (ORI RPN AR 2,087 | eeeviieees foeeeeeen 2,087 o =72 1 ) N R R EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/12/2021 . 08/14/2024 |.....eeeeen 344 [ e 203.62 |.euuunnnnnn TR VA TN (SRR RPN RN 1,729 [ [ 1,729 [ {1 R O R N EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2021 |. 08/14/2024 |..........2,780 [cceiiivrrrrnniinins Jovvvnnnnnns 203.62 |...ouuenn 055 PR RPN N 13,982 [.evveeenns [l 13,982 e 5,532 |oeiiiiiiiiiiiinnn oo i [ EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/12/2021 |. 08/14/2023 |..........1,960 [cceeiivirnnniinins Jovvnnnnnnns 203.62 |...ouuenn LT72 1) R AP RN 2,508 | .eevrnees feeeeeennnn 2,508 | [/ PO KRR R KRR EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 08/16/2021 . 08/15/2024 |....evvevveenn TA [ v 203.40 |ouveennnnn A VA U F R, T4 (SRR KU V£ RN LECIU N R AR KRR R EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2021 |. 08/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2021 |. 08/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/25/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2021 |. 09/14/2023 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2021 |. 09/13/2024 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 09/14/2021 |. 09/13/2024 |.... - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2021 |. 09/15/2023 [RTITTN 0001 .ooennnnnns
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2021 |. 09/17/2024 |.......... [T (V1571 PO RN 202.88 |.......... FCIV N ) PR RN R 16,924 |.ovveeenns ool 16,924 e, (8515728 R K AR RN LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2021 |. 09/17/2024 |.......... FTA L R 202.88 |.......... 52,548 |.oovvniiiiiiinn oo 31,161 [ [ 31,161 |.......... Q20 R R R R EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/24/2021 |. 09/27/2023 |.... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/24/2021 |. 09/27/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 09/24/2021 |. 09/27/2024 |.... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/13/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 |.... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2021 |. 10/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/15/2021 |. 10/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/15/2021 |. 10/16/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2021 |. 10/27/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2021 |. 10/25/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2021 |. 10/25/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2021 |. 11/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2021 |. 11/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2021 |. 11/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 11/22/2021 |. 11/27/2024 |.............. LI PO RN 202.87 |ouveennns LS N R RN RN [TV U STV N PO LSNP EPRURR U RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2021 |. 11/27/2024 |.......... [T PO R 202.87 |..counnnnn LSS0 O RN R 34,317 | oo [ 34,317 [ LTV PO EUPTR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2021 |. 11/27/2023 |............ e S R 202.87 |oeuvunnnnnn VAL R FRTRRR RN 3,045 | eerieee e 3,045 )....uunnnns L 72 VN R FRR NN R R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 12/13/2021 |. 12/13/2024 |......... 14,893 [ooveeiiiiiiiinens [ 200.43 |......... 140,594 [ | o 105,442 | ... 105,442 |.......... 39,169 |.evvveeiveiinis fooreeiiinn e EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2021 |. 12/14/2023 |.......... 1,552 [ciiiiiiiieiies i 200.43 |....ouens 12,129 [ciiiiis e [ 6,982 |.ceveenee e 6,982 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/15/2021 |. 12/16/2024 |....eeveeen 373 [eueniiiiiiiiinins Joeeeennnnnn 201230 [oanne e 3,525 | [ e 2,485 ... L. 2,485 ... - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2021 |. 12/16/2024 |.......... LI LL: 2 R A 201.30 |.eeveennn 10,013 | o s TA55 | e 7,455 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/15/2021 |. 12/15/2023 |..........1,987 [eeeeiiiiininnnins Joovennnennn 201230 [eanne et 15,560 o [ o 8,068 |... ...8,088 |... - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... N/A Lt Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2021 |. 12/27/2023 |.......... 1,404 [ | 202.28].......... 11,076 | oo v 5,195 | v o 5,195 |.vuvunnnns 2,162 e foreiiiinins o | [RTITTN 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2021 |. 12/27/2024 |.......... LI U R 202.28 |..couennnn BTG U (PR R 1,140 [ e 11,140 [ L0 .Y/ R K AR RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 |.......... P PO RN 202.28 |..couennnn 23,220 |oeevvnieeeiiinnn oo s 15,206 [.evveneens oo 15,266 |........... LTC£: ) R AU R RO, EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2022 |. 01/14/2025 |.... o= e 0001 L

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/13/2022 |. 01/12/2024 |.......... 37K R 200.63 |.......... RVACT7 PR R RN 10,682 |.uvveeeeees o 10,682 |........... 4,250 [cvveeeeeeeiiien oo e e RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 01/13/2022 |. 01/14/2025 |.... |- e 0001 L.

Goldman Sachs

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/18/2022 |. 01/15/2025 |.......... P25 CC3 N I R 199.60 |.......... 26,004 [ooooeeeiiiiiien e e 28125 [ | 28,125 ... 8,527 [cuveeeeeeeniiens forneeen e e RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 01/18/2022 |. 01/16/2024 |.... |- e 0001 L.

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/18/2022 |. 01/15/2025 RIS 0001 ...........
Goldman Sachs Index

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/26/2022 |. 01/27/2025 RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/26/2022 |. 01/27/2025 |.......... 1,585 | [ 196.80 |.......... AL YH/ R RO RO 14,792 (.o e 14,792 ... L3074 U AU I N RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/26/2022 |. 01/26/2024 |.......... 1,799 | [ 196.80 |.......... KINCICTN R IO RO 12,783 [ oot [ 12,7583 | 5,198 [cuveeeeeeiiiiens forneeen e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiieeeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 02/11/2022 |. 02/14/2024 |.......... 1,325 | [ 199.94 |.......... L[V (-1 R FE N 7,000 | |, 7,001 | P28 7/(CJ) PR RUUUTSRR KRR RN RIS 0001 ...........
Goldman Sachs Index

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/11/2022 |. 02/14/2025 |............ [ U R 199.94........... 5,930 [coveeeeiiiiiiinns o e 5,24 [ oot [ 5,244 |........... LIS FRR RRPTUUUUSRRR RO RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/14/2022 |. 02/14/2025 |.......... L2 V8 FOO N 199.94 |.......... 76,071 | fovreeeeeeeiiiies fovieeees 63,357 [.coeiiiins | 63,357 |.......... XNV U R R RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2022 |. 02/18/2025 |.......... A L:T ) R 199.20 |.......... 62,945 | | | 58,766 [.eeeeeenns forneennne 58,766 |.......... 20,21 [ o e e RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2022 |. 02/15/2024 |.......... L% - R R 199.20 |.......... 33,321 |ooeiiiiiieee | s 25,200 [.eoeniiees | 25,200 |.......... (VL. RN KPR RSO RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2022 |. 02/18/2025 |............ L2 S R 199.20 |........... FC ! TR RPN RPN 6,620 | .uvieeeee | 6,620 |........... 2,389 [ e e e RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2022 |. 02/27/2025 |.......... P87V A 199.62 .......... 26,415 [coeeeeiiiieee [ [ 22,677 [ eeeeeeeis [ 22,677 |........... 8,152 [ o e e RIS 0001 ...........
Goldman Sachs Index

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/25/2022 |. 02/27/2024 |.......... 2,445 [ i 199.62 .......... LTIV AU R RN 13,763 |.evveeeeees [ 13,763 |........... 5,623 [ceveeeeeeeiiiens forreeei e e RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/25/2022 |. 02/27/2025 |.......... LT [CIV ) AR 199.62 .......... 44,908 [ooeeeeiiiiien [ [ 40,762 | .eeeeeeni [ 40,762 |.......... 14,654 [ [ e e RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/11/2022 |. 03/14/2025 |.......... [T TN R R 202.66 |.......... 84,961 [c.eeeeeiiiiiiins [ [ 64,483 [..cocniins | 64,483 |.......... 23,200 [coveeiiiiiinneen [ e e RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/11/2022 |. 03/14/2024 |.......... K[V I 202.66 |.......... 26,427 [eeveeeeeiiiieee [ e 16,343 [ .oooeeis e 16,343 |........... [HTAT) AR RUUUUSSRR KRR RN RIS 0001 ...........
Goldman Sachs Index

[0 Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/11/2022 |. 03/14/2025 |.......... 3,267 [ | 202.66 |.......... 28,731 [eeeeeeeiiiien e e 23,062 [.coourrens |oeeennns 23,082 |........... 8,330 [ceveeeeeeeiieens oo e e RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/15/2022 |. 03/17/2025 |.......... KK N R 201.54.......... P2 U FER N 22,010 ... RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/15/2022  |. 03/17/2025 RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/15/2022 |. 03/15/2024 |.... |- e 0001 L.

Goldman Sachs

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/24/2022 |. 03/27/2025 |.......... L3071/ I R 204.38 |.......... 45,539 | | s 30,455 [ .o | 30,455 |.......... T | s forreeeceiees foies RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/24/2022 |. 03/27/2024 |.... |- e f0001 L.

Goldman Sachs
Call vevieiiiiieeenns Index/Annuity ......... N/A e Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6KS28 | 03/24/2022 |. 03/27/2025 |.......... 1761 | o 204.381.......... 16,308 | | | 10,304 | cveeeeeee o 10,304 |........... 3769 [ Lo e e [RTTI 0001 ...........
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1 2 4 5 6 7 9 10 12 13 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/12/2022 |. 04/14/2025 |..........8,087 [.ccciivirrrniinins Jovvvnnnnnns 202.68 |t 73,263 [ooeiiviiieiiins [ Joeeennn. . 54,666 [ Lol |l 54,666 | LICIR: 1 V2N R AR R R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS528 | 04/12/2022 |. 04/14/2025 |..eevvveveee O oo v 202.68 |..evvneennnnB02 oo [ el B34 [ B3 10N PR R N KRR EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 04/12/2022 |. 04/12/2024 |.... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2022 |. 04/15/2025 EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 04/18/2022 |. 04/15/2024 |.... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2022 |. 04/15/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 04/26/2022 |. 04/26/2024 |.... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2022 |. 04/25/2025 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2022 |. 04/25/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/12/2022 |. 05/14/2024 |.......... 2,459 [cceiiivivnniiinins Jovvininnnns 201,34 e 18,563 [ [ e 13,079 [ 13,079 [T K R KPR RN RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |..........5,970 [ccoiiiiirrnniinins Jovvnnnnnnns 201,34 | 53,729 [ [ e A AT AT LT R AR KRR R, EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |...eevveeene 214 [eeeiiiiiiiiiiiiis v 201,34 |eeeee 1815 [ [ e 1,889 L 1,889 [ [SLCL 2 R R N RN EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/16/2022 |. 05/15/2025 |..........6,657 [ccoeiiiiernnniiiins Jovvinnnnnns 201.60 [.eeiren 56,632 |oeeeeniieiiiiin oo e 48,727 | | 48727 | LI  R FRUU KR R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/16/2022 |. 05/15/2025 |......eee 1,553 [eoiivininiiiiiis v 201.60 [oeeeennn 13,991 | [ e 11,365 | | 11,365 [ LV O RN R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/16/2022 |. 05/15/2024 |..........6,895 [ccceiiiiirneiiiins Jvvinnnnnns 201.60 [ 52,125 |oeeeinieeciii o e 35,853 | |l 35,853 | LGN R AR KRR EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/23/2024 |..........2,900 [ccoiiiiiinnnnninins Jovvnnnnnnns 201,93 |eeeeee 15,900 [ocvviienieees feeeeieiiieines oo 10,709 e |l 10,709 | L3 1N R K AR RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 |......... 13,970 [cceiiivirnnniiiins Jovvnninnnns 201,93 |eevene 119,610 [oocceiiieeeecins [ e 100,585 [ et ]l 100,585 | 35,624 |.evveeiiiiiiii foereiiin e EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 |...eevuee 764 [ooiiviiniiiiiiis | 201,93 |eeeeee A3 194 [ [ [ 34,301 [ ]l 34,301 L2 - R AR KRR R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2022 |. 06/13/2025 |......... 13,637 [cceeiiiiirnniiiins Jovviiannnns 202.25 ...ttt 120,525 |oueeniciiiiiees o e 96,820 | |l 96,820 34,001 |.evveeiieeiiin foorreiiceen e EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2022 |. 06/14/2024 |.......... 1,419 [ooooiiiiiniiiiiiins Jvvininnnns 202.25 [0 i 10,590 [oeeniiiiiinens feeveneineeeiennn [t 7,287 | [ 7237 e /R <7 FORR KPR PR RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 06/13/2022 . 06/13/2025 |...evvveveeenn P9 feniiiiiiiiiiiins v 202.25 [.oiiiiieee B89 [ i [ 862 | 562 | LI R AR R R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2022 . 06/16/2025 |..evvvveeeen 778 [eniiiiiiiiiiiiis e 201.92 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/15/2022 . 06/17/2024 |.....e'et 4,388 [oeniiiiniiiiiiis v 201.92 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2022 |. 06/16/2025 |..........5,388 [cceiriirrrnniiiins Jovvnnnnnnns 201.92 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 06/24/2022 . 06/27/2025 |...evvvueeen ST [eniiiiiiiiiiiins Jovviiinnnns 201.37 LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2022 |. 06/27/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2022 |. 06/27/2025 |.........23,132 [ceeiiiiirnnniinins Jovvinannnns 201.37 |oveeen 194,239 [ [ e 173,949 [ 173,049 SOV R FORU R R, EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2022 |. 07/14/2023 |.... - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2022 |. 07/14/2025 |........ 10,815 [....covvvvnniiiins Jovvnnnnnnns 199.16 |..........90,037 |.oovvvennnnninnnn fooennniiiniiinnns o 94743 [ [l 94,743 32,554 [ e [ e [RTITTN 0001 .ooennnnnns
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1 2 5 6 7 8 10 12 13 14 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Income Value (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 07/14/2022 |. 07/14/2025 |......... LSR5 PO RN 199.16 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/12/2024 199.16 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 |.... .. 199.49 |.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/15/2022 |. 07/16/2024 |......... 12,783 [ feeeeees 199.49 EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 |........ 10,076 .. 199.49 |.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/15/2022 |. 07/18/2023 |......... 11,985 [ceveniiiiiiieens [ 199.49 |t 84,634 [ i e 35,747 | eeveevees e 35,747 o LT 1 R AU KRR R, LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 |.... .. 199.98 |.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/26/2024 199.98 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 |........ AT i [ 199.98 [....etrnnn93,605 |oeevveenieiiiiiis [ 93,726 | .eevvvee feeeeeennn 93,726 | 32,285 |eveeeieiiinni foereeiicnn e LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/27/2023 |.......... PR (VN R F 199.98 [cvneeeenn 15,230 |oviviiiieiiiinn oo e T T84 e | 7,784 | PR (51 R AR R R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2024 |.......... 3,636 |ouvvnniiiiininns fooriiiiinnn 198.86 [......vrtn 26,823 |oueeniiiiiiinns [ e 26,650 [...ooeeeeen |oenn.. 26,680 |.. U1 R AR R R, LT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2023 |.......... FCR: 07/ R FR 198.86 [.....vvrnn 20,515 |ouneiiiiiies o [ 14,884 [ .o | 14,884 [ [CIRSTVES N PR KPR R RN LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2025 |.......... 7281 | foeeiiiinnns 198.86 [......... 83,648 |..eenniiiiiienes [ e 64,954 | . .iieee fonnn.... 64,954 )Ll 21,98 | foeei e LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2024 |.......... AL PO R 198.83 [cuvveen 54,945 | [ 54,895 | .. [ 54,895 . P2 I 1V R R R R LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 |.......... 1,604 [ e 198.83 [cevnee e 13,216 oo [ s 13,504 [.evveeeens ol 13,504 | L3R5 PO K AR RN LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2023 |........ 10,185 [ fevieeees 198.83 [cuvuee el B4,675 | o s 40,127 [eeeeeeeeis o 40,127 | L4511 R AU KRR R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 |........ L2 V(-] R 198.83 [....tnn 100,956 |ooevveeneeiciiinn [ s 109,343 | .oovvennnnn [ennn. 109,343 | 36,894 |..evveniiiiiini foereiiicn e LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 |.......... LIRSV O T, 198.38 [covneen 13,697 | [ s 14,516 |.coeeeeenns | 14,516 [ L3R CIV N R FOU R R R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2024 |.......... P11 PO RN 198.38 [covveen 18,084 | [ 18,783 [.oeeeeeeins |oveennnn 18,783 [ LY PO KPR R RN LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/25/2023 |.......... 2,596 |ouvveniiiiiiines [ 198.38 [c.vneen 13,854 | [ s TAT4 | | 1474 LS (CICT) R AR RN R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 |.......... K 2 U N 198.38 [covneee 83,967 | [ s 49,412 | oo [ 49,412 ) (CR<7:J FOR EOPRR AR KRR LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 |.......... EL ST I PO RN 197.29 [cnee e 76,381 o o s 87,623 [.eeeeeeenen | 87,623 o 28,880 [..oovvieniniiins Jeennnieeiiii [ e LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/13/2024 |.......... FCTR: 74 R T, 197.29 [ceee e 27,999 | o 31,990 | .oeevinees oo 31,990 | 051N O EPR (R RN LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 |.......... N -7 R FP, 197.29 [cnee 57,854 | o 70,436 [..eeeeeens |oeeeennnn 70,436 | 23,215 |eeeeneeeeiinn foereenicn e LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/14/2023 |.......... (SR8 PO RN 197.29 [ceee 83,795 | o s 34,962 |.ceevvnn feennn 34,962 ). 16,107 |ovveeeeeciinis foereeiicins e e LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/15/2022 |. 09/15/2023 |......... 12,454 19712 .. - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 09/15/2022 |. 09/16/2025 |............ LIS ) PO RN 197.12 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2022 |. 09/17/2024 |.... 19712 .. - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2022 |. 09/16/2025 19712 ] 76,084 | o i 94,118 [ [l 94,118 L 30,992 |.oeveiiiiiiiins Lo e | [RRTOPTITN 0001 .ooennnnnns
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1 2 5 6 7 8 9 10 11 12 13 14 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 |.......... <1 U F, 195.08 [o.vneennn 59,909 |ovveiniiiiiiien oo e 84,242 [ | B 242 [ 27,038 | [ [ e [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/27/2023 |.......... LTI PO RN 195.08 [ovvnneennn 27,421 | o 38,589 [ 038,589 [ 18,005 | [ [ e [ 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2022 |. 09/26/2025 |.... .. 195.08 |.. . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/27/2024 195.08 |.......... 21,611 [ e o 29,318 | oo [ 20,318 o (U728 R R R R TP 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/11/2024 |.... .. 195.51 [.. . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/13/2022 |. 10/13/2023 196,51 [cenenn 85,082 | oo | 48,366 [ | 48,366 [ 22,162 | [ [ | [ 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/13/2022 |. 10/14/2025 .. 195.51 [.. . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 196,51 [cuvee e 77478 | o 102,288 [ e | 102,288 [ 033,008 e [ [ e [ 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/25/2024 195.86 [..evnnnnnn. 8,592 |.evveiiiiiiiin [ 11,507 [.oeeeeeeins e 11,507 [ L0618 R K A R (RN 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2022 |. 10/27/2025 195.86 |.......... LS [C1° N P RN R 74,000 [.eeueeeeens oeeeennn.. 74,000 | 28,844 | [ e | [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2022 |. 10/27/2023 195.86 |.......... 20,372 | v fee 27,847 | e e 27,847 e 12,349 [ e [ e | 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/26/2022 |. 10/27/2025 |............. k58 FORRRRR RN 195.86 [..evunnnnn. (-7 IR FRTR RN 3,805 |.cevuunees e 3,805 | 1,226 [oiiiiiiiiinens e foeriiiii e | = 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... [T/ PO RN 196.97 [ouvennnnns VAT P RPRTRI R 99,820 |...cvvnnnn foennnnnn 99,820 ). 32,005 |.evvvnnieiinnnnns foorerniicn e e [ 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2023 |.......... L3221 PO RN 196.97 [ouvennnnns 22,298 |.eevvieeeininnn oo s 30,058 [...coeeeeen | 30,088 | TS (N PR AR KRR R TN 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... 6,868 [....ccvvvvniiiiinn Jorvininnns 196.97 [ouvennnnns 57,609 |oueenieiiiiinnns foevviiieiiiinn feees 73,904 |.coevinee oo 73,904 ). 23,696 |eevvnniiiiinnnns [ e | [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2024 |.......... 371 PO RN 196.97 [ouvennnnns FCIV RN FORR RN AR 40,954 | ..o fonnnnn.. 40,954 ). LRSI TN PO FRRRUPRRN R R O, 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.......... FAL.TE ) PO R 195.46 |.......... (L O RN N 82,221 | e e 82,221 26,535 |evvveiiiiininns [ e e [ 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/15/2023 |......... 12,796 [oooeviiieieciinnn foeeeees 196.16 |.......... 66,231 |oueniiiiiiines e fees 88,930 [.eeueeenenn [oreeennn.. 88,930 oo it TN T Y R R R AR T 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2024 |.......... L3153 1 PO RN 195.46 |.......... LI C1V N P RPN R A3175 | e e 43,175 T 0 R ) R R PPN 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/16/2023 |........ (U K0 R R 195.46 |.......... 52,593 |.eeviiiiiiiiiinn o s 73,341 | e e 78,341 33,530 |.evvnnniriinnnnn foorereiin e e [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/17/2025 |.......... ST A T PO RN 196.16 |.......... 46,226 |.eneeeeiiniees | feee 63,038 [..ccoeeeeen | 63,038 | 20,224 |eeeeeeiiinn foeree e | [ 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.............. L1531 PO RN 195,46 [ovnnneiieennnn 385 | e 507 [eeeeeeeees [ 507 [ G2 R R R R B PPN 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/15/2024 |.......... L3 7. FO RN 196,16 [....eeennn 29,993 |oeennniiiiinees Joeveeninieeeienn oo n 39,867 | e [ 39,867 e 14,802 [ e [ [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/26/2025 |............ LS/ S R 19617 [ 4543 | | oo 8,146 | [ 6,146 | 1984 [ e [ [ | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/27/2024 19617 [oeeeeennen 12,453 | | oo 16,343 | [ 16,383 5948 [ i fo [ | 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/27/2023 |.... .. 196.17 |.. . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 |.......... 3,099 |uveeiiiiiiiiens foeriiiinnns 19617 [.oeeeennn 25,962 |oeeneieciiiiees fovveeninieviinnn oo 33,070 | o [0 83,070 o 10,569 [ v foeeeeiiiin e | = 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... .. 195.82 (.. . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/13/2022 |. 12/14/2023 |.......... T 267 [ooeiiiiiiiiiiniiins e 196.82.......... 87,852 |.oovveeineiiinnn oo o 53,848 [ |l 58,848 [ 28004 e L e | [ 0001 .ooennnnnns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.......... L3 157 FORR RN 196.82 [cuvennnnns 33,008 |...eneeeiiinines foeveeniieeniienn feeens 45,130 | .eveveee e 45,130 o L 7 PO EORPTR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/13/2024 |.......... [TCIC 0N R F 196.82 [cuvennnnns LYK 2 U (PR R, 63,821 [.eveeeeees o 63,821 |.......... 22,879 |oevveeieiiini foereeii e EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/16/2024 |.... .. 194,98 |.. o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 194.98 EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2023 .. 194,98 |.. o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 194.98 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/27/2022 |. 12/23/2025 |.... .. 193.97 |.. o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/27/2023 193.97 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/27/2024 193.97 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 193.97 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2026 196.00 EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2025 196.00 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/12/2024 196.00 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/17/2023 |. 01/15/2026 196.18 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/17/2023 |. 01/15/2026 196.18 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/17/2023 |. 01/16/2024 196.18 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/17/2023 |. 01/15/2025 196.18 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 196.36 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2023 |. 01/27/2026 196.36 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2025 196.36 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/26/2024 196.36 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2023 |. 02/13/2026 196.35 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2023 |. 02/14/2025 196.35 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2023 |. 02/13/2026 196.35 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2023 |. 02/14/2024 196.35 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2023 |. 02/15/2024 |.... .. 196.33 |.. o= e 0001 L
Goldman Sachs
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2023 |. 02/17/2026 |.......... 1,956 [oniiiiiiiiiieies i 196.33 LT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2023 |. 02/18/2025 |.... .. 196.33 |.. o= e 0001 L
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... N/A Lt Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 5,389 )i fooriiinnnn 196.33 |uveeiiiiiiiiiens foeeieinnn 42,320 |.oeeeniiiiiii [ 58,523 | ceiiiii | 58,523 |.......... 16,203 [ oevveveiniiiins e [ o [RTITTN 0001 .ooennnnnns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

6903

1 2 5 6 7 8 9 10 11 12 14 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |.......... [T [°(V 1) PO RN ST N R PR 2 F RPN 35,344 .o | 35,344 [ LT[0 R FORRURRRR R R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2024 |.......... [T [°(V 1) PO RN ST N R 16,625 [..ooveeeiieiiiins [ 25,168 [...coeeeeen |ooeeennn. 25,168 | LIRS N O KPR R RN LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |.... .. 195.93 |.. .. 1,625 (. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2025 |.......... 1,552 [ciiiiiiiiiiies e ST N R 10,914 | o 16,314 | [ 15,314 | L[V R KR AR RN LT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/13/2023 |. 03/13/2026 |.... .. 19519 (.. ....18,401|. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 03/14/2025 |.......... L TC) (VN R F JECIST N O RN 39,968 |..evveiiiiini [ 63,168 |........... |..........63,168 |.......... 23,200 |.evvnnnerirnnnnns foorrriiicinns e e LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2023 |. 03/14/2024 |.... .. 19519 (.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 193.74 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 193.74 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/15/2024 LT PO RN 35,108 [ s 64,303 |...coeunnn fornnnn.. 64,303 .. 29,195 |evenieiciiii foereiern e LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/17/2025 LT PO RN AT P RPN 37,245 | eeveeiee e 37,245 ). LECTCICICT) R AU R R, LT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 BECIS TR VN FO RN [CIETIe T F RN Q727 | e e 92,727 e A X R RO R R, LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2024 BECIS TR VN FO RN CCTE: ) IO F 54,536 | ..covvnnees feoeeennn. 54,536 | (V£ VN R FOR R R R LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2023 |. 03/27/2025 BECIS TR VN FO RN 10,856 [.oovveveeeiiiiins foeeeees 15,498 [..oveeeeens ool 15,498 | L 3Y: 8 R K A RN LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/14/2025 197.84 [oeeiiiiiiieiees e eI (61578 AR RN 12,857 [eeveeeenes oo 12,857 o 2,593 |ooiiiiiiiiinnn e e [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/12/2024 JLCZR-: ) PO RN 26,839 |..evneiiiiiiii [ 35,650 | ..eevvunnnn fornnnnnnn 35,650 e F- 7R (VN R AP RR R R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2026 JLCZR-: ) PO RN CRIX 2N FO RPN 37,745 | eoveeiee [ 37,745 (TR0 R FORUPR R R, LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2025 197.67 [ o SV I R RN 69,226 |...covvnnn fonnnn 69,226 ... LT V£ R AU KRR R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2026 197.67 [ e TR PR RPN 48,462 |...ovvvnnnn fonnnn... 48,462 ... 72 N R AR KR R, LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2024 197.67 [ o 44,369 |..ovvnniiiiiiin [ 59,996 |...ovvnnes fooeeennnnn 59,996 | BT R AR R R, LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2026 197.67 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/27/2026 197.87 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/25/2025 197.87 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/26/2024 197.87 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2024 199.14 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/11/2023 |. 05/14/2025 |.... .. 199.14 (.. - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026 199.14 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/15/2023 |. 05/15/2026 |.... .. 199.41 (.. - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2024 |.......... 6,925 | fooniiinnnn 199.41 [RRTOPTITN 0001 .ooennnnnns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

01903

1 2 4 5 6 7 9 10 11 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of ltem(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/15/2023 |. 05/15/2025 |..........5,662 [...ceccuverrneriis fonnnnenens 19941 [ooeeeeiiens o 41,200 o e 47,215 | oo | 47,275 | (1[0 RS RPN KPP RIUUERRRRRRTI L 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 05/15/2023 |. 05/15/2026 |..........4,498 |..cooccuiiiierniis fonninennns 19941 [ o 3B TT7 [ [ 43,228 | oo | 43,228 | 6,451 [ceveeeeeeiiiens o e e 0001 ...........
Goldman Sachs Index
Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 05/24/2023 |. 05/27/2026 |.... . (0001 ...
Goldman Sachs
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 05/24/2023 |. 05/23/2024 |......0ee. 2,112 |eeeiiiiiiiniiiis fonine e 19837 [ [ T8 | e 118 | L I 5 L o o e e 0001 ...........
Goldman Sachs Index
Call Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 05/24/2023 |. 05/27/2025 |.... . (0001 ...
Goldman Sachs
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28  [. 06/13/2023 |. 06/12/2026 |..........2,829 |.ocovuvrrnnnniinn o 202,21 [ [ 23,052 | oo 23,846 | L 28,846 [ 795 [ e e e = 0001 ...........
Goldman Sachs Index
Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/13/2023 |. 06/13/2025 |.... . (0001 ...
Goldman Sachs
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28  [. 06/13/2023 |. 06/14/2024 |..........3,927 |oeeeiiviiinnnniinn foonnennnn 202,21 [ e 20,120 | 20,104 | 20,104 [ (1,016 [ e e = 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 06/14/2023 |. 06/12/2026 |..........6,770 [oecoicurreiineniins fonninenns 202.21 [coeeeiiiiiieeee [ 58,593 | | 57,073 [ .eeeeeeiis [ 57,073 [, (1,520). e [ e e 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 06/15/2023 |. 06/17/2024 |..........6,165 [oocooeerreeiniiiis o 202.90 [eveeeiiieineen [ 33,144 | s 31,99 [ .o | 31,998 | (1,148)]. s oo oo foveeeics [ il 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 06/15/2023 |. 06/15/2026 |..........2,434 |.ooooiiriiininiis foninnenns 202.90 [eeeeeeiiiiineee [ 19,828 | | 20,644 | oo | 20,644 | L) S AU RN RN b 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 06/15/2023 |. 06/16/2025 |.......... 1,964 [oocooerriinniiiis fonnnneens 202.90 [eeeeeiiiiineee [ 4,332 | s 14,085 | uveeeeees v 14,085 o, (PZ0) FR RUISRRONR ROUEUORR RSOTUUURRRRRPTI LN 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/15/2023 |. 06/15/2026 |.......eeeee 848 [ooeveevneiiniiiis o 202.90 [eeeeeiiiriiineee [ 5,807 | | 5,497 [ .oeeeeiis o 5,497 [ (L (0)) ORI RO RN R N 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 06/26/2023 |. 06/26/2026 |.......eeeeeniB0 [oeeeiiiiiiiniiiis o 200.72 [ceeeeiiiiiiieeen [ 882 | | B3 | BB (- RUURSRRPRRR IR [ U 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/26/2023 |. 06/27/2025 |.........c 1,510 [oeeeiiniiiiiiiiis o 200.72 [ceeeeiiiiieneee [ 10,908 | | 11,805 |.vveeeeeees o 11,805 [, L1 O IR R KRN b 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/26/2023 |. 06/26/2026 |.......... 1,923 |oocoviriiiininiis foinnienns 200.72 [ceeeiiiiiiineen [ 16,482 | | 17,481 | o 17,481 fe1<e18 R RPN R RPURRTRORP I 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 06/27/2023 |. 06/27/2024 |0t 2,924 |ooeiiiiiiieiiiis o 200.72 [eeeeiiiiiineee [ 15,614 | 17,284 | e | 17,284 | LN U FOUUURRROPUUUUN IR KRR LN 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call [ Index/Annuity ......... Equity/Index [JP Morgan . 07/14/2020 (. 07/14/2023 |....oeveeenn 284 [ s 213.34 ..o 05t ORI FOPPRPR RN .Y USSR [N .7 i F, L0 O O R TPPP 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/16/2020 |.07/17/2023 |.......... 1,483 [coeeeeeiiiiniiines | 213.40 ... 18,228 | o e 3,007 |eveeeeeee foenennnn. 3,007 [ (8,408)]....vvvveeeeinns foenrvneeeeeiiins forreeeeeeeninens fovriee [ 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/14/2020 |. 08/14/2023 |......vveveeec 9 |ovvniiiiiiiiiiinn foreenneens 213.79 |t TAT2 [eeeeieiicies e feren 282 [ e 282 [ (337)]evneennvennnnen foreenineeiineenins e foe 0001 .evunenns
JP Morgan Index Call Index/Annuity ......... Equity/Index |JP Morgan . 08/17/2020 |. 08/15/2023 |.......... 1,355 [oeeninnniniiniinins et 213.96 |...un.n. 16,994 [oeeneniiiinees fereeeeeeeeieeen e 4120 | e e 4,120 | (4,866)[.cvvvernnvennee fooreenneenineenns foernnreiieeiinees o | = e 0001 .....onee
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/27/2020 |. 08/25/2023 |....euvvevneeeeQ Jovvniininiininienn foreeninenns 213.86 |ovuuiennniennn 7 [ i foe 3 [ 3 [ (32)]evvevennevenineen foreenineenineiins e fe [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/15/2020 |. 09/15/2023 |......evevue 210 Joernniennniiniienn foreennenns AL 2,651 [oeeenneeneen fereeneenieen o 739 e [ W T39 [ (B8] vevneennvenns foerneenneennees o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2020 |. 10/13/2023 |...ceuvveveeen37 Jovnniiniiiiiinienn foreeninenns 215.12 | A73 |eeeeeiieeeineen o e 138 e [ 138 (107 veeeeeenneennn Joerneenneennees o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 10/15/2020 |. 10/16/2023 |.ovevuuvennee 93 [oennviniiiniienn foreennenn 215018 [ 1182 [ [ e 349 [ e 349 [ (266 e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 10/27/2020 |. 10/27/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....ccceeve coveniiieniiiiiiiiiennns . 11/13/2020 |. 11/14/2023 |[.....ooveea 156 |oevenvinnniinnnnenn foveennnenn 218096 |t n 2,080 focnneiineiines Joeveninieninienns foovneenne e 75 i o 75 [ (B99)] e e o e [= e 0001 .ovuvennns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

117903

1 2 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)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan . 11/16/2020 |. 11/15/2023 |............ 364 | [ 219.64 |........... L 2[R RPN RN (K[ [T R, 936 | (/070 P RO R RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |- 12/14/2020 |. 12/14/2023 |.... . 1,746 |- eeeeel 0001 L
JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan . 12/15/2020 |. 12/15/2023 |............ LS/ O 228.49 | P (1% FURR RN RN 171 [T R 302 oo (7)) R RSN RRRR RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .ceeiiiiiiiiinienniiis . 12/24/2020 |. 12/27/2023 |.............. [ O 22318 |ceeeiiiaens (471 FUUUR R RN 154 [ oo |, 154 [ooeeeennns [RL)) R AU R RN RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan ........... ... | 0171472021 |. 01/12/2024 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 01/15/2021 |. 01/16/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 01/27/2021 |. 01/26/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 02/12/2021 |. 02/14/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 02/16/2021 |. 02/15/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 02/26/2021 |. 02/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 03/12/2021 |. 03/14/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 03/15/2021 |. 03/15/2024 |.... |- eeeeee.. 0001 L.
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 03/26/2021 |. 03/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 04/14/2021 |. 04/12/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 04/15/2021 |. 04/15/2024 |.... |- eeeeee.. 0001 L.
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 04/27/2021 |. 04/26/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 05/14/2021 |. 05/14/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index | JP Morgan . 05/17/2021 |. 05/15/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 05/27/2021 |. 05/24/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 06/14/2021 |. 06/14/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 06/15/2021 |. 06/17/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 06/25/2021 |. 06/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index | JP Morgan . 07/14/2021 |. 07/12/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 07/15/2021 |. 07/15/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.07/15/2021 |. 07/17/2023 |.... |- eeeeee. 0001 L
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 07/27/2021 ). 07/26/2024 LTI 0001 .oouvennns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢l903

1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/27/2021 |.07/27/2023 |............ TI5 |eeveieiiieeenns v 233.62 [.ccuunnnnn 8,797 |oeeeeveeenneens fevnevenieeenineen o e f s e (581)]eveenvennnrennn foerneenineenneen o e [ = s 0001 .eveveenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.08/13/2021 |. 08/14/2023 |.... ....8,165 . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/13/2021 |. 08/14/2024 |............ (SO ORI AP 284,73 [.eevnnn 8,531 [eeinieiineens fereeennveineen o T e [ T e (BT e e fe 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 08/16/2021 |. 08/15/2023 |............ T66 |eneeeenevenneeenns foevieennns 235.01 |ouunennnns 8,766 [oevvneenineennes feoneenneveninvenn foerneenineeiineen [ e fee d(559)] e e e e [ 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... |.08/16/2021 |.08/15/2024 |............. L5728 TR AR 235.01 |ouunennnns 7,563 [oueeneevneens feerneeenieeenineen o968 | oo o968 [ (B0 e e fee 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/27/2021 |. 08/27/2024 |............ A e 234.32 | 5,878 | [ foiieeeee L2 () (USRI 816 [c.eeeennnn. [C:2) FORN RSSO ROUEUROPR ROTUURRRRRPTI LN 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/27/2021 |. 08/25/2023 |.............. (<10 PO A 23432 [ eeiiiiinn B80 |ueeveeenireenn fernevenieienieees foreeieiien T [ L PR, (50)]vvnevennrennnnen foreenneenineenns e foei [ 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/14/2021 |. 09/14/2023 |............ [0/ R 233.04 |...ounennn L7V U F R RN (-3 FSUUUUTTRR S [ (R ISR IO RN RN LN 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/14/2021 |. 09/13/2024 |............ FE 1 (T 233.04 |.......... (VRIS AR R 1,697 [ oo [ 1,697 |ooeeenns (L)) PR RPUUUSSRRORR ROUUEUROPR ROTUURRRRRPTI LN 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/15/2021 |. 09/16/2024 |............ SIS AU PN 234.06 |........... T R A R L2 Y (USRI I 811 [ [CZ15)) FRN RPUUURSRROR ROUUUROPR ROTUUURRRRRPTI LN 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/15/2021 |. 09/15/2023 |............ [ O R 234.06 |.......... JLVR</:IV N R KU KON L2: ) RO I [ R [(72)) FSR RRPUUSSRROR ROUUEURORR RUOTUURRRRRPTI LN 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 09/27/2021 |. 09/27/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/27/2021 |. 09/27/2024 |............ [C173) AT P X I ) [N CICT. RN R RO 1,848 oo [ 1,848 | (7773 S IO RN RSOTERRN LN 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2021 |. 10/11/2024 |.......... 1,900 [ o 231.80 [..cnneee 15,369 | eevveeeeeeiiens foreeeeiiiiie [ 3,005 [ .eeeeeeeis o 3,005 |.......ee (1,397)eeeeeeeieeees o e e 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 1071472021 |. 10/13/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/15/2021 |. 10/15/2024 |......vevs 411 |oonniiniiiiiiiinn o 231230 [ 5,881 [ e Joenee 1158 [ e 1198 [ (526 e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/15/2021 |. 10/16/2023 |...eeuuvennnidBd |onnniiiniiiiiiinn o 231230 [t 5,061 [ e foevneenn e 109 e el 109 [ [(1)) AR FOPRRRUUR RN RN [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 10/27/2021 |. 10/27/2023 |...eeuvenns 264 |oenniiiniininienn foreenen e 231220 [ 2,946 [ e feereeii e 82 [ e 82 [ [R<ICH D) R FORRR R RN RN [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2021 |. 10/25/2024 |......ceeuee 731 |ovvnvinniinnnenn foreenenenn 231220 [ovn e 10,072 [ e Jeevneennn 2,118 e e 2,113 [ (£S5 R R R R [ SRTTRIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/12/2021 |. 1171472023 |..oeveveec e 7T e foreenn e 232068 o868 [ e Jeevieiieenn 5 [ e 5 [ [CS70 A RN (R RN R 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/12/2021 |. 11/14/2024 |......ovevn 984 |oennniiiniiniiinn [orein e 232068 [ 13,803 [ e Joenneennnn 2,657 [ | 2,657 [ [RFVARD) R R RN R b 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/15/2021 |. 11/15/2023 |..oevvvenns 430 |oevnvinnivinnnienn foreenn e 232067 |t 4,820 [ [ v 142 [ e 142 (5773 R R R R (SR TTTN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 11/15/2021 |. 11/15/2024 |....eevenn 129 |oenniiiiiiiiienn foreene e 232067 [ 1,782 [ e fevnee 35T e el 301 [ [RESI®)) PP R RN R (SRR 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/26/2021 |. 11/27/2023 |..oevnveee 135 oo o 229086 [evneeen 1494 [ [ Joerneeen B4 [ e B [ (20015 R R RN R [ SRTTRN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... .| 1172672021 |. 11/27/2024 |.... ... (1,579)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 12/14/2021 . 12/13/2024 |......cecce 976 |oevenvennnnennnnenn foreennen 23145 | 13,289 [ e e 2,998 [ . 2,998 [ (1,230)]+ e vevevennnennn foovnneenneeninees forrenniininiinns Jovnneeineeiineens [~ vvveenns 0001 .oouvennns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 4 5 6 7 9 10 11 12 13 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/15/2021 |. 12/16/2024 |......cceve 194 |eenniinniiiiiinn o 232.42|.cccunnnn 2,642 |eeiiineiineen o o560 [ [ 560 |oevueennnes (238)]evnvennerennnnen foreenneinineeins Joeeveiiveien fee ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... .| 1271572021 |. 12/15/2023 |.... .... 6,902 - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/27/2021 |. 12/27/2023 |...ceuveenen349 |ovnnniiiiiiiiiinn fereeneens 234.69 ...cuunennn 3,879 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 12/27/2021 |. 12/27/2024 |......eeeeei 298 |oennniiiniiiiienn foreeneens 234.69 ...cuunennn 4,037 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan oo [ 0171472022 [. 01/12/2024 |oevenvevneee 39T | e 235.42|..ccunnnn 4,315 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/14/2022 |. 01/14/2025 |.......ee0i 522 |oeennvenniininiinn foreeninenns 235.42..ccunnnn 7,109 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/18/2022 |. 01/15/2025 |....euvvennn 428 |ovvnniiniiiiiiinn foreenneens 233.62 [.ccuunnnnn 5,750 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/18/2022 |.01/16/2024 |............ 985 [ceeeeeeiiinnininns | 233.62 |.uvvennns 10,787 |oeeeiiieeeceis [ ool 591 o 591 | (1,280 oo e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2022 |. 01/26/2024 |......cccvuu 482 |oevnnvenniinnniinn foreennnenns 230.27 |euuniennnns 5,195 |ovvniiiieiineen o e BT [ [ 487 |veeeennnnn (T18)]+ e eevneenneennn foerreenneennees o e ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2022 |. 01/27/2025 |..cevvvenen T e foreeneens 230.27 | 978 |eeveeeveeeieeen o e 269 | e 269 |eviieiiieens (95)]vvnvevneennnnen foreenneiiieins Jeeveieciee fere ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 02/14/2022 |. 02/14/2025 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/16/2022 |. 02/15/2024 |.......... 1,617 [oeeeeeiiiiiiiines | 228.78 |.......... 17,004 e o fo 2,216 [ [ 2,216 ... (2,807 [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/15/2022 |. 02/18/2025 |......eveuua 634 |ovvnniinniiiiiiinn foreeneens 228.78 |ouuurennnnn 8,207 [eeveevneenineenns Joevnevenievenieeen o 2,886 | e [ 2,586 [.ooeennnnn (830)]+ e vevnvenneennn foenneenneenneen oo e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 02/25/2022 |. 02/27/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2024 |..........eo 670 |oevunvernnvinnnnenn foreennnenns 228.32 [.eevunnnn 6,931 [oereenneiineen fevneeenineenieeen o 1,099 | [ 1,099 [oeeeniennns (992)]vvvevennvennnnen foreenieiiineens feeve fe ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2025 |.....uvvenue 276 |ovvnnvenniinnneenn foreeninenns 228.32 [.cevunnnn 3,515 | o e 1B [ 1,148 [ (359)]vvnvennnvennnnen foreenneiiineins o fee ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 03/15/2022 |. 03/17/2025 |......vveveeidBO |ovviniinniiniiiinn foreenneens 228.85 |ouuuennnns 5,859 |oevuiinieiineen o e 1918 [ 1,918 [coeeennns (BOT)]+eeevneennrennn feenneenneenneen oo e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2022 |. 03/15/2024 |......ceeuus 437 |ovvnnvenniiinnnienn foreenenenn 228085 [euniie e 4,530 [ Jeeeeeieeiieeen Joevineenen 895 [ e 895 [ (S22 R R R RN ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/25/2022 |. 03/27/2025 |...eeuvvennn 376 |oevnnvinniennnnenn foreennenn 231065 [ 4,794 [ e e 1,388 [ e 1,348 [IC1C)) R R R R ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/25/2022 |. 03/27/2024 |..........2,210 |eeuuvernnvennnienn foreenneenn 231065 [ 22,989 [ feeeenceiieein Jernenenn 2,763 [ | 2,763 [ [T} R EUUPTTR [ RN ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2022 |. 04/12/2024 |......ceeue ST |oevnnvvnniennnnenn foreeninenn 233.28 [ovnien 6,048 [ Jeeeiieeiieenn Joevneenn 66 [ 00666 [ (WAL} S RN RN R ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 04/14/2022 |. 04/14/2025 |......oveveei 86 |oevnnvenniinnienn foreenenenn 23328 [vneee 1,094 [ e foevneein i 296 [ i 206 [ [105)) S RN KRR R ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/18/2022 |. 04/15/2025 |...ceuvenns T94 |ovnnniinniinnnienn foreenenenn 232090 [ovn et 10,138 [ e v 2,804 [ | 2,804 [ (SIS D) R AU R R ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 04/18/2022 |. 04/15/2024 |.... ....(1,208)]. - . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 04/27/2022 |. 04/25/2025 |.......... 1,267 |.euvvennnvennnninn foreennen 230048 |ovnt et 16,002 [ Jeeviieieinvenn Jovveeenn 5,182 [ . 5,182 e (1,609 cevevevniennnne Jooneenneinnnenns foernniiiniinnnes foreeiiiiinnennns LTI 0001 .oouvennns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 4 5 6 7 8 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/13/2022 |. 05/14/2025 |............ L5353 1 PR RN 228.88 |........... [TRC[0;S N R AR RN 2,505 | ceeviieees e 2,505 |.ccvuunnnnns [W271)) S R R R EIRTTT 0001 .evvnennens
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 05/13/2022 |. 05/14/2024 |.... e 8,362 [ e [ereein 1,272... 1,272 - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 05/16/2022 |. 05/15/2024 |............ 7V U R 229.29|....ccunenn A 7(CJ) R FPTTURR RN 1425 [ o 1,425 e [(SiS) R RN R RN EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieiinns . 05/16/2022 |. 05/15/2025 |.......... P [51° ) PO RN 229.29{.......... P P PO KPR RN 9,628 |.cevvnnee feeiiiins 9,628 |.......... (2415 R EOPTR [ RN EIRTTT 0001 .eveneneees
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan ... |- 05/27/2022 |. 05/27/2025 |............ LSS PR RN 282,36 |..ceiennnnn VAR /LT SRR FPPPR RN 2,212 | e feeiiine 2,212 et ((CIS1c)) R RN R AR EIRTTT 0001 .eveneneees
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 05/27/2022 |. 05/24/2024 |............ 21 [ s 282,36 |..ceiennnnn 2,185 [eoiiiiiineees e fo FCT U 354 | [ZL51<)) R FOU R R R EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 06/14/2022 |. 06/13/2025 |............ K7 R R 220.37 |oevennnnnnn 1,89 [ i [ 1T e e 1A s (2] R RN R RN EIRTTT 0001 .evvnennens
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/14/2022 |. 06/14/2024 |............ 20 PO RN 220.37 |oevennnnnnn T2 1 PO R R 1,610 | oo | 1,610 |oceeenennnns [RS1C1C)) R AR R R EIRTTT 0001 .evvnennens
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/15/2022 |. 06/17/2024 |............ [C1616 ) PR RN 221.85|euunnnnnnns [T} R IR RN 2,828 | e o 2,823 |cuuennnns [TV ZLC)) R AR KRR R, EIRTTT 0001 .evvnennens
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 06/15/2022 |. 06/16/2025 |............ 72 1 S 221.85|euuuennnnnn L ICT. R FR PR RN 387 [ 4,825 |..ccuunnn. [SIC<1D) R AU R R, EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 06/27/2022 |. 06/27/2024 |............ S ) PR RN 2224 ...l LIR:I: K2 AU FPUPR R, V2L ISR R T6 [ [2:15)) R FOURRURRR KRR R EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 06/27/2022 |. 06/27/2025 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/14/2022 |. 07/14/2023 1165 oo fereeicis s BN IR IR 16 e (3,999)]cvvvevnevenieeen foreenneiieins e feee ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/14/2022 |. 07/12/2024 |............. (o7 R RN 222.63|.....ceunnn [NV SRR FORPR RN 3,821 | e 3,821 [eennnnnnn (SR D) R AU KR R, EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.07/15/2022 |. 07/15/2024 |.... ... (913). - . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 07/15/2022 |. 07/15/2025 LTS PR R R 8,754 | e e 8,754 |.......... [R1R:1:K)) R AU KR R, EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/15/2022 |. 07/17/2023 30,576 [oeenieenineennn foereeeniieeiiees foreeiieeis 88 | e [ 88 ].eunnnn (11,016)] e eeveeevieenn foeenneennecinee o e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/27/2022 . 07/27/2023 |............ 6115 R E 225.31 | L3R TN R R R, P41 I 41l R [ R EUPTRR [ RN EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 07/27/2022 |.07/26/2024 |............ (S50 PO RN 225.31 | [T R FPRPPRR RN 70 VA SRR R 2,477 [eoeeeeinnnnn [CC[01 D) AR R RN EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 08/12/2022 |. 08/14/2025 |.......... LR7(U F 226.15 |.ceunennn JLINVLCE R RPN RN CRVZKT R 9,073 [.eunnnens (729 (1)) R AR KR R EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2024 |............ (G5 R R 226.15 |euunnnnnnn 7. PO R RN 2,540 | eeeeiiee e 2,540 |.covnnnnnn [RILLGK)) R AU R R, EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 08/12/2022 |. 08/14/2023 |.......... L L R 226.15 |euunnnnnnn [T 72 1 R R RN e 141 |.......... (7211 10)) R A R R, EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 08/15/2022 |. 08/15/2024 |.......... 1,503 |eeeviviiiienns foevieennns 226.23|.......... 14,858 [..oeeevvieeees v [ 4,960 | e [ 4,960 | [FZ280251c) R EOPTR [ RN ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/15/2022 |. 08/15/2025 |.......... 1,193 | e 226.23|.......... 14,526 [ v [ 8,874 | [ 6,874 [SI:Z70) R AU R R, ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.08/15/2022 |. 08/15/2023 |.... ...30,732 ....(8,011)]. - . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccooo. ceverireiiiiiiniiiniiiinnns . 08/26/2022 |. 08/25/2023 |............ LY PR RTTITN 223.06)........... 3819 i e [ 28] e 24 .......... (1,313)]eeeiivivnnnnns foovevniinnneiiinns oo v [RTITTN 0001 .ooennnnnes




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 4 5 6 7 8 9 10 11 12 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2024 |............ {0728 R F 223.06 |..cuvnnnnnn LT U AP R, 3,386 | .eevvnnees foeeeiieinn 3,386 |.......... (SR 17/2) R R R R TN 0001 .evvnennens
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.08/26/2022 |. 08/27/2025 |.... ... 32,521 ... 18,429 ... ... (3,932)]. . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 09/14/2022 |. 09/13/2024 |............ (11 1N S R 219.30 |evennnnnns LT£-I° N R FOPPRRR RN 3,373 | e [ 3,378 | [(S72) R R RN KRR [ SRTTRNN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieiinns . 09/14/2022 |. 09/12/2025 |............. LG FRR RN 219.30 |oevennnnnns 5,085 |oevveiieiiinin [ e 3,492 oo | 3,492 [ [(CI510)) R F R RN RN [ 0001 .eveneneees
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan ... |- 09/14/2022 |. 09/14/2023 |.......... 1,806 [ooeveeeeiiiiiiinnn foeieees 219.30 |.eeveennns L2551 (C1) R AP RN 2,582 | e oo 2,582 | (K0TS R FFPRRRRUPRR (R R bR, 0001 .eveneneees
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 09/15/2022 |. 09/15/2023 |.......... 2 11 PO R 218.61(.......... 49,920 |.oevvvineiiiiiinn oo s 12,482 | o 12,442 |......... [ZA1CICL5) R AR R RN [ 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 09/15/2022 |. 09/15/2025 |.......... 1,807 |oovviiieiiiiiinnn foeeeeens 218.61(.......... VRt N O RPN RN 16,557 [ceveeeeens o 15,567 |.......... (21 1°) R FAPRRRUUPRN R R O, 0001 .evvnennens
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/15/2022 |. 09/16/2024 |............ L7 ) FOR RN 218.61........... VA R FTTURRT RN 4,924 | oo | 4,924 |.......... [QIRIULD) R P RN R N 0001 .evvnennens
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/27/2022 |. 09/27/2023 |.......... 1,219 [ e 2241 | 7,925 |eeveeeeiiiii [ e 5,536 | eevunnnees oo 5,536 |..euunnnnn [RTR-74) R FOPRRRUUPPIN T R L, 0001 .evvnennens
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 09/27/2022 |. 09/27/2024 |............ [TV FOUU RN 2241 | (61 R FRRR RN AYEET T 2,775 [eeeeeeinnnns [S10/5)) R F R RN RN [T 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 09/27/2022 |. 09/26/2025 |.............. 18 PO RN 2241 | o128 R KR RN LSV (U R 970 [oevennnns [QLIV)) R RN RN RN [ 0001 .eveneneees
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 10/14/2022 |. 10/13/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2024 |...coovveees TT4 |ovnniiniiiinienn foreenin e 21190 [t 6,888 [ [ foeneeenn 6,904 [ 6,904 [ (1,200 e o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2025 |...ceunveeeeiB7 Jovvnniinniininienn foreeninenn 211290 [t dB16 [ [ foevneenn B4 [ B84 [ (O e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 10/17/2022 |. 10/16/2023 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 10/27/2022 |. 10/27/2025 |............ {078 PR RN 213.29...ceeeen P32 FOR R RN 70 VA SRR R 2,477 [eoeeeeinnnnn (72 FORUPR RPN R KRR RN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 10/27/2022 |. 10/25/2024 |............ P10 FUR RN 213.29...ceeeen V7K R IR RN 1O | s 1,911 [ (5513 U RN RPN KRR RN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2022 |. 10/27/2023 |.......... LI 2 R 213.29{.......... LR <I1LCTN TR AR R 8,021 [.eeeeeeeas | 8,021 |.......... (- HEC)) PR FPPRRUUPTIN AU R L, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 11/14/2022 |. 11/14/2025 |............ S PO RN 21474 ..o 6,285 [ciiiiiiiinenns i [ 5,865 | cevuueens oo 5,865 ..cccinnnn (£SL015) R R RN R (TR 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 11/14/2022 |. 11/14/2023 |.......... LIRS O F, 21474 ...l TL7 | o s 7,539 | e e 7,589 |eevennnns (CIVL1S)) P FPRRUPRRN R RN O, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/14/2022 . 11/14/2024 |............ 2 VN R R 21474 ..o FAE°A 1) (R FOPPPR RN [1R: K[V N SRR R 6,830 [.......... (QIFCCSLC) FOR FFPRRUPPRR R R L, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 11/18/2022 |. 11/15/2023 |.......... 5,685 |ouuveiiiiiiiinns [ 215.48 | YA K1 I PO RN R 21,660 [..eueeeeens [ 21,660 |......... (14,728)] e fooreevin e e [ e 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/18/2022 . 11/17/2025 |.......... 2,390 |ouveeeiiiiiniens foeeeiiinnns 215.48 | PV R RPN N 28,781 [ o 23,781 [o.ennnnn (RT3 PR FRRRRUPPRN R R O, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 11/18/2022 |. 11/15/2024 |.......... VR[N PO RN 215.48 | LT UGN U (PR R, 15,040 [.eeeeeeeis e 15,040 |.......... (RS V2] R FORRRRUUPRN U R L, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 11/18/2022 |. 10/15/2024 |.... ....(1,618)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccooo. ceverireiiiiiiniiiniiiinnns . 11/18/2022_|. 10/15/2025 |.......... 2,380 |ueeeiiiiiiiiinns fooriiiinnn 212.18 ... 27,500 |..eeniiiiiiiinnns forviiiiiniiiins e 26,776 | e oo 26,776 |.......... (3,784)].ceeeiiiinnnnnnns foovvnnnniniinnnns [ o [~ s 0001 .ooennnnnes




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

91903

1 2 4 5 6 7 8 9 10 11 12 13 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/23/2022 |. 11/27/2028 |.......... AT [ o 216.24 |........... 9,794 [cvveeeiiiiiin e [ 5456 | | 5,456 |.......... (3,89 [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... .| 11/23/2022 |. 11/26/2025 |.... ... 3,406 L. 2,970 ... ... (476). - . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/14/2022 |. 12/14/2023 |.......... 1,730 |oeeuevinniiinninnn forennnnnnn 218,48 | 11,680 [oeveeenieennens o e 5,204 [ [ 5,29 |uuennns (4,031 vevneennneennn Joerreenneeiineen o e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index [JP Morgan ........... .ceeiiiiiiiiinienniiis . 12/14/2022 |. 12/12/2025 |............ LX) R 218.48 |........... 2,092 [coeeeiiiiiiiiens e [ 1,626 | | 1,626 |...counens [(7:573) RN RSN R RRR RN RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . | 1271472022 | 12/13/2024 |............ [ O R 218.48 |........... 7,863 | forvneeeeeeiinnees foee 5,419 [ 5,419 (.......... (1,279 [ e e RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/15/2022 |. 12/15/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/15/2022 |. 12/16/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/15/2022 |. 12/15/2023 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/27/2022 |. 12/26/2025 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2023 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 01/13/2023 |. 01/14/2025 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/13/2023 |.01/12/2024 |.......... P2V R 219.03 [ooeeiiiiiieieee [ 15,043 [ovveeeeeiieen ol 7,204 [ [ 7,204 .......... (7,839 [ o e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.01/17/2023 |.01/16/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/17/2023 |.01/15/2025 |.......... 1,047 [coeeiiiiis o L A U N 9,641 [ceveeeeeiiiiiens [ 6,827 [ [ 6,827 |..uunnee (2,818).eeeeeeiieens [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/17/2023 |.01/15/2026 |.......... 11 R R 21871 [ o 34,866 [....ooeeeinnnnnn o 27,921 [ | 27,921 |.......... (8,945, [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 01/27/2023 |.01/27/2026 |.............. 27 [oeeeiiiiiiiiiees Joeeis 21951 | [ 307 |eveevevnvenneeens foeenin 283 | e LR R (B3)]vvnevevnnvennnnen foreenreeniieeins Jereveieeiieees foere ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2023 |.01/27/2025 |............. 773 F N 219,51 [ [ 4074 [ o 2833 [ [ 2,833 [.......... (1280 o e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2023 |.01/26/2024 |.......... P2R:(1728 R 21951 [eoneiiiieee [ 18,819 | oo 9,021 | 9,021 |.uenes (9,79B)[.veeeeeevieeens [ o e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2025 |............ |- O R AN O I 7919 [ foee 6,416 [ [ 6,416 |.......... (1,803 [ o e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2024 |.......... 1,552 | [ ANV O N 10,380 |.evveeeeeeiins oo 8,675 | e 6,675 |.......... (B, 708) . [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/15/2023 |.02/17/2026 |.......... 2,207 [eeveeeeeiiiiieees Joeeeiies 217.00 [euveeeeeeeiiiie o 24,285 oo [ 20,831 e 21,831 [.......... (017 R IR R KN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/15/2023 |. 02/15/2024 |.......... P T4 PO 217.00 [euveeeeeeeiiiie o 17,895 | oo 11847 | [ 11,647 |.......... (8,248 [ o e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 02/15/2023 |. 02/18/2025 |.... ....(5,6%)[. - . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 02/27/2023 |. 02/27/2025 |....eevvene 126 |eveiinnniinniinn fovvenenenn 21473 | Lo 113 e e 1,054 | e 1,054 [ (78)]+eeevnrennenenns foovneennennineen forvininiiiiniiiins o LTI 0001 .oouvennns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

21903

1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/27/2023 |.02/27/2026 |.......... 1,025 | [ ALK IO A0 [ [ 11,086 [.coeniiees | 11,086 |..covvenennns (23 SR R R RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 02/27/2023 |. 02/27/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 03/14/2023 |. 03/13/2026 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... | 03/14/2023 |. 03/14/2025 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2023 |. 03/17/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2023 |. 03/16/2026 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2023 |. 03/15/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2025 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 04/14/2023 |. 04/12/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 04/17/2023 |. 04/15/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2025 |.......... LI: XIS E P 20782 e [ LG U R, 14,004 .o e 14,004 |.......... (28775 U IR R E N RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/17/2023 |.04/15/2026 |.......... KIVZC) R 20782 [ [ 36,312 [coeeeiiiiiieeee [ 33,337 [ oo | 33,337 | (2,975). e [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/27/2023 |. 04/25/2025 |.......... 1132 | [ 216.45 [ooeeeiiiiieeeee [ 10,266 |.evvveeeeeeiins o 9157 [t o 9,157 | (I 1114 RN KTUUETRRRRR RO RPN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/27/2023 |. 04/26/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/27/2023 |. 04/27/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 05/15/2023 |. 05/15/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/15/2023 |. 05/15/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 05/15/2023 |. 05/15/2024 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 05/26/2023 |. 05/27/2025 LTI 0001 .oouvennns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

81903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan . 05/26/2023 |. 05/24/2024 |............. R FRRR RN P4 (VN0 R FP, RN LI ) FO RN 2,883 | e oo 2,883 [ £ PO RN R KRR EIRTTT 0001 .evvnennens
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.06/14/2023 |. 06/12/2026 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index | JP Morgan . 06/14/2023 |. 06/13/2025 EIRTTT 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 06/14/2023 |. 06/14/2024 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan ........... ... |.06/15/2023 |. 06/17/2024 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan .....ccooe voveiiiiiiiiiiiiiieeans . 06/15/2023 |. 06/15/2026 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan .....ccooe voveiiiiiiiiiiiiiieeans . 06/15/2023 |. 06/16/2025 ERTTTTIN 0001 .eveveenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan .....ccooe voveiiiiiiiiiiiiiieeans . 06/27/2023 |. 06/27/2024 ERTTTTIN 0001 .eveveenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan .....ccooe voveiiiiiiiiiiiiiieeans . 06/27/2023 |. 06/27/2025 ERTTTTIN 0001 .eveveenns
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. [C15J) PO I 3,790.38 [..cunnnnn. LTI N R FPPR RN 18,464 [.oeeeeenis | 18,464 |........... L (V1 1 R AP RN R EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |............. K F R AR 3,790.38 |......... LCSTR VAN IO RPN AR 221,202 | eeeeeii [ 221,202 | 4941 [ i foriis o EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. 2. PO R 3,863.16 |........... 3432 | [ e [ e [ [ e e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... A VZE ) PO RPN 3,863.16 |......... LT 7 F R R 580,489 [..evnneeens o 580,489 |......... 255,565 |.oevvvnnieiiiinnn o e [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... L[0T E 3,863.16 |.......... 10 R O R [ O O R R R N EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ LT IR R 3,863.16 |.......... <873 X O O O N R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. VN PO RN 3,921 11 [eueeennnns A VN R AR RN 12,508 [.eeeeeeins i 12,508 |........... [TV R FORUPR RUUR R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. SIS PO EN 3,959.74 |.......... TSIV AR RPN RN 55,044 | ..ooeiiit [ 55,044 1.......... 29,556 |.evvnnniiiiinnnn [ e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. 120 PO R 3,863.16 |.......... 13,414 [ i fo e [ e [ e [ [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... T PO RPN 3,863.16 |...... 2,201,412 | | [ 3,689,624 |.........e. e 3,689,624 |...... 1,902,283 [oeveniiiiiiines foerenninieeeeeens foeeniiiiii i EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |............. LX) F AR 4,023.61 [.......... 99,952 |..evviiieiiininn [ e 107,729 [.eeneeeees o 107,729 |.......... 59,34 |ovveiiieiiiins foereei e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. 15T PO I 4,023.61 [.......... 20,854 [ouuenieeiiiiines o [ 2,196 | .evvninees o 2,196 [cooeeeennnnnn (RST2)) R RN R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. 170 PO RN 4,280.15 |.......... P20 (1SN R RN R, O ) R (<73 R RN R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |............ X1V F AR 4,280.15 |......... 183,463 [c.vneeiiiviinens foevenniniieiinns oo 93,220 | .eeevvnannn [ 93,220 |.......... A7, 204 |oeeveieiiiins foeeeiii e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [UBS Group ... . 549300SZJ9VSBSGXANBT |. 08/15/2022 |. 08/15/2023 |.... P P 4,207 14 1..........52,115 - . 10001 ...
S&P500 OTC Europeal
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1 |. 08/15/2022 |. 08/15/2023 |.............. L1 PO RN 4,207 14 ..o 5,705 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [UBS Group ... . 549300SZJ9VSBSGXANBT |. 08/15/2022 |. 08/15/2023 |.... P P 4,207.141..........24,019 - . 10001 ...
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1  |. 08/15/2022 |. 08/15/2023 |..........2,123 [ceoeiiirirnnniinnns Joerennnnn 4,207 14 1......... ATAL PR KPP RN FUUSUU ISR RN [ECTR<T: 0 R EPTR [ RN EIRTTT 0001 .evvnennees
S&P500 OTC Europeal
Call-Buy ... .... | Index/Annuity . . |Equity/Index [UBS Group ... . 549300SZJ9VSBSGXANBT |. 08/15/2022 |. 08/15/2023 |.... i AT 4,361.60 | 7,823 | o e 2,846 [l .. 1,260 |. . coee = eeeeen.. 0001 L
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61903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1 |. 08/15/2022 |. 08/15/2023 |............ LAY [ R 4,404.57 |.......... 39,997 |.eeviiiniiiinnn oo s 12,924 | [ 12,924 e LR 1c N R KR R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANST |. 08/15/2022 |. 08/15/2023 |............ P 1 P AR 4,207 14 |.......... 36,180 [.oeeeeeneniieinns fernnnrerinniinns foerevnnnnenceinnn e [ e e e e [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [UBS Group ... . 549300SZJ9VSBSGXANBT |. 08/15/2022 |. 08/15/2023 |.... P P 4,297 .14 ....974,102 |... o= e 0001 L
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. L[N R RN 4,057.66 |.......... 21,222 |oeeviieeeciiinn o s 1,843 e [ 1,843 (... [ 772) R EPTR [ RN EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 08/26/2022 |. 08/25/2023 |.... P RO 4,057.66 |.. ... 145,713 |.......... 76,494 |. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ S PO R 3,946.01 [.......... 49,856 |...ueveiiinines foeveinieeeiiins fees 36,434 | .ooeeein [ 36,434 |.......... LT[0 R AR R R, EIRTTT 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/14/2022 |. 09/14/2023 |.... P P 3,946.01 [........ 186,670 |.oeevvvnnniveinnnn oo |00 236,979 [ eeees ....236,979 |... o= e 0001 L
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |..........3,197 [ceceiiriirnnniinnns Joerennnnn 3,901.35|......... L2 XX U AR RPN 740,586 [..eovneeens [orrennn 740,586 EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ [T I N 3,901.35 | KYAVZE ) TR RPN I FUUUUSRRU R KRR AR RN R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... IR 1C A, 3,901.35 |.......... 22V T PR EPORRURN [ UUUURU R KRR AR RN R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ T o 3,998.88 |.......... 7R 1o O RN AR 57,209 | eeveeiin [ 57,259 |.......... 28,896 [ciiiiiinniins e [ e EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... (ST PO RPN 3,901.35 |...... 2,909,686 [....oeevvvnnnnins foeverninieniiinn oo 4,009,922 | ..covvunnnn feunnnn 4,009,922 |...... 1,979,144 [ e o i EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.............. LS/ PO RN 3,959.87 |...cuunnnn 22,803 |oueniieiiiiines v feees 30,931 | oeeeeii [ 30,931 [ouennnnens LTIV R EPTR [ RRRTIN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ [eLV 1 1Y R FRN 3,901.35 |.......... B 1T S O R R R N EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ 1V IS N 3,901.35 | BV 2 O S O R R R N EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 09/27/2022 |. 09/27/2023 |............. L2/ F AR 3,647.291......... LRI N U A RPN TN T U 356,484 |......... LIRS R R R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. L1 PO EN 3,647.29|.......... 10,731 | o s 20,282 | .ceeeininnn [ 20,282 |oeunnnnnnns L0 I R FORRURRR RN R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ <IN U R 3,583.07 [cuuunnnnn. 39,297 |.eeviiiieiiinnn oo s 93,275 | eeeeeiiinn [ 93,275 |....cvun 38,029 |.evvneiiiiiinin foerreiiiceinn e e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ L1 20 P AR 3,583.07 |........ LA UJ: 7 U AR RPN 364,036 [..evnneeens e 364,036 |......... JECICT U R R R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.............. L[N R R 3,769.90 [.......... RNV PO RN R 63,830 [.evuneeens [ 63,830 |.......... 28,891 [coiiiiiiieniins i [ e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.............. [C157) PO I 3,733.12|.ceuennns TR VAT R IR RN 50,234 | .eeeeiiin [ 50,234 |.......... P28 72N R FRRR R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ LLCICTN I R 3,677.95 ..uunnnnnn EC 2 VN R O O O O N R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.......... L) N R A 3,677.95 ..uunnnnnn 48,913 |oueeiiiiinens i e 32,458 | oo [ 32,458 |.......... L7 R AR R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ ALV R R 3,677.95 cuuunnnnnn 29,394 | e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.......ei2,922 [eenniiviinnnnnnnns Joevinnnnn 3,677.95|........ FZL2L:1 1) U ORI RN 1,509,416 |........... |- 1,509,416 |......... 679,050 [veuniiiiiinninns foerrnninieeeiinns o EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/17/2022 |. 10/16/2023 |.... P P 3,677.95 [...... 2,806,020 F A 5,341,811 [ [ 5,341,811 ...... 2,347,744 |. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ [SLCIC3) R RN 3,677.95 cuuunnnnn. AT P R RN 18,832 .ot | 18,832 |........... L :5 N O KPR PP RN EIRTTT 0001 .evvnennees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.... P . 3,807.30 |.. ....21,382 . .. P N [0[0 I

S&P500 OTC Europeal
Call-Buy ..eeeveernnnnes Index/Annuity ......... N/A e Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |............ 489 )i [ 3,807.30......... 220,077 [oveeeeiiiiiiienes o |, 347,108 | ..o | 347,108 |......... 157,699 [vvvveeeeeineens o e e [RTTI 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)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ L7211 P AR 3,957.251......... 185,085 [oevveeieviieees Jovveniieiiiiiiens [ 245,4% |...oevvnnnn [onnnn.... 245,496 ... 14,607 | [ e [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L1V PO RN 3,957.25 |..couun O 7 R (RN R 1915 e | 1,915 (........... (1701 Y SR FORRUPRRR RN R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... P R 3,991.73 .. ... (7,985)]. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LYE P AR 3,91.73 |t AIE < IO KRR RRRUUTU U R RN [0 7£:)) R AR R R, EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... P R 3,991.73 |...... 2,011,649 F A 2,508,061 [.......coen [nnnne 2,508,061 |...... 1,177,418 |. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. L) R R 4,051.61 |.oeuunnnnnn [JRSICK N R R RN 8,022 | eeveieee e 8,022 [cnnnns R (1728 FOR KPR R RN EIRTTT 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... P R 3,991.73]........... 3,768 .. .. P N [0[0 I
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 11/15/2022 (. 11/15/2023 |..........2,095 [oiiiiiinnnninns Joevinnnnn 3,91.73......... 541,374 EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LG I R 3,91.73 |t BRI R N O O O R N R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ L7 I R 4,091.52|.......... 56,802 |.uuvnveiiiiines foeveeiieeiiins feees 68,341 [ [ 68,341 |.......... 82,550 |.evvnnieriinnnns foerriiiiceenn e e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |.............. it PO RN 4,026.12 |ceeuennnnns [T e(C 1Y R FRR PR RN 8,824 | e e 8,824 ... L3 (VN R KPR R RN EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ -7 R I 4,026.12 |......... 126,151 [ [ o 152,679 [.eveeeeees o 162,679 |.......... 71,225 |veeeeeiecienn foeeeveics e e EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ LT R R 3,99%5.32.......... LTI R RN R 50,347 | eeveeii [ 50,347 [euunnnnenn 26,274 |oeeveeiiiiiins foeeeiiin e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ (5721 P AR 3,995.32 [......... 225,384 | [ e AT T I R, 297,364 |......... ISR [0 R R R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... IR ZC N R A 3,895.75......... 463,404 |..oveneieiiii o e 746,663 [...ovneeens [ 746,663 |......... 385,378 [cevneiiiiiniiinns foeveniineeeceiins o EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |............. 204 | [ 3,895.75 |....cuuenn 4771 | o s 8,926 |..evvunen feeiiiine 8,926 [...uvennenn PRt VN R FORUPRRY R RO, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 12/15/2022 |. 12/15/2023 |.............. P/ PO RN 3,895.75 |...ceuunn 78 O O O R P A RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |.......... L0117 FORRR RN 3,895.75 |...... 1,977,266 |oeevveeeeeeeinnnn oo s 3,087,017 [.evueneeens [ 3,087,017 |...... IRCSICTRe O KRR AR RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... L7/ R N 3,895.75 |....cuunn 58,316 |ouunneeeiinninns foevveiieiiiiinn feees 30,859 | .eeeeeninnn [ 30,859 [ouuunnnnnns 07 R FORUP R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |............... -1 PO RN 3,954.19]...ccuune 3,252 |eveveeeieini [ e 4,991 | o 4,91 et 2,260 |vvnnneeiiinnins foerernineeinnn e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ L1V U R 3,993.14.......... LIRS PO R AR 64,188 [...oeeeees oo 64,188 |.......... 29,276 |evveeeeeiinnnnns foereeiiiieinn e e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 12/15/2022 |. 12/15/2023 |.............. i) PO I 3,895.75 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ [ 78 P AR 3,820.25 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 |, 12/27/2022 |. 12/27/2023 |.............. 1N PO RN 3,8290.25 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ T o 3,999.09 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P P 3,999.09 |.. o= e 0001 L
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. L1571 PO I 4,090.74 LT 0001 .evvnennees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P R 4,050.83 |.. o= e 0001 L

S&P500 OTC Europeal
Call-Buy ..eeeveernnnnes Index/Annuity ......... N/A e Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 [ 01/17/2023 |. 01/16/2024 |............ L7 PO R 3,990.97
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.......... L 7{07J) IR I 3,990.97 |.oeiviiiiiiiiinn foeeeees 56,628 [..ooeiviiininnins s 68,047 [...ccoeeeen | 68,047 | LI N R AU RN R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.......... LS R A 3,990.97 |.oevviiiieiiinnn fenns 2,141,662 [....oevvvnneenns fenenn 3,220,699 | ..ccvvnnnnn fennnnn 3,220,699 |...... 1,079,087 [ooovveiiiiiiiiin feeeieciiines [ e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P R 3,990.97 |.. L2, TT4 .. ... (2,774)]. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 . 01/16/2024 |..........2,252 [cuuriivinnnnnnnnns Joevennnnn 3,990.97 |..oevviniiiiiinnn foeeeennn 505,182 | e 782,347 [ .eveeeeeen [ 782,347 | P/ (515 PR EORRURRR (RN KRR LT 0001 .evvnennens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P R 3,990.97 |.. ....065,779 ... .. 13,617 . .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ () R I 4,070.56 [cevvniiiiinninns foeeennnn 106,858 |.ovvveneiiiiinnn o 153,804 [.eeeneeeees [ 163,804 |.......... 46,946 |.ovvveniiiiini [ e EIRTTT 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/27/2023 |. 01/26/2024 |.... P RO 4,070.56 |.. 2,875 [ [ 3,716 [.uenenneens .. L3716 ... o= e 0001 L
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ L1 1N I R LR KPR ) AR RN A IR PO RPN 34,285 | oo [ 34,285 EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ (741 SR R LR T ) FOR RN 272,505 |.eevveneiiiiinnn foreeees 334,301 | eeeeenin [ 334,301 |.oevennnns (RIS R R R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R AR 4,251.29 oo feeeeeees P73 P RPN TR 172 U 33,302 |..covunnnns LR 5T N R KPR R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... L3V .4 1 PO RN 4,147.60 |oeveeneiiiiinin o 1,771,161 | o 2,165,180 [..euvveeens [onnnns 2,165,180 |......... 394,019 |oeevveeieieiennn oo e [ EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [ PO R LR YOIV FOR RN 17,539 [oeeeeiiiiiiiees foeveenineeecinnn e [ e (TR ) O ETUUTR PR TN EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ (S22 1 SRR I LR YOIV FOR RN 36,699 |..evveniiiiiiinn [ 5,350 |cevrnnnees o 5,350 |.ceuennns [RCHICT1e ) R EPUUTR RPN RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ LS PR RN LR YOIV FOR RN X 53 1 R RN 5,270 | cevvvneees o 5,270 [euunnn.. [ETAR: 11D R AU R RN, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... L {2 R AR PR YOIV N FOR R LTI I R IR 428,082 [.evveneeens o 428,082 |.......... A3,821 | ferei e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. 22 PO RN 4,209.81 |oovvenniiiiiini [ AR R 9,560 | .eevvnneens o 9,560 [...ounnnnnn 1712 i o i [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L) R RN 3,982.24 |..coiiiiiiiiiinn [ 2,880 [oeeiveiinniiiiins [ T2 R 5,227 |oevveennnns 1 PO KPR P RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ FCLUST) PR AR 3,982.24 |..oovviiieiiinnn [ LA XX R 193,613 [.eveneeeees o 193,613 |.......... 781 1 R FORUR R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ L I 3,919.29 | [ ST S 1 P RN 80,859 [.evueeenes [ 80,859 |.......... 45,709 |.evveeeieeinnnn fooreeininiiins e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ -7 ) F AR 3,919.29 | e 320,764 [ooeeneiiiiininnns foeeennnnn 599,406 | ..eevvvnnnn [ernnnnnns 599,406 |......... 278,642 [cvvneiiiiiinenns | o EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 154 [ e 3,891.93 |..oeiveiiiiiiiinn [ YR - R R 141,290 [oeeeeeeees e 141,290 |.......... e[V 03 S O R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... P T ) PO RPN 3,891.93 |..eeviiiiiiiinnn [ 580,712 [ceveeiiiiiiiins o 1,281,339 [ceveeneeens [ 1,281,339 |........ (0[N R RN R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. (11 PO I IR TR N R I 17,850 [ooeveeveiieiiiins o 34,433 [t | 34,433 |.......... JLCTR<I: K 2 R AR R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... Q01 R A, 3,891.93 |..oiiieiiiiiiiinn [ 45,662 |..evnniiiiiiin | 125,919 (... EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. LS/ PO RN 3,989.23 |..ciiiiiiiiiiiinn feeeeees LECTRT: ) PO RN 36,384 | .ooeennnnnn [ 36,384 |.......... LA 7728 R AR R R, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P R 3,891.93|.. [ (26,866)|. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2023 |. 03/15/2024 |............... (o) PO RN 3,891.93 |..oveviniiiinnn feoneeeenn 1207 | [ e e [S070 ) R AU R R, EIRTTT 0001 .evvnennees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P O 3,801.93|....veiiiinnnnn fornn.. 1,896,224 |..eeeeenl [0 3,568,608 | L. 3,568,608 . 1,672,383 |. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 03/27/2023 |. 03/27/2024 |.............. L PO FTPTTTTN 3,977.53 | oo 12,277 e o 5,178 | 25,178 12,896 [ e [ o [RTITTN 0001 .ooennnnnns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢c¢’903

1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ JLLCE: ) U R, 3,977.53 = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ LG]SR R 4,137.64 = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |.... P R 4,137.64 |.. -
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. [C1°) PO RN 4,255.10 = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |.... P P 4,151.32].. -
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. LY/ PO RN LIVAR T RN 16,289 [.oovvvviiiiiiins [ 22,701 [ [ 22,701 |ouennnnnnen (328 R KR AR RN = reeeenns (0001 L
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |.... P P 4,151,832 | feeneee e 46,122 | [ TT3BA ....31,232 . -
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/17/2023 |. 04/15/2024 |........e.2,367 [coeviiiiinnnnninns Joevennnnn 4,151.32 |oiviiiiieiieinn [ 517,680 | [ 821,072 | 821,072 303,392 |.eeeveieeiiinnnn o e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |.............. (-2 PO RN 4,151.32 | feeeeees O£ PR IR IUUUURR R RN [ [U£<ic)) R AR RN R = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |............... [/ PR RN 4,151.32 o [ I T RN R R R RN [ <10 R AR RN R, = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 04/17/2023 |. 04/15/2024 |.......... [T 7 PO RPN 4,151.32 | [ 1,977,949 [ooveeiiiiiiinn o 2,722,280 | .eeeernnnnn feunnnn 2,722,280 |......... LIV F U R RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/27/2023 |. 04/26/2024 |.............. <71 IO RN 4,135.35 | oiiiiiinieiiins [ 172 ) R I 11,653 [ | 11,653 |........... L3N0 O KR AR RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ LTV F AR 4,135.35 |oeiiiiiineeiiinns feees LA -7 U R 282,821 | oo [ 242,421 |.......... (VR[N R AR R R, = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ LSS PO R 4,124.08 |oeveeniiiiinis o VN7 FO RPN (A () I I 55,216 |.......... 28,793 |eeveieeiinin foereeiiin e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 05/12/2023 |. 05/14/2024 |............ 315 | o L P01 O RN 122,652 |ovveeieiiiiinees Joeeennnn 180,088 |.ooevvvvnnn |evnnnnns 180,088 |.......... 57,436 |vvveeneiiiinnns [ e e = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieiinns . 05/15/2023 |. 05/15/2024 |............ FA K] R R 4,136.28 |oovveniiiiiiinn foeeeiiinnn IR TE ) O P, 80,356 [.evuneeens [ 80,356 |.......... 43,481 | foeeeii [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 06/16/2023 |. 05/15/2024 |.......cevvee 81 |vvnnnniiiiinnns o 4,225.21].. -
S&P500 0TC
Call-Buy ....cevvvnnnnne Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |..........1,867 [eeeiiviniinninns Joeeinnnnn 4,136.28 [ceveniiiiiiinns Joeeennnn L [V -7 R AR, 750,083 [.evveneeens o 750,083 |......... 339,89 |..evvvnniiiiiinnn oo e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |......... 4,141 [ooieiiiiiniiiiiins oo 4,136.28 |oevvnniiiiiinnn o 1,590,702 [.oevvvviinnieees Jevnenn 2,332,834 [.coeeeeiiis | 2,332,834 |......... L7 KT FO I R RN = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieiinns . 05/15/2023 |. 05/15/2024 |............ LLCIVN R RN 4,136.28 |oovveniiiiiiinn foeeeiiinnn 40,906 [...oivieininnens Jvniinnnns 91,722 | e [ 91,722 | [TV RV R FORR R R R = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....ccvvvnnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieniieiiann . 05/15/2023 |. 05/15/2024 |............ ALY [ R 4,136.28 |oovveniiiiiiinn foeeeiiinnn LECTRLGI: R AU RUSSUUUN RPN RN [QECTZLC1c)) R AR R R = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.............. (7 R R 4,205.45 |.cceiiniiiiiiins feeeeees L7 FO RN AT I 23,446 |........... SV O KRR R RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 05/26/2023 |. 05/24/2024 |............ (02 I R 4,205.45 |.cceiiniiiiiiins feeeeees L7017 F RN 55,902 |.coeviinnnn [ 55,902 |.......... LECTR- L R AR KRR R, = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2023 |. 06/14/2024 |............. 345 | e LI TPR T F LRKTRI7 U 140,577 [.eeeeeeeen o 140,577 |...ccoen L1 PO KPR PR RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ 127 [ e I TP T N 27,084 [ | 30,819 [.eveeeeees [ 30,819 |..eunnnnees TV SN PO KU R RN = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieneeeinnnn . 06/15/2023 |. 06/17/2024 |............ (LY IR RN 442584 | fees L VTE I O I, A7, 151 [ o 47,151 |oeenns [TV ZC N PO KU R RPN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieneeinians . 06/15/2023 |. 06/17/2024 |............ (S P AR 442584 | feeees eI TV 7/ FO RN 48,540 | .oeeeenen [ 48,540 |........... R[0T R FORUURRY R R, = reeeenns (0001 L
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 06/15/2023 |. 06/17/2024 |.............. -1 I MR, 4,534.27 |.oovvviniiiiinnn foes 27,406 [ | 25,597 | oo oo 25,597 | (1,809)] e evvevenniiiins Jovnneniiinnnnns forvviiniiniiiiins forineeiiiiiiinnnns = ieeeenn. 0001 Ll




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€2¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 3,380 |oevvniiiiiniiinnns foerennnnn 3TN N 1,301,520 [oooevvieiinnienes Jovnenn 1,242,239 | oo feennns 1,242,239 |......... (ESIS 2 A R ERUUUPR AP RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 1,469 [oniiiiiiiiiiens e 442584 .o feees 316,599 |..evvveiiiiiiinn o 274,943 | oo [ 274,943 |......... [ C1<1C)) R R R R EIRTTT 0001 .eveneneees
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieiinns . 06/15/2023 |. 06/17/2024 |............ LS PO RN 442584 | feeees 29,892 |evveeniiiiiii [ e [ (2SR tc7) | R ERRUUPR AR RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. FA ) PO I R T£ T I PO RPN 16,639 [.oovveveeieiiiinn [ 19,824 | .cvveeeens oo 19,824 |........... R LS8 PO KPR AR RN EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 06/27/2023 |. 06/27/2024 |.............. 95 | e 4,378. 41 | [ 36,465 |..ovvnniiiiiiin fooniinnnn 38,937 |.ooeeii | 38,937 |...evnnnnns 2471 | feeiininn e | [RTITTN 0001 ..oennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 29,524,867 18,434,215 0 60,608,448 | XXX 60,608,448 22,937,512 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 29,524,867 18,434,215 0 60,608,448 | XXX 60,608,448 22,937,512 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............. Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 2,495 | oo e L0 O T P o AP O AP PPN AT PP FEPPPTrT O PPTRT I TTTTTTrr Loy
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 29,524,867 18,434,215 0 60,608,448 | XXX 60,608,448 22,937,512 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 29,524,867 18,434,215 0 60,608,448 | XXX 60,608,448 22,937,512 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 ..ooeerrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. (A PR IR 3,932.52 |......... (29,378)]. e eeeeeeeeeee Jeeemmneeeeeeeenn e (47,481).eenennns |oeeennnn (47,4810 (26,136)[- e eeeeeeneeeeee Jommmeeeeemnnes foeeeeemneeeeeenn [ LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. B2 |oeeeeeeeeneeeeee feeeeennns 3,904.09|........ (10,830)]- e eevveeeeeemnn fermeeeeemnieeees Joeeennns (17,604)...eeeeens |oeeeennn (17,604)f.......... (9,599)]ccevvmeeeeeeenn feeeeeeeeeee e foee LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell .... veee | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2022 |.07/14/2023 |.... P SO 3,904.09 |.......... (4,032)| . (3,791)... ....(1,851)]. -
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 07/14/2022 |. 07/14/2023 |............... L IR TP 4,017.80 [oeeeeeeee e (1,18 [ [ (1,849)] .evvvenen feeeeeeennn (1,849)). (1,041)] e e eeeeees feeeeemeee e [ LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell .... veee | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2022 |.07/14/2023 |.... P U 3,885.14 |.. ....(4,210)] ... ....(2,033)]. -
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 07/14/2022 |. 07/14/2023 |............... [ U IR 4,046.23 |..eoevenees (B22)]eeeeeeeeeeeeee Jeeemenee e o (L)) [ (204)]..eeeeeen ()]s oo [ e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell .... veee | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2022 |.07/14/2023 |.... P PO 4,046.23 |.. ....(2,812)... -
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. [T/ PR IR 3,875.66 |.........(34,445)]...coemeeiieiiins [ e (56,297) LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 07/14/2022 |. 07/14/2023 |............... L3 IO IR 3,998.85 |.eeeveene e (1,070 e e foeeeeennns (1,687)] LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeevrnnnnnn Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. 2131 PR IR 3,894.62 | (B3,778)]ceeeeceeieees Joeemeneeeeeeeeen e (55,051) LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. L L PRI A 3,875.66 |.......... (2,228)]-veeeeeeeemnees foeeeemeneeeeeeenn fereeeeeees (2,262) LT 0001 .oeenneeeee
S&P500 OTC European
Call-Sell ..ooeerrrnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 07/14/2022 |. 07/14/2023 |............... P/ R IR 3,942.00 |............ [REcie)) R IEUURPRRRUTURRR RURPURTR [K115)) [FRRARRU IR (316)f... e (155)]- v eeememes Joeeemmmeeeeeeenn [ e LT 0001 .eveeneeees
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 07/15/2022 |. 07/17/2028 |....evvuenrees 20 |eeieieeiniieeees foeeeennns 3,944.29{.......... (7A76)] e eeemeeeeemmne feeeeeeiiiiies | (12,041 eeenenien [ (12,041)].......... (6,429)]- .o eeevennnnes foormmnmnneerennnn foennereeriiinnees foernnineeeeeennns = eoooees 0001 ..eennneees




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

2903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............... FC ) PO R 4,046.66 |............ [WAL5)) FOR AR R (1,281)... (1,281 [/015)) R AR RN RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ LI I R 4,056.321......... (21,899 Jovrnnieneeeeinnns [ (13,767 ceeneeeecs o (13,767)].......... ({0 [075)) R AR RN R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/15/2022 |.07/17/2023 |.... P P 3,921.11..........(5,016), ... (5,458)] ... (5,458)|.......... (2,548)]. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 . 07/17/2023 |.....eueu 1,517 [eiiiiiiiiiiiins oo 3,940.421....... [ 7R0S10) R RN RN [CAIUR-TE)) PO R (910,513)f....... (2S5 P RN RN RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/15/2022 |.07/17/2023 |.... P P 3,940.421....... (316,260 P R (330,529)] ... (330,529)....... (156,752)|. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ [TV F AR 3,901.79 [....... (RIS | R R R, (210,813)[ cevveneens fonnnns (210,813)f....... (R [UN0X)) RPN [T R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/15/2022 |.07/17/2023 |.... P RO 4,037.00 |....... (118,745) P R (196,376)( .evvunneens [onnnne (196,376)....... (107,995)(. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. SIS PO RN 3,979.05|......... (31,842)].eeciiiinees Jovveninieiiinens o (53,221)] cevvvvnnns fenns (53,221))......... (2T C5¢)) R AR R RN, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ LT I R 4,065.98 |......... [ZAI0ST.)) R RPN AR (12,150) vevnneeees o (12,150)f.......... [T V2] R EPR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............ 230 |oeeeeeeeiiiini o 3,921 11 [......... (84,906)[......ccvvmnnnenns Jovrrnnnieniinnnns [ (142,720 cevvnneeens [ (142,720)]......... [WATR510[0)) R AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.......... P ) PO RPN 3,930.77 [....... (988, 767)[....ccvvnneeeennn fornnereniinnnnns foeees (1,662,353)] .eevvvnnnnn fennnn (1,662,353)f....... (R515728-700)) KRR [N R RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. [CICT) R R 4,069.84 |.......... (C- 2773 AR IR RN [L38:151°)) PR R (4,868).......... (250011 R AR R R, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |.............. i) PO I 3,911.45|.......... [E- TR 1)) AR AP RN (8,993)] cevvnneens e (8,993))..cuunnnn. [0 (1)) R AR KR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/17/2023 |............. X F AR 4,056.321......... [WL3T1S)) U PP RN QP2 ) U R (122,4%)|......... ({74157 R FO R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............... FC ] PO RN 4244911t (515101 R FORR RN (W) I (799)f..ee (770 P RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |.............. L CIN R RN 4,295.20 |.......... [(235072°)) PR R RN U R R FC Y PO RN AR KRR LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. A I 4,144.321......... [VAIR-755) R RO AR (25,146)] .eevvvnnnnn fenns (25,146)f......... [QECTT/)) P RPN TR N LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............... L3 PO RN 4,265.03 |.......... (02572 R RPN RN [Eoici)) I (839)f.neeeenn (LT FO RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. [/ PO I 411414 |.......... [(1R:1570) AR KPR RN () ST R [} 1137 R N N RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. L1V PO R 4,174.50 |......... (12,593)].cevveneeieiii [ s (11,700) vevneeees o (11,709).......... [(TETE5) | R EOPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. L3 O RN 4,124.20 |.......... (2150 R AP RN [ R R L) 1 R AR R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. - VN R MR 4,134.26 |......... [Z07.L5) | U R AR (26,901)[ceveneeecs o (26,901)f......... QLIS ) O RPN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............... L1 N FR 4,184.55 |...covunnnnnns (/5D R AR R SRRt R RN FC ) R E R (R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. i) PO RN 4,295.20 LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. LN R RN 4,144.32.......... (V170 AU AP R U R R, SIS P EORURR U RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |.... P P 4,397.85.........(37,373)| e(12,675)].. . (4,927)]. .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. L1 PO RN 4,376.45|........ [RICTRETZ:)) FU AR R (6,110) eveeeeeens foevinnnnns (6,110)].......... (775173 R EOPR [ RN LT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.08/12/2022 |. 08/14/2023 |.... P R 4,569.06 |..........(3,816) .23 .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... N/A Lt Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 08/12/2022 |. 08/14/2023 |............ LK T TOTNN FTTTT 4,440.66 |......... (37,345)].cevvenieiinnnnn oo | (10,129)f .eveneeeeen oo (10,129)].......... (2,973)]ceeiiiiiinnns foovevnininiiiinns oo | [RRTOPTITN 0001 .ooennnnnns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Gc'909

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. L1V PO RN 4,451.36 |.......... [ECTRCX)) O R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. Fei* N PO R 4,569.06 |........ [QIURNCZ) RPN A R (1,062)] .eneeeeens |oevennnnns (1,082)[...cceeeennnn 272 P N N RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.08/12/2022 |. 08/14/2023 |.... P P 4,419.251.........(43,59%)| ....(13,304))... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. P41 PO RN 4,387.15 |.......... [RT£:1°)) R IR RPN PUUSRRURT EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [UBS Group ... . 549300SZJ9VSBSGXANBT | 08/15/2022 |. 08/15/2023 |.... N PR 4,512.00 |.........(47,813) . (7,978)] .. (7,978)|... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANST |. 08/15/2022 |. 08/15/2023 |............ LA 7 I 4,340.11 |......... (CT VAT AU RSN R (18,814) .eeveeeeen o (18,814).......... [T AT O EOPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [UBS Group ... . 549300SZJ9VSBSGXANBT |. 08/15/2022 |. 08/15/2023 |.... N PR 4,426.05........ (38,607 . (11,202))......... (3,736)]. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXAN81 |. 08/15/2022 |. 08/15/2023 |.............. FCST) PO I 4,350.85 |.......... [(A5[0)) SR FOPRRRR KRR PUPSRSRURUU RN RN {6728 P R AR RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1 |. 08/15/2022 |. 08/15/2023 |............ 127 [ Jeens 4,361.60 |......... (ALY T RPN AR (18,921) veveneeees o (18,921)f.......... [R-TR 7)Y EOUUPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANST |. 08/15/2022 |. 08/15/2023 |............ [721 1 P AR 4,533.481......... [(C22R:10)) AR RPN AR [RECHVK)) U E (13,093))...0vvveeee LI R RN R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1  |. 08/15/2022 |. 08/15/2023 |.......... -7\ R R, 4,372.34]..... (1,006,358)]...ccvvmnneerennnn forneniiiiininnnns Jovenann (375,536)] -oevvvvnnnn feunnnnn (375,536)....... (RLH I 70 FPRR [T R R LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXAN81 |. 08/15/2022 |. 08/15/2023 |.............. (-2 PO RN 4,524.891........ [REENZK)) ET R (2,738) v o (2,738).cevens 1157231 P R R RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1 |. 08/15/2022 |. 08/15/2023 |............ AL P AR 4,544.23 |......... (21D R RPN AR U R R, L7 R R R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1 |. 08/15/2022 |. 08/15/2023 |.............. L CIN R RN 4,389.53 |.......... [WAV[0)) R AP RN (72 [ (V7)) . (SIS R AR KRR R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1  |. 08/15/2022 |. 08/15/2023 |.......... 1347 [eiiiiiiiiies o 4,383.08 |....... (499,677 )|.vveneeeeinnnes [oorvrnnnininniens foees (178,155)[ cevveneeees [ (178, 155)f......... (WA TE-70) R R R RN, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXAN81 |. 08/15/2022 |. 08/15/2023 |.............. [ IR RN 4,533.481......... [Q[UN:CY)) AU EPRPORPR RN U AR R (S ) PO R AR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1  |. 08/15/2022 |. 08/15/2023 |.............. L) R R 4,361.60 [.......... [S<T574/-)) S FOPRR KU PUSSRSRUUUU R RN 7 PO ERR AR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |UBS Group ........... 549300SZJOVSBSGXANS1  |. 08/15/2022 |. 08/15/2023 |.......... LI T A 4,383.08 [....... [RTIVATE) R RPN RPN FUUUURRRU R R 2,596 |ovvveneeiiinninns foerrnnineeinns e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. L) R RN 4,331.55 |..ccuunenn (RIS O R RN (2,413)] v o (PRCIK)) - [ I0)) R AU R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/26/2022 |. 08/25/2023 |............ 230 |oeeeeeeeniiiii o 4,169.25|........ [E-RIONL:)) R AT RPN (75,105)( vevnneeees o (75,105)f......... (RS T L) PO RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. FCLV N PO I 4,209.82|.......... (KSR 7:3) FORRR KR AR (8,643)] .evveneens oo (8,643)f.......... (3010723 O EOPR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. ) IO R 4,148.96 |.......... [(C15<7:10)) R FERRN R, () ST R [} L5223 R R N RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............... L3 PO RN 4,219.97 |..coovvenens [(CY22) R R R [ R KN 728 N R AR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............... [/ PR RN 4,179.39 |.......... (1,315)fc s i [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. L1 PO R 4,270.69 [.......... (RS 1eD) U R U UUUUUURR R R, VS8 PR R N RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/26/2022 |. 08/25/2023 |.... N PR 4,189.53 |.........(21,000) ....(19,062)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............... L3 PO R 4,301.12 ..eeenenn (N7 AN IO IO (41:)) FFTRTTRTRR A [VAL:)) (12573 R RN R KRR EIRTTT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... Index/Annui ty . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/14/2022 |. 09/14/2023 |.... P P 4,093.991........ (16,000) . (18,947)].......... (9,694)]. .. P N [0[0 I

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index/Annuity ........ WA oo Equity/Index Vel Is Fargo ........ PBLDOEJDBSFUOLXP3BTS | 09/14/2022 |, 09/14/2023 |.ovvvvvees o R W 4,004.39........ (17.107)

.......... (6,673)]...0vveeee (2,640)].0eveeeeeeinnns o o e |- 10001




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 5 6 7 8 9 10 11 12 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............. 205 |veeinieiiiiii o 4,064.391|......... (92,954) [$-74977/0)) SR AU R U L 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L) R R 4,153.18 |.......... (238075 R RN RN (51} PR PR (X)) 220 R R R R (R TTOR 11 (1[0 ) I,
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/14/2022 |. 09/14/2023 |.... P R 4,044.66 |.......... (8,534)
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/14/2022 |. 09/14/2023 |............... -1 PO RN 4,103.85 [.......... [QI(07)) R A AR (314)] cevvveees e (314)ciis (L5 R (R R L 1000}
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/14/2022 |. 09/14/2023 |.... P R 4,044.66 |.........(43,506)
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L) R R 4,182.77 |euuennnnn [E013)) R AP RPN (Y YF72) S N U 37”3 OO (.3 | O O e O R TTRTRP 1100 BN
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/14/2022 |. 09/14/2023 |.... P P 4,212.37 |.......... (5,008 L)) P ..549 ).
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.............. LS/ PO RN 3,983.28 |......... [ZAT°(1) R R AR (29,665)] ...cvvnnnnn fonnnnn. (29,665)|......... [~  F RPN P TR R 11 (1[0} IR,
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ V[V N SR RN 4,086.66 |......... (65,286)].....ccevvvnnneens Joovrnnnneiniinnnn [ (84,001).euvneeens o (84,001)f.... [7AR75)) KPR IR RPN AR R 1111 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ £ S RN 4,09.421......... (LX) F R R (21,007)f +evnneeeens [oeeeennn (21,007)f.......... (4,497)]cceeiiiiiiinens e [ e | = e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... TS ) PO RPN 3,969.62 (1,409,090)f....ccevvvvnneens foerrnnneneneinnns forns (1,914,293)] ..covvnnnnn [onnn. (1,914,203)).......... VNI YA R PRI RPN R R (111 IR
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... LT R A, 3,979.38 (LI ) R RN RN (872,882)[...evvnnnn |- (872,882)........ (438,882)[....ccevvvvnnenns Jevnnnneeeeinnnns foorevvinininiens e | = e 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.............. [N PO RN 3,950.121......... [QEST1)) I RPN R (M, 774) e | (11,774). [(C07251°)) R RN RN R R 1111 BN
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ 2171 P R 3,969.87 [RAVIEEX) U R R (153,265)] ....cvvunnr [eunnnn. (153,265))......... [WLT£Y)) R AU R R L 101} B
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ 1) P AR 4,086.66 [ IN0I0[0)) R AR RN (13,418)[ .eenneeens [ (13,418)]. (KT R FPPRRRRUURR R RN G 1[40} S,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............. 1K FR AR 4,006.42 [QELTCTE)) R R R (202,804)(....evnneen |-onnen (202,804)........ [QIUXTCEYS) R FPPRRUU RN RN LR 1[40} I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ 13 P RN 4,076.91 [REISTN0[0[0)) R AR RN (110,102)] .....cevves Joveenn (110,102)f.......... (KT VZ)) R AU R U L 111} B
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.............. L[N R AR 3,959.87 |......... [QIH0Z:)) U RPN AR (14,985)] .evvvnnnne e (14,955)). [RAR°L) R EPRRRUUR R R G 111}
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............. 2 F AR 3,940.36 |......... [RCIONCIST:)) R AP RN (124,233)] .coevvvnnnn [evnnnn. (124,233))..... [(R1R°115)) R AU R U L 111} B
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 09/15/2022 |. 09/15/2023 |.......... 2,312 | e 3,979.38 (488,884).....ccvvnnvneins Jevnnnniiiiiini [ (358,409)] .......0nvn [oenn... (358,409)....... [QECE T ZE) R PP RPN AU R (111 ) IR
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ T fos 4,018.39 [......... (41,381 e o (85,179)] +evvvenees [ooeeeeenn (85,179)). [Z28°<:) IO U AU IR R 11 (1[0 ) IR,
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/27/2022 |. 09/27/2023 |............ P 1 P AR 3,756.71 [......... (92,007)f..eevevvninneees Joevnnnnieeiinnnns fooeeens (185,973)[ .evvnnnens [onnnn. (185,973, [REISTRSICK) R RTINS AP R N 11 (1[0 ) IR,
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. LN R R 3,756.71 [cuuunnnnnn (P27 FORR R AR (5,694).cevveeees [ooeeenenn (5,694))... (/2551513 R EPRRURR R RN NN 1000}
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/27/2022 |. 09/27/2023 |............ LU I R 3,784.06 |......... [REICTZ2210) R EPPPRTR AR (73,560) .evnneeeens |oeeennnn (73,560)f......... (RT3 5D | R RN R RN R 11(0[1) IR,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |............... -1 PO RN 3,729.35 | [ 1Y777)) R R RN (3,330)] cevvnnneees oo (3,330)) e [ 70)) RN AR R R R 1111 BN
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 09/27/2022 |. 09/27/2023 |.... FN PR 3,793.18 |.......... (3,353) ... (6,441) ... . (2,971)].
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. (7 R AR 3,747.591......... (TR R D R RPN AR (50,481)(..euveeeens |oeeennnn (50,4810, (28,154)]ceveeiiciinnnns fooreeiieceens e e [= e ]0001 L
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 10/14/2022 |. 10/13/2023 |.... FN PR 3,833.88 |.......... (3,645) ....(8,303) ... ....(3,873)].
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 ). 10/14/2022 |. 10/13/2023 |.............. 85 | i 3,663.69......... (82,367)]cneevevvnnnnnes Jvvenniniiiiinnns [ (70,818)] ..oevvvvnns Juveenn.. (70,818))....... LS (0 O PP AP UUUU PPN Corrreepprnl [1.0/0) OO




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. ;7 PO R 3,672.65 [.......... [R:1551572) R FRRR RN (22,564)| ... (22,564)).......... [(CIRi5X) Y EUUPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ L1 U R 3,672.65|......... [(C1SRS1555) U AP RN (150,378)[ cevvnneees fonnnns (150,378)......... [(CIC7001¢)) R FOR RN R LT 0001 .eveneneees

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

. GSGSEF7VJPSI70UKS573 . 10/14/2022 |. 10/13/2023 |....
S&P500 OTC European

Index/Annuity . 3,681.60 |.........(25,831) ...(56,779) ... ....(56,779)f.........(25,059). .. oo |7 eeeennn 0001 ..

. |Equity/Index |Barclays ....

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UKS573 [ 10/14/2022 |. 10/13/2023 |.............. [ R 3,690.56 |........ (19,860)].....eeveeeeinnns forreneeeiiiiiiens forieeens (49,804) -eevvveees | (49,804)......... (7205 <)) U IO R RN LT 0001 ..evvvnnies
S&P500 OTC European

Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . GSGSEF7VJP5I70UKS573 . 10/14/2022 |. 10/13/2023 |.... R 3,717.44..........(1,062) e (2,722) (2,722)..........(1,228)|. .. P N (/e
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 [ 10/14/2022 |. 10/13/2023 |............... (3] PO 377118 [ (725} AU FORN (2,427) ceveeeis e (2,427).......... [ CS)) RN RTUUETRRRRR RURTUURRROR RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . GSGSEF7VJPSI70UKS573 . 10/14/2022 |. 10/13/2023 |.... JR 3,708.48 |........ (18,141) ... (40,153)[ ... ..oeen.(40,183))..........(17,854)]. .. P N (/e
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 10/17/2022 |. 10/16/2023 |..........3,506 |..cccuvrrreeriiinns forneenns 3,742.31|..... (1,387,502)). e [ [ (2,679,869)] ..eeveeenns [ (2,679,869)|.....(1,200,395)[.....ccceemrnnnns forvemrrniiiiinns o e LT 0001 ..evvvnnies
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |.............. 7 PO R 3,733.12 .. (8::511)) AP OPPRROPI PP (15, 714) coeeeiis [ (15, 714).......... (7,382)[. e [ o e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ 773 FOUUR RN 3,733.12....... (188,942).cceveeeeeiieeeees [ [ (364,680)] ..evvveeeen |oennns (364,680)....... [QEC7ZR: 7)) A RO RPN RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ LV SRR RN 3,714.73|......... (CZ 301 0)) U I N (85,977 ceeeeeniis ferennne (85,977)f......... (38,175)[.eeeeeeeiieeen [ e e LT 0001 ..evvvenies
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ KL U R 3,880.241....... (103, 194)]. oo [ [ (201,904)] ..evvveeae |onenns (201,904)|......... (CSTUR ) U IR RN KN LT 0001 ..evvvnnies
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ L1728 FUUUUR R 3,898.631......... (62,228)).ccceeeeeieeneenes [ [ [QPUN:7X)) RS R (120,623)|......... ((C725: ;X)) A IO R RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ 1512 R RN 3,889.43 ......... [A01c)) U I TN (48,755)[ cevevrreees | (48,755)......... (2T ) R AU R RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |.............. L PO R 3,723.92......... (QP28:7:0)) OO I TN (25,631)] e | (25,631)f........ (T1,916)[. e e e e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |.............. L1 3 R N 3,788.29|......... (R Z201:12)) U IR RN (725 1)) ST (62,330)f......... (P75} AU IO R RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 10/17/2022 |. 10/16/2023 |.......... P32 R 3,751.61....... (504,410).cceveeeieiiiieees [ [ (1,010,362)] .vvveeeenn [ (1,010,362)|....... (478,685))....cevveeeeeenee [oeeeeiiiiieineen e e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 10/17/2022 |. 10/16/2023 |.......... LIl O R 3,751.61....... (611,806)].......cceveeeeees [ [ (1,183,212)] eveeeeens [ (1,183,212)....... (X170 A RS PR RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ 390 | o 3,852.65 |....... (RRIIR:T40) AU PR RN (257,681)] cevveeeaes |onees (257,681)f....... [N L) R RO RPN RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ LC) RS 3,869.20 |......... (57,857 )[.ceeeeiiieeeee [eeeeiiiiiieeein | (113, 112)] e | (113,112)]......... (K TiCI0)) A IR R RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |............. P R R 3,002.48 |....... [RRLIVALC)) RN PR RN (183,450)] «.vvvveeees |onees (183,450)|........ (G-I V£ FR RRTUUEUSRRROR R RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. L N O R 3,802.96 |......... (IR 7)) RN PR R (25,818)[.eeeeeennns ferennnne (25,818)f......... (12,007 [ e e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. (LN O F 3,883.45[.......... [(N:kT0) RO EORPTRRR RSP (3,315)[ ceveeeis [ (3,315).......... (L) RO RUUETSRRRIR RRTURRR RO LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. P R 3,912.00 |.......... (8,975)] e e foneens (14,158) ... (14,158)f.......... (1577 R RTUUETRRRRR RUOTUURRR RPN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. P R 3,902.48 |.......... (8,985)]...cvveeeeeeiiins fernneeeeeeiiiens foniieeens (7,986)[ «eeeeennns forneeennne (7,936).......... (3,865 ferveeeieiiiiens o e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell .... ... | Index/Annuity . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... R 3,950.07 |..........(7,035) ....(5,682)... (5,652)f..........(2,781). .. P N (/e
S&P500 OTC European

Call-Sell ...cccvnnnns Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |............ L) PO MR 3,940.56 |......... [CETRZE5)) RN R RN (69,005)( ..ceennnns fernannne (69,005)f......... (32,716 [ e e LT 0001 ..evvvnnnes
S&P500 OTC European

Call-Sell .... Index/Annuity . . |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... R 3,921.82{.........(13,857)| ) . (11,828) ... ... (11,828)..........(5,794). .. U N (/e

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index/Annuity ........ WA oo Equity/Index |Morgan Stanley ... 4POLHNAJPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |ovoveernnneee. 173 W N 3,921.52.oo.ee.e. [T01 S N [ A L (EI7) NI WOSSTTTOTN OO O s 0001 oo




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

8¢'903

1 2 5 6 7 8 10 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.............. L) R R 3,873.93 |..evvene e (5,674 i [ (5,247 ) cevveeeeee fooeeeeee s (5287 (2,529)] e [ e [ = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ 135 4,066.07 [....eeeuu(50,797)ueeneeiiinnnnns [oevvnniniiiiinns o (65,963)] +evvvvnnes feoeeeennn(85,963)].cevenn (31,355)[cciiiiiiiiiis e [ e | = e 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 11/14/2022 |. 11/14/2023 |.... P R 4,105.65 |.. ...(58,321)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L2 PO R LNVZETReT ) PO (< < 1<)) RN IR IR (45,690)] +evvvvnnes feoeeeeenn(45,690)). cevnenn (21,746 | [ e | = e 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2022 |. 11/14/2023 |.... P RO 4,056.18 |.. ...(14,905)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... 6 VG R ( 13 [5) AU RN RN (1,288)] v [t (1,288)] e (B37)] v [ v [ | = e 0001 e
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 11/14/2022 |. 11/14/2023 |.... P P 4,046.29 |.. e (7,01
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. LU A R 4,254.04 |..ooeee e (2,675 e [ (£ 15101 PR PPN (< T 1511} N 1)) RN IRRRSUUUU RPPPTR RO R (111 IR
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... (3] O RN 4,026.50 [cevvneen (1,236)]ccevnnnieiiiinnn oo s (1,351 cevveeeees [t (1,351 (TO7)]e e [ v [ | = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. 2. PO RN NVZE TR T PO (10 1¢)) R (U I, (ST /1)) PR EOPPR T 1{0)) R 0 ¢1s7.) O RPN IR RUUURRUURRRR PR 11 (1[0 ) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573  |. 11/14/2022 |. 11/14/2023 |............... [/ PR RN 421447 oo (2,906)f e e [ (2,552)] ceeeeenninn Jevnneeenn (2,552)] e (1,220) s e foeneiviiie e | = e 10001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UK5573 | 11/15/2022 |. 11/15/2023 |.......... 1,648 [ o 4,071.56 [....... (328,403)]...cccuunvvirinnnn fooniriiiiininnnns e (285,643)] ...cevvnnnn [eunnnn. (285,643)]....... (149,200)[...cvveeeenninns Jvnninieeeiiinis foorevvinininees Jenenceiiin [ = e 10001 Laeeeeeells
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. L% PO R 4,051,671 [cevnneeen (9,765)] e e i (8,914)] evveneees [ (8,914)) e (4,705)] e [ e [ = 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ 4K PO AR 4,251.19 oo (84,101 v o (70,583)] «evvvunnees feoeeeeenn(70,853)]. v (33,547 e [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ L7 I R L0 I Y 7.3 1<) RN IR I (65,805)( +vvveeeens |oevennnnn(65,805)[.neeeeu(31,403)]ceveeeiiviiinnns [ [ e [ e {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LSS R R 4,031.65 [c.uuunes (81,788)].ccevveeniiiiiinn oo v (101,231 ceveneeees o (101, 231)]ee e (47,838)] v [ fveininnnccinens [ | = e (0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. 21 PO RN NVZ3 BCK N PO € 1-7/72) RO (AU I, (7,996)] «evvnneees oo (7,996 (4,236)] s [ v [ | = e (0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UK5573 | 11/15/2022 |. 11/15/2023 |.......... R E T PO RPN 4,061.59 |.....(1,097,353)]...cccvvnnieninnnn foonnniiniiininnns oo (1,343,863)] ..eevvnnnnn [onnn . (1,343,863))....... (37,781 | [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ 127 [ Jeens VS T I PO (- 11 :)) RN IR I (63,313)] +evvvunnees feoeeeennn(83,313)). e (30,007)fceieiiiiiees Jvnineeeeeiis [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ 2L 1Y SR I 4,231.23 |.ooeenns (B1,012)f s v o (90,545)] +evvvnnnes feoeeeennn (90,545)). v (43, 182)[ e e [ e | = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. L) R R 4,077.55 [cuveeeee e (8,293)] e e i [4:5<1°)) PR EO N -1t R (117 ) | U RN IR RUURRRUURRRR PR 11 (1[1) I,
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. [SLV N PO RN 4,239.22 [ceeei(27,685)). i oo [ (30,758 +vvneeeeen |oeeeennnn(30,758)feee e (14,852)] e [ [ e [= e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LN PO RN 4,251.19 |t (19,280)f e e [ (5,405)] cevvvneeee foeneeeennn (5,405))ceenieeens (203)]eiiiiiiiieiinn [ v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ (03] SRR IR 4,261.17 [oeeneee i (39,509)] v e e [(CINC) (<)) PR IR (-1 (<)) NP ' I AP RPN I RUURTURRRR PR 11 (1[0 ) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ (SR PO RN 4,071.56 [....... (360,990)]...ccuuunviirinnnn fooeiriiiiiniinnnns e (440,397)] .oeevvnnnnn feunnnn. (440,397))..ccvnn (209,279)]..iviiiiinieis Jevenineeeeeiii [ Jeccei | = e 0001 Ll

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

S4P500 OTC European
Cal 186l vovvvvverennn.

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

S4P500 OTC European
CalI-Sel | ovvvvvereenns

Index/Annuity .

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

Index/Annuity .

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

Barclays ....

Barclays

Barclays ....

Barclays

. G5GSEF7VJP5170UK5573

G5GSEF7VJPS170UK5573

. G5GSEF7VJP5170UK5573

G5GSEF7VJPS170UK5573

. 11/25/2022

. 11/25/2022

. 11/25/2022

. 11/25/2022

. 11/21/2023 |....

. 11/21/2023

. 11/21/2023 |....

. 11/27/2023

4,177.10 |..

4,177.10

R U 4,146.90 |..

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

.......... (1,645),

......... (67,355)

...(49,541)...

... (1,403))...
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1 2 6 7 8 9 10 12 13 14 15 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 Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 11/25/2022 |. 11/27/2023 |............... [N IR RN 4,116, 71 [ (3,593))ee i [ e (4,278)| ... (4,278)[eeeeee e (2,018)]e i [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 11/25/2022 |. 11/27/2023 |............... [N PO EN 4,096.58 [...eneeen (1,851)] e o i (1,454)] v o [QIETY) PO (<74 D) RN R RPPNRPPTTR AU o [11]1) IR
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... P RO 4,115.18 |.. [ (17,478) ... ... (17,478)|...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. LY/ PO RN 4,095.20 |...oevnnn (8,946)[.niiiiiiiies i [ (9,926)] .evvennens o [ESR 72 PO (T R N ) R AU RPN AU U [11]1) IR
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... P R 4,105.19 |.. [ (73,011)... ... (73,011))...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. A T 4,095.20 |........ (28, 619))ceeniiiiiinnns | [ (37,461).eeeneencs oo (37,461)[...eeee(17,385)]ceveeeeeeeiinnn oo e [ = 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... P P 4,145.14|.. [ (26,670)(...cennneen ... (26,670)|...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ 230 |oeeeenieniinii foeeeeens 4,115.18 [conn et (82,469)]. e [ e (107,390)] - -vvveenen (107,390)......... (49,851)|cevenieiininnns foovevvninieeeeinn feeeiniiiiiiiies v [= e 0001 Lol
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. L LN P R 4,065.24 |....euune i (3,539)fcniiiiis i [ (4,009 .evvennenns o (4,099)].ceeeeee (2,133)] e eeeeeiieiecien [ foeeeniieneeeeees [ = e (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |.............. L R R 4,155 13 | (1,829 e [ (1,794) ceveeeeees o (1,794t (B78)|eeeeiiiiviiinns [ [ e [= e {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 12/15/2022 |. 12/15/2023 |.............. A P RN 3,944.45 [........ (16,161))ceeeeniiiiinnns [ [ (26,168) ........... (26,168)].....eeen (13, 729)]ceeeiviiiinies e [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ L) I 3,954.19 . oeeunn (46,421 | [ (71,780)] .oeeeeenn (71,780)]. .. (32,500)f. s foeveiineeeeeiins [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573  |. 12/15/2022 |. 12/15/2023 |.............. FCLV N PO I 4,205.46 |....oevnen (2,989)fceniiiiiiiiies e [ (3,821)] ceveneens o (KT PO (-} (1)) RN AU RPN AU R [11]1) IR
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ LUATH [ 4,207 41 [oeeeee (A4,654)] e [ e (67,027 .eenvnnnene (67,027)]..ccvvee (31,193)e s e [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573  |. 12/15/2022 |. 12/15/2023 |.............. L1V N PO R L0 (ST TR VN PO (| A (<) R A I (16,915)( .eveneeecs o (16,915))..eee e (7,870)]ceeeeeeeeivvnnn oo s [ = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 12/15/2022 |. 12/15/2023 |.............. [C157) PO I 4,236.63 |.....euun (5,839)fcniiiiiiiiis i [ (PR RRD [RRUTUU RPN (6, 111)] e (2,487 v [ e | = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ L-7£° N R RN 3,973.67 [cuuunn. (335,984)].cccvveeiiiiiinn oo e (519,285)] ... (519,285))....... (236,011)].cceeeeieiiiiinn oo v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 12/15/2022 |. 12/15/2023 |.............. LN PO RN A,178.19 [ (22,927 [ e (34,655)] .eevvrnnnn fenns (34,655)]...cuunn (16,131 v [ e | = e 10001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573  |. 12/15/2022 |. 12/15/2023 |.............. L1 PO R AV - PO (< 81 2)) U (SR I, (4,508)] .evvnnneenn o (4,508)[....cccevn (1,989)].cevvnninvinnnnns [ e e [= e {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ L L PO RN 3,934 71 |oeeee (B8, 14 e [ (89,870)........... (89,870)].....0vun(40,525)[ceeiiiiiiinins foevnnieieciiien [ e | = e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |............... -1 PO RN 3,983.40 |..eeevnnn (3,004)fc.iiiis i [ (4,779 v o (4,779 (2,976 [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ T2 Jens VRV FO 1) 1< 7)) RN I RPN (62,278) vevnneeeees oo (62,278)[...eeee e (28,498)].cceveeeviiinnn oo i [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... FC T (C1C) R R 3,963.93 |..... (1,227, 275)[cevcevviviinnnes fevenneieeeinnns o (1,897,419)........... (1,897,419)....... (860,751)..ccvvvnnrivinnnn feorerieiinininnns v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 12/15/2022 |. 12/15/2023 |.............. LS PO RN 3,954.19 |.oevene (11,624 | [ (18,777)] ... (QE-Fraay) U (18- /<)) AR RPN AR R L 111} I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 12/15/2022 (. 12/15/2023 |.....eee 1,584 [oeeiiiiiiiiiiins oo TR TA T Y PO (< 7;< T N ) RN IR PN (522,251)] .vveennnne (522,251)]...cuun (275,879)[.eeiiiiiiinnins Jvvnieeeeeninis [ e | = e 0001 L
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... P P 3,944.13 .. ...(35,247)| ... ....(35,247)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ JLECT) I 3,924.98 |ttt (52,995)].eniiiiiiiees [ o [CER-1)) U E (93,519).cevveee (41,832 v [ e | = e 10001 L
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... P P 3,944.13 .. [ (11,665) ... ... (11,665)|...
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 |, 12/27/2022 |. 12/27/2023 |............. 225 | o 3,972.85 |..eeeuu (T5,874) i | o (134,657)] ...eeveeee (134,657)].........(80,532)]....cevvnniiiiinnn foonnnnniiinnnnnes Jovvennnnnniiinnns foovniiiinnn | = e 0001 L
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0€'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. LS/ PO RN 3,924.981........ [Q[0JR:7£:)) F AR TN (21,606) ... (21,606)........ [ [0J1-(0)) R AR R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. P/ PO R L0 (VS JVLCT) A RN (1)) F R (13, 18)[ eeeeeeees o (13,118).......... [3R10:5) O EPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P RO 4,089.07 |.. (80,232)|... R PO (122,035)] ... (122,035)|.........(41,803)[. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LU A R 4,119.06 |cevveniiiiiiiis foeeeiinnnn [R1R<1:10)) AR (2,201)] cevveeeens [ (2,201))0veennns (A (1)) R AR R R LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P R 4,099.07 [cevvniiiiinnnnns Joerennnn (14,881)|... ...(22,648)] ... ....(22,648)|... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 121 IR R L0 (VS JVLCT) A RN (1,831)]ceeeeeieeieeins [ (2,673)] cevveeeens [ (2,673)[...cceeeen [R:Z3)) R AR R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P P 4,289.02 |.. (16,635)|... . (25,334) e eeeenn.. (25,334).......... (8,698)). .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. ) IO R 4,099.07 [eevveniiiiinnnn foeeeinnnnn (G I1S) O RN [R:1M07::)) PR R (8,028).......... (72551573 R EORPR [ RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L CIN R R 4,069.07 |oevveniiiiininn foereiinnnn (R 7C) | O RN (5,102)] cevvnneeas [ (5,102)f.......... [QICTLC)) R AU KRR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. FCLV N PO RN L3R VA0S FO RN [ET/07)) O RN (5,046)] .evvnnnenns o (5,046)f.......... [T Y EUUPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LS/ PO R 4,209.04 |..coovvnniiiiinnn foreees (15,357 )| vvveeeeiiinnnns Joevennnnn (23,446)] .eevvvnnnnn fennnns (23,446)).......... [R<T0.5[0)) R AR KRR R, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LA R R 4,149.06 |oeveeniiiiinnnns foereinnnnn (1,499))ceveiiiiiiiins o (VIR 110! [T RS 2,17 [(C15)) R AR RN R LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. FCST) PO I 4,129.06 [cevveniiiiiiinns foeeennnnn (10,905)[...cvvvveeienns Jevnnnnnns (16,622)[ .evnneeens o (16,622)f.......... [STATS) R AU KRR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............. 2. F AR 4,050.83 [cuvunniiiiinninns foeeennnnn (78,852)[..eveveeeeiens |evennnn (120,573)[ cevveneans o (120,573).ceuv. (A TUPD) R R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. 15T PO R L3 1 ({1 N R A (26,905)]..vvueeeiiinnnns Joerennnnn (41,386)(.eenneeens oo (41,386)f......... (L7 FO RPN PR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. FCST) PO I 4,250.38 |..coeviininiiinn feeeeees (R 772 1) O RN (4,260)] .eevnnneens o (4,260)f.......... [0S R EPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. i) PO RN 4,230.43 |.coeiiiieiiiins feeeees (9,891))eeeiiiiiiiinns Joeeeinnnn (15,422)] cevvvvnne [ (15,422)).......... [ETRSC 1 R EUPTTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.......... 2,18 [ e 4,070.79 |eevveniiiiiinins [ (720, 114)[eeeeiiiiiieees o (1,105,502)( ..evveeees [ (1,105,502)f....... [ReECIS TR 1)) R FORRUUU R N, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ JLICH R R 4,060.81 [.ooovveeninniiins feunnnnns (PLIRVED) R R (41,303)] .eevvvnnnn [ (41,303)f......... [QICTR VL)) SR RO R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ T 3 P AR 4,280 41 | e (62,934)).ceveeiiiiininns foerennnnn (98,202)] .eevvvnnnnn fernnnns (98,202)f......... (S R RPN AR KRR LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.......... X2 R VIV ) N T I (844,998)....cvvnviiiinnnns fornns (1,293,832)] .cevvvnnnnn fennnn (1,293,832)....... (448,834)...cvvniiiiinnnn foovrrniininiiinn feci LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. 5271 PO RN 4,050.83 [cuvunniiiiinninns foeeennnnn [QIUZ7)) R R (16,966)( ...vveeeees oo (16,966)|.......... [(C1777:5) | S EPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ L) P R 4,040.86 [...ennriiiinnnnnns foeeennnnn (43,912)]ceeiiiiiiiinns Joeeennnn (67,062)[ +evveeeeees oo (67,062)......... (T ES10) R RPN AP RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. A P RN 4,220.45|.cceiiiiiieiiins [ (R FrA D) F AR (29,153)] ... (29,153)]......... ([ R ERUUPTR AR KRN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. - PO RN 4,040.86 [...ennriiiinnnnnns foeeennnnn [QITNCE7)) O RPN (25,193)] cevvvvnnns fennns (25,193)..c0vvnnn. [CS T R PR (R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P R 4,260.36 |.. (4,338)|... ....(5,634)... (5,634)|.......... (1,29)]. .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 . 01/16/2024 |.......... 1,879 [coceiiiiiniiniinns Joerennnn 4,070.79 |eevveniiiiiinns [ (327,000)f....cevvevenneens Jevnnnnn (514,254) oo fevennns (514,254)......... (187,254)[..e e v [ o LT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P RO 4,030.88 |.. (71,944)|... P R (109,743)| ... (109,743)|.........(37,798)|. .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 01/27/2023 |. 01/26/2024 |.............. 22 TR FTTTION 4,162.15 .. | (22,441 eeveiiiiinnnns fooeennnnn (33,165)] .eevvvnnn fonnnnnns (33,165)]......... (10,724)] oo e foiviiiinies o [RRTOPTITN 0001 .ooennnnnns




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1€903

1 2 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. L3 O R R I VN FO RN (1,951 eeeieiiiiiins foeeeeinnnn (2,393)] ceeeeeenenn Jernneeee (2,393)] e (42)] e e foe [ | = e ]000T
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ G5GSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 127 [ e N0 V7. v E (38,967)[...ccvvvvnnnienns Jovnnnnnns (57,682)[ +evneeeenn |oevennnna(57,682)[ceceees (18, 714)eeeeeiiiiiinn [ [ v [= e {0001 s
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 01/27/2023 |. 01/26/2024 |.... P R 4,151.97 |.. (2,586)|... ....(3,817) ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. P41 PO RN 4,386.03 [ceeveniiiiininnn foereiinnnn [V D R RN [(CFRAY0) [T PR (-1 15 RN (71743 AR RPN I RUUUURRRR PR 11(1[1) I,
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  [. 01/27/2023 |. 01/26/2024 |.... P P 4,202.85 |.. ... (24,917)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |............... -1 PO RN 438294 [ | (6723 U RPN (- ic) PSRRUUUUT RPN (/1) ARRRRUUP U1 KPR AR RO RRRTRRTI R [1]0]) I
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P P 4,239.53 [ooiiiiiiinnens e (13,904) s [ (14,780)...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............. YT F AR 4,249.87 |.ovvvvieneiiinnn feeeeee e (84,370) i o (104,005)( +.vvnneeeee oreeenn (104,005).c.unee (19,834)].cccvviieieiiinn [ feveniinieiiinees [ | = e (0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ LS PO RN 4,239.53 [ooiiiiiiiienens e (53,595 [ (66,106)] -evvvvvnnn [eunnnnee (66,106)]cceveeen (12,51 1) cueeiiiiiiieeiis v [ e | = e 10001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. LN R R 4,301.58 |cevveiiiiinii foeeeiinnnn [RIECAL)) PO RN (1,819) e Jovveeee (1,819 95 | foeeiices [ e [= e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. ST IO RN 4,363.62 |...covnnniiiiinnn [ QL") R RN (17,253)] cevvvnnees feoeeeee e (17,283)) e (3,021 v [ e | = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ T o 4,201.28 | feeeees [RSTRTET)) O IR (43,189)] +evvvnnnes feeeee e (43,189)). e (8L045)[ e e [ [ | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. FL 3N PO I 4,260.21 [ceveeiiiiiiiienns Joeeennns (RRTYFLC)) R (14,447 ceevvnees e (A7) (2,720) s v [ [ | = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. 22 PO RN 4,260.21 [oeveeniiiiinins foeeeiinnnn [RTR-T£) O RN (3,685)] «evveneees foreeeeennn (3,685)]eceeneeees (105)]eiiiiiiiiiiinn [ v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. 2 PO RN 4,218.85 |cuvveniiiiiiiin i [ES° ) R R (12,346)] +eevvnnnees feoeeeeenn(12,846)]. e (2,35 v [ e | = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. L 3] PO I 4,456.68 |....eviiiiininn | (G115 R RN (6,513)] cevveneeees [ (8,513 (927 [ v [ = e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... L IRC) L N T A, 4,230.55 |.cceeiiiiiiiins [ (661,905)[....ccvvvvennenns |evnnnnn (811,336)( +vvvnneeee [ooreenn (811,336)).cenn (149,432)]cceveeeiiiiinn oo fovveiiinnicenees [ | = e (0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R AR 4,212.03 |.ceeveieeiiinnn feees (26,195)).cvveniiiiinnnnes Joerennnnn (82,023)] +evvvnnnees fooeeeennn(82,023)). e (5,828)[ e v [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. P41 PO RN 4,458.67 |oevveiiiiiininns i (1,514)] e v (T o (T 802 s [ e [ = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [C1°) PO I 4,209.81 [cevvnniiiiiiiinns foeeennnnn (24,854)).cuveniiiiinnnns |oeveinnnn (30,486)( ..eneeeeen |oeveennnn(30,486)[... e (5,632)]ceveneiiiiiiiins [ [ e [ e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. - R RN 4,209.81 [ceveniiiiiiinns Joeeennnn (RTRV)) R R (17,328)] cevvveees feeeeee e (17,328) e (1 182)[ i v [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R R 4,189.08 [..evnniiiiiinns Joeeeinnnn (30,229)).cvveneiiiinnnns Joerennnnn (37, 113) e o (37, 113 (6,884 [ [ e [ e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... LIS 72) IR I 4,220.18 |oeveeieiiiiii o (681,275)[...eevvvvenieens |evnnnnn (835,780)( .vvvnveene [oeeeenn (835,780)]...uns (154,505)]..ccevveniiiiinnn feoneeeeiininnnes v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. 22 PO RN 4,282.63 |.cceeniiiiiiiinn feeeees (A1) R (R V45 [RRSUTUU RS (* 1 V75| MR 11\ )) AR RPN IR IR PR 11 (1[0 ) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |..........1,356 [ceeiiiviininninns Joeriinnnn 4,230.55 |.cceeiiiiiiiins [ (236,208)[.....cccvvvnnnenns |ovnnnnn (246,880)( ...evveeen [oeeen (246,880)]....nee (10,672)]ccceveeeiiiiiinn feoeeeieeiiinenes v [ | = e (0001 Lol
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P R 4,417.19 |.. (WL 3-70)) R R (88,180)] ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. LS PO RN 4,199.45 | [ [RIERCAR D) R (24,446)] .evvvnnne feoeeeen e (24,446)). e (4,536)[c e v [ e | = e 0001
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P R 4,406.83 |.. (14,893)].cvvveeeiininnnns Joeeennnn (17,682) ...
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.............. L1 N FPPTTTON 4,220 18 ..eueiiiiiiiinns | (16,449)].ceveniiiinnnnns foovennnnn (17,409)] .eeneeeeen | (17,409)] e (9B0)) v fooniviiiiis e fovveviinnnccennn [= weeennn (0001 L




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢e’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. FCLV N PO I 4,199.45 .o [ [ESTCTE ) R RN (6,158) ... (6,158)f............ (7)) S AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ AL [ R L7 0V N N [E:18:70) R R (4,467)) cevvnneens oo (4,467)........... 4,390 |ovvneniriiinins foerernieeinnn e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... P P 4,251.04 .. (6,520)|... ...(11,457)] ... (11,457 (4,936)]. .. P N [0[0 I
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 02/27/2023 |. 02/27/2024 |.............. L R 4,201.26 |eeeeeeeeeeeee [ [T N1)) TR U (65:::1:)) PUUUUURRRI (5,388).......... (2,270)-veeeeeeeiieeen [ o e LT 0001 ..evvvnnies
S&P500 OTC European
Call-Sell ....

. GSGSEF7VJPSI70UKS573 . 02/27/2023 |. 02/27/2024 |....
S&P500 OTC European

Index/Annuity .

. |Equity/Index [Barclays .... 4,101.71 (.. (7,324)... ...(12,248) ... ... (12,286).......... (4,922)(. .. oo |7 eeeennn 0001 .

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 02/27/2023 |. 02/27/2024 |.............. K7 PO R AA31E7 | [ (L0212 R N (17,349)] ceevveees | (17,349)........... [WALCL:Y) R RTUUUSRRRR RTUURRRRN RPN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . GSGSEF7VJPSI70UKS573 . 02/27/2023 |. 02/27/2024 |.... R 4,091.75|.. (62, 189)|... P R (103,700)( ..ocevvvve fennne (103,700)f.........(41,511)(. .. P N (/e
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 02/27/2023 |. 02/27/2024 |.............. L) FUU 4,061.88 [cvvvvvvvrnnnnnnnns feeeeeeens (6,304)..cvvvvvvrnnnnnnns |eeeeees (10,423)[ ceeevvveees | (10,423)(.......... [CR R 1)) PR O UU F U LT 0001 ..evvvnnies
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 02/27/2023 |. 02/27/2024 |.............. L7 R 418135 | [ [QI74°)) TR R (3,016)] evveeeeees o (3,016).......... (1,837 [ e e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/14/2023 |. 03/14/2024 |.............. [61:31 OO RN A017.27 |oeeeeeeeeeeee o (11,872)[ s fernninns [KUR:74]) DTSR (30,821)f......... (L TR Tc)) AU IO R RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/14/2023 |. 03/14/2024 |............ TN IO R 4017.27 |eveeeeeeeeeee o (119,482))...ccceeeeiee [ [T 173 R R (236,102)|....... (116,850)[....eeeeeveeens fereeeeieiiis e e LT 0001 ..evvvenies
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/14/2023 |. 03/14/2024 |.............. 721 O R 3,997.68 |.oeeeeeeeeeee [ (P208:7)) IR RN (54,531)) e | (54,531)|........ (26,688)[...cceeeeeeneeen forveeeeiiiiiens e e LT 0001 ..evvvnnies
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/14/2023 |. 03/14/2024 |.............. (7 R 3,987.88 |.oeeeeeeieeeee [ (3,570).vvvvvvvvrnnnnnnns Jeeeeeees (8,991)[ ceveeenis e (8,991).......... (5,421 e e e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/14/2023 |. 03/14/2024 |.............. K71 IO R 4,027.07 |oeeeeeeeeeeeeeees [ (6,351)[.0vvvvvrnnnnnnnnns feeeees (16,650 +oeeennnns ferennne (16,650)......... (U7 c)) AR IO RN RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/14/2023 |. 03/14/2024 |............... [/ U 4,125.05 [ [ [QIR1E)) ORI I (CRR1)) PUUUUURRRI (4,119)].......... [ 1510)) PR SO A LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/14/2023 |. 03/14/2024 |............ L) R 4,007.47 |oeeeeeeeeee s (58,268))..cvvviiieieiienns [ (114,550)] cvvvveeee | (114,550)|......... (17K} U IO R KN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/14/2023 |. 03/14/2024 |............ {1728 IO RN 4,046.67 |ooeeeeeeeeeeeee [ (59,566)....cvvveeeiiiaans [ (119,437)] e | (119,437)|......... (59, 871)[.eveeeeeenieeens [ o e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/14/2023 |. 03/14/2024 |.............. P IO R 4,066.26 |..oeeeeeeeeeeeeens [ [R)) R (10,188)] .vvveeeens e (10, 188)|.......... (8,463)[...cceeeeennnenn [ e e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...occvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/15/2023 |. 03/15/2024 |.............. 20 PO RN 413518 | [ [RO1)) E (8,546)[ .eeeeennns [ (8,546)|.......... (5,580)[-cvvveeeeeirnenns ferveeieiiiiins o e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/15/2023 |. 03/15/2024 |.............. L7 IO RN 4,008.69 |..coeeeeeeieeeeens [ [REALXTC)) R (35,464)[ -cnvvvenes oo (35,464)|........ (17,828 [ e e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/15/2023 |. 03/15/2024 |.............. L1 3 R N 3,930.85 [ ferniiins [RURHD R AT (59,204 -eevvveees | (59,204)......... (PICTX)) A IO R KN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/15/2023 |. 03/15/2024 |............ L1 R RN 412545 [ [ [QUA:X1:)) R R (48,577 ) ceeeeennis fereennne (48,577)......... (K< ) U IO R KN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 03/15/2023 |. 03/15/2024 |.......... LIE:1: 1 O RS 3,969.77 |oeveeeeeeeeeeeeees [ (363,804)(..cvvvvverrrrnnnns |eeees (879,072)] «.evvveeaen |onees (879,072)f........ [C ) R AU RPN RPN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ...cccvnenns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 03/15/2023 |. 03/15/2024 |.......... 2,212 [ [ 3,960.04 |.ooeeeieieei [ [RLEIATH) T R (1,471,373)] e [ (1,471,373)|....... (721,617 e e e LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell ....ccovnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/15/2023 |. 03/15/2024 |............ 12 R N 3,960.04 |.ooeeeeeiii [ (25,397)).ceveiieeiiieeenns oo (60,827 .eeeennin ferennne (60,827)......... (KT 2 1) AU IR R RN LT 0001 ..ovvvnnnes
S&P500 OTC European

Call-Sell .... ... | Index/Annuity . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... R 3,971.71.. (16,975)|... ...(33,513)... ....(33,513).........(16,538). .. P N (/e
S&P500 OTC European

Call-Sell ...cccvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 03/15/2023 |. 03/15/2024 |.............. [ PO R KISV R [2C1e7)) IR RN (48,279) v | (48,279)......... (PXTET: 70 AU IO R KN LT 0001 ..evvvnnnes
S&P500 OTC European

Call-Sell .... Index/Annuity . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... JR 4,105.99 |.. (41,520)]... ...(88,33)... ....(88,335).........(46,815)(. .. U N (/e

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index/Annuity ........ WA oo Equity/Index Vel Is Fargo ........ PBLDOEJDBSFUOLXP3B76 | 03/15/2023 |, 03/15/2024 |..ovvvvvcees 71 I ER] R N [CRLT N R P (15,990)]...oocvvee Y12 S NS NOTRTIIT SO s 0001 oo




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€€'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ AL [ 3,940.58 |..oovvnniiiiinnn feees A PR K1) R R (80,038) ... (80,038)]......... [ReECTRC[0/<)) R AU RPN RN, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |..........2,005 [ccceiiivirrnnnninns Joerennnnn 3,969.77 |ouvveeiiiiiinin [ ({720 T4 F R (1,317,393)] .eevvvnnns [ (1,317,393)f....... [(CISIUNZ2(5)) R FORRUUUR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P R 30 N T 72 FO RN (70,840)|... P R (151,781)[... (151,781)f.........(80,941)). .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ JLLCI N I R IR TUNK Y [ R N [<73{<10)) R R, (77,805) vevnneeeees oo (77,805)......... [ISVZE) O RPN R RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P R 4,047.14 |.. (2,083)|... ....(4,510)] ... (4,510)|.......... (2,477)). .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. VN PO I 4,126.69 |cevveniiiiiiin foeeeiinnn (VR:740) RS R [(C8:1515)) PR I (6,885).......... [30[075)) R AR R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 03/27/2023 |. 03/27/2024 |.... P P 4,275.84 |.. (8,212)]... e (6,272)] e .. (6,272)f..........(3,060)). .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. (11 PO I 4,186.35 [covveniiiiiiiinns i [QETT) F RN (25,139)] cevvvvnns [ (25,139)]......... [ATCZK)) R AU R RN, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. 22 PO RN 4,086.91 |o.eveniiiiininns foeeeiinnnn [RETR1oc) O RN (8,246)] .evvvnnans e (8,246).......... [T ) Y EPR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. LN R R VY17 FO RN (38723 R RN (8,527)] cevvnneens o (8,527).......... (< Tr01C)) R AU R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L1 PO RN 4,076.97 [cevvniiiiiinnns Joeeennnn (REFCIVS R R [AR1) | I (25,956)]......... [QATREEEC)) R R R RN, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. ;7. PO AR L (VPR 1N R A, (12,911 v (23,210)] «evvvvnnnn fernnnns (23,210)f......... (R [0R72e1*) R EEUUPR R KRR LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. LI PO R L3y - O RN (WAYE:)) R RN (12,959)] cevvvvnns [ (12,959)).....un... [ET722CC) | R EPR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. 22 PO R 4,303.15 |.oeeeeeieieiiinn feeeeees (VIV2(°)) R R (4,758) v o (CET)) - [SIS°L40) R AU R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ 24 [V} SR I 4,230.74 | [ ({410 F AR (98,465)] .eevvvunnnn fernnnns (98,465)|......... (2T T£)) R AU R RN, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. [S1CJN PO EN L0 B PO RN (£ 1:15)) R A, [QECH:7:)) U F— (13,829)f.......... [GSTS L0 R EOPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. £ R R L3702 i 1 PO RN (23,483)).cvvenieiiinnnns foerennnnn (33,967)] +evvvvnnnnn fornnns (33,967)......... (ORI R AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. LU A R 4,220.39 |.coeiiiiiiiiiinn feeeeees [QICI:K)) AR R (2,797 ceveeeeens [ (2,797).......... (S NE)) R AU KR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. 2 PO ENN N7 N R [(J11GK)) AR R (8,917)eneeeeens | (8,917)f.......... (721573 R EPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ ot VN R ERN 4,241.08 |ooeveniiiiiiiinns o (121,868)]...cevvveiivinns fonnnns (174,897)[ cevvnneeees [ (174,897)f......... [RKT0ZE ) R RPN NN RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. -1 1 R R LIVAR TS R R [RESHCK] D) R (25,930)] +evvvvnnnnn fornnnnns (25,930)]......... (R [0R72e1*) R EUUPTR R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 04/17/2023 |. 04/15/2024 |.......... P00/ R R, 4,234.35 [ | (333,224)....ccvvnniiniinn fonnnns (558, 115)[ cevveneens [onnnns (558,115)|....... (2211 R RN RN RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/17/2023 |. 04/15/2024 |............ L) P RN 4,203.21 | i ferens [(SIVNVLCI0)) R R, (70,276) vevveeeees o (70,276)|......... [PZ{00073 1)) ISR FO R R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. 170 PO EN LIVAR TS R [(CTGTA) I RN (47,384)| ... (47,384)........ [QETARD S R KRR R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/17/2023 |. 04/15/2024 |............ L5771 PO R L% (V£ ) PO RN [REINSTIe)) O IR (44,375)] cevvvvnns fens (44,375)]......... [QECTR:7LC)) R R R RN, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.... P R LIVZETE: ) IO RN (21,078)|... ...(30,128)] ... ....(30,128)|..........(9,050)]. .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. P/ PO RN IR TR TN RN [RIRC1E:)) AR (3, 414) e o (3,414).ccvennnn. (RIS A EOPTR [ RN LT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... Index/Annui ty . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 04/17/2023 |. 04/15/2024 |.... P P 4,223.97 |.ovvvvineiiiinns fonns (842,977)|... i R (1,189,159 .eevneeen [ (1,189, 159)f....... (346, 182)|. .. P N [0[0 I

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index/Annuity ........ WA oo Equity/Index |Barclays coooooveeeee GSGSEF7VPS 1705573 |. 04/17/2023 |, 04/15/2024 |......... T W N PIY ] N [N I W (895,809)..oovvoee o (895,800). ..o (62,457)] e frosneeiiecesinns foecesssiiseeesin foessssiseeeeans s 0001 oo




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. P/ PO RN N7 R F (R1R:11C)) AR (3,225)] ... (K725 - [ I025)) R AR KRR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. fCZ N PO RN 4,203.21 |ooeveiiieeiiiiinn [ [(-1570[0)) R (10,233)] cevvvvennn [ (10,233)f.......... [0 ) Y EPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.... P P 4,192.83|.. (27,121)]... ...(37,984)] ... ... (37,984)........ (10,863)|. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/17/2023 |. 04/15/2024 |............ LK U 4,223.97 |oevveniieiiinns fereeeeens (31,458)].ceveiiciininns foeeeinnnn (52,435)] eeeeennn | (52,435)]......... (U740 R AU R RN, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.... P R 4,400.40 [ceenniiiiiinnnns Joeeennnn (57,661)|... P FEPT (83,767) ... ... (83,767)|.........(26,105)]. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. LY/ PO RN 4,280.57 |.ooeeiiiieiiinnn [ (15,361)[.cevveveeeeeens Jevnnnnnns (21,758 ceveneeeees oo (21,758)f.......... (SRS R E PPN [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.... P P 4,390.02 |.. (4,132)]... ....(6,002)........... .. (6,002)f..........(1,870)). .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ 263 | o 4,28.40 |..coovvniiiiiinn [ (86,011))ceveneeiiiinnnns [ (126,231)[ cevenneeens o (126,231)......... (1 220) | R RN AR KRN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ LA P 4,200.43 |..ooviniieiiinnn [ [EIEAK)) I RPN (76,976)[ .evveeeeees oo (76,976)|......... (25,564).cvveeeecinnnnns Joorevnninieeieinn o LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/27/2023 |. 04/26/2024 |.............. <71 IO RN 4,200.43 |.coeiviiiiiiiins feeeeees (0] R RN [WA1-ZE5)) PR (7,646).......... (R TR O EUPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ S PR R L3270 - IO N (CHIVAL)) R (95,211)] cevvvvnne [ (95,211)f......... [RCTXTS) O EPPRRTUUR PR RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 05/12/2023 |. 05/14/2024 |............ LSS PO RN 4,287.49 | feees [0S ) T IR (42,598)] .eevvvnnnnn fornns (42,5%)|......... [ZZ0)) O RPN PR RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 05/12/2023 |. 05/14/2024 |............ L2227 PO RN 4,371.52 |oeveiiiieeiiinen foreeeees (29,049)).cvvvniiiiiinnns foeeennnnn (47,165)( .evnneeens oo (47,165)|........ (18, 116)]cevvveeeeveennn oo s [ LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... 1,99 [ o 4,208.66 |.....eiiiiiinnnns e (642,897)[...cevvvvennnnns |ovnnnnn (975,611)[ cevenneens o (975,611)....... (K7 AT.Y) FP RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... LI R A 4,229.35 [ciiiiiiiieeens | (265,206)[.....cccvvvnnenns |oennnnn (540,776)( .evvnneans fonnnne (540,776)....... (26 75-7/0)) S FRUUU R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... LK 7J) R I 4,219.01 |eeeeeiiiiiiii o (536,188)[......ccvvvnnenns |oevnnnn (816,858)] ...cevvvnnn |evennns (816,858)....... (2 NCICie) R FORRR RN R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ L7 I R 4,198.32 |.oevviieieiiinnn feeeees [ICY:<)) R R, (70,488)[..evveenes oo (70,488)|......... [ATR:(1D) R AU R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPS170UK5573 | 05/15/2023 |. 05/15/2024 |............ LIS I R 4,185.92 |.ciiiiiiieiiinin fes (65,656)[.....ccvvnnnnrnnns founnnnnns (98,815)[.evvneeecs o (98,815)f......... [RECT LX) R KU R KRR LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ 1<) PO RN 4,355.50 |.ccevvnnnniiiiinnn fernees (R te)) O IR (53,665)] .evvvvunnnn fennnns (53,665)f......... [ZLURCT40) R R R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.............. -1 1N R AR 428796 |.eevvennieiiinnn feeees (VTR TS R R, (38, 716)[ .eenneeeees oo (38,716)........ [QECTCIVV) S AU R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ 07 P AR 4,200.39 |..coevnieeiiinns foreees (35,680)[....ccvvvnnnnnnes Jounnnnnns (70,524)] cevvvvnnen [ (70,524)f......... (RTINS O RPN AR KRN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPS170UK5573 | 05/15/2023 |. 05/15/2024 |............ L1 I R 4,382.39 |.ooiiiiiieiiinnn feees [REIUNH-(0)) R A, (49,645)] .eevvvnnns fennnnns (49,645),......... [QIENULCICY) R RN R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.............. [T/ R R 3y BT I AU RN [CS7.72) O AR (16,873) vevveeeeees oo (16,873).......... (A1 O EOPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 05/26/2023 |. 05/24/2024 |............ L[0T R 4,331,671 [cevneiiiiiiiinns e (R 020) O IR (45,984)| ... (45,984)|......... [QFLY) FO RPN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ 4[] SR I LRSIV T PO RN (CEVZAD R R (67,125) .evnneeees o (67,125).......... [0S O EPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2023 |. 06/14/2024 |.... P R 4,481.90 |.. (17,927)|... ...(21,326)] ... ... (21,326)].......... (3,399)]. .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ 72 PR R L Y(VIReT ) N RN [IVR-TL)) R (42,799)] ceevvvnnn [ (42,799))...0unnn.. [ IRC7:5) | R EUPR [ RN LT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... Index/Annui ty . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/15/2023 |. 06/17/2024 |.... P P 4,492.23 |.. (45,782)|... ...(43,533)| ... ....(43,533)|... 2,219 (. .. P N [0[0 I

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index/Annuity ........ WA oo Equity/Index Vel Is Fargo ........ PBLDOEJDBSFUOLXP3BTS | 06/15/2023 |, 06/17/2024 |..ovvvvvcees 2 O W 4,556.40 |ooovcooiiccenin o, (EERE I N (P22 I (24,427 oo, TTE:1 T TN RS N s 0001 oo
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... L1 1721 IR I 4,514.36 |.ooveneinieiiins [ (384,003)]...cvvniiiiinnnns foreees (364,577)[ cevvnneeans o (364,577)].......... TR () R AU R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/15/2023 |. 06/17/2024 |............ 265 |eeveeieiiiiii [ L0V DY FORR RN (60,541)[..cevveineiiens Jvninnnns (56,419)] .evvvvnnns fennns (56,419)........... L3 -2 O KR AR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 1,562 [cniiiiiiiieiiens Joeveennnn 4,503.29 |..ceeviiniiiiinn [ (514,402)..ccvvniiiiinnnns oo (488, 747)[ .evvnneeans [ (488,747).......... 25,655 |.evveniiiiinnin foereeinenn e LT 0001 .evvnennens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |............ L[] AR RN N7 (S I, [T IVLY0) F RN (29,570)] +evvvvnnnnn fernnnns (29,570)..vvvveeee LT /- R FORUPR KU RO, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... LI 1 R A 4,514.36 |.ooveneinieiiins [ [QEURKES)) R TN (150,473)[ cevveneeens o (150,473).......... 29,962 |.evvveniiiinninns foereeiiiceenn e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.... ...4,695.821.... o (4,567) s | voen (4,567)].. - 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |............. 2 F AR 4,478.95 (74,008).eenneeens o (74,008)........... 11 N R KPR R RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. FA ) PO R 4,465.98 (15,089)( .evnneeees o (15,089)f.......... (R T2 O EOPTR [ RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....ccvvnnnns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 06/27/2023 |. 06/27/2024 |.............. 95 | e 4,509.76 |..euuiiiiiininns foerinnnns (27,954)]ceveniiiiinnnnns foorennnnn (29,806)[.evveeeeee foeiiennns (29,806)|.......... [R5 | P (TN FPPPTTTOUUPPTIN [RRTOPTITN 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (17,283,410)  (12,951,450), 0f (42,508,247) XXX (42,503,247) (17,636, 121) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (17,283,410)  (12,951,450), 0 (42,508,247) XXX (42,503,247) (17,636, 121) 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (17,283,410)  (12,951,450), 0 (42,508,247) XXX (42,503,247) (17,636, 121) 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 (17,283,410)  (12,951,450), 0 (42,503,247) XXX (42,503,247)] (17,636, 121) 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 12,241,457 5,482,765 0 18,105,201 | XXX 18,105,201 5,301,391 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 12,241,457 5,482,765 0 18,105,201 | XXX 18,105,201 5,301,391 0 0 0 0 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

Description of Hedged Risk(s)

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE

EO7
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (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 0 0 0
Barclays G5GSEF7VJP5170UK5573 . |... Y .. 17,703,646 [.....ooeevvnnnn. (14,916,217) | 2,787,429 |.oevvvvnnnnn . 17,703,646 | .oeneenn (14,916, 217)]..ccvvenneecennnn 2,787,429 |... ...0
UBS Group ... . 549300SZJIVSBSGXANS1 . Y. .0 ...0 . 989,872 .361,010 . (628,862)|... . ...0
Goldman Sachs .. W22LROWP2HZNBBBKS528 . Y. . 6,910,000 ...0 ,439,071 1,529,071 |vvveiieeennnnn 8,439,071 | e 0f.. ...0
Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . Y. .200,000 ...0 . 540,463 .6,759 (333,704)|... ...0
Wells Fargo . . PBLDOEJDBSFWOLXP3B76 . Y. . 4,760,000 ...0 31,691,706 . 307,242 |... . 31,691,706 |... (26,624,464)|... ...0
JP Morgan ZBUT11VBOBEZRVTIIT807 Y TP 1,243,690 |... 1,243,690 [....coovvenneens 1,243,690 | .veneiiiiiiiiiaieeennnnnns 0. ...0
0299999999. Total NAIC 1 Designation 60,608,448 6,235,201 60,608,448 (42,503,247) 0
0

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange

0999999999 - Gross Totals

11,870,000 0 60,608,448 (42,503,247) 6,235,201

60,608,448

(42,508,247)

6,235,201

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

60,608,448 (42,503,247)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Total

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 .....cen | CaSN 1errrneeeeieeie e e e e et e e e e e e e e e e e e e e e e e n e e e e e nnn e e e e nnnn e e e ennnnaaeee [reerennnneeeeennnas 6,910,000 [..eeeeeeenieeeeennnd 6,910,000
Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 .. 000000-00-0 ........
Wells Fargo . PBLDOEJDBSFWOLXP3B76 .. | Cash . |000000-00-0

11,870,000

11,870,000




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

E10



STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ........ Short term investment from reverse repo program e 2,089,691 |-vevvveeiiiine 2,089,691 |....... 07/03/2023 .......
000000-00-0 .........| Short term investment from reverse repo Program ........oooeeeeeeueeeummmnmnmnmneeeennnnns [ o 16 e | 5,746,651 |... ...5,746,651 |....... 07/03/2028 .......
000000-00-0 . ..| Short term investment from reverse repo program ... .. 8,582,527 |... 8,582,527 |....... 07/03/2023 ..
000000-00-0 . ..| Short term investment from reverse repo program ... ..2,500,000 ... 2,500,000 |....... 07/03/2023 ..
000000-00-0 ......... Short term investment from reverse repo program ............cceeeeeerevvunenneenevvnennnennnn [ oo foevvneennenn 2.0 oo | 10,790,964 |... 10,790,964 07/03/2023 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 29,709,833 29,709,833 XXX
9999999999 - Totals 29,709,833 29,709,833 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ... 17,441,825 Book/Adjusted Carrying Value $ .. 17,441,825
2. Average balance for the year ~ Fair Value $ - -..23,488,785  Book/Adjusted Carrying Value $ --- ... 23,488,785
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ............ 7,8%,32 NAIC2 $ ... 21,873,491 NAIC3 $ ..o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ ..o 0

E11




STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette 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
NAIC
Designation,
NAIC
Designation
Modifier and SVO

6

7

CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-4D-6 ......... DFC AGENCY DEBENTURES .......cevuuniiiiiiiiiieeiiiiiie e ccriii e e e ssnaee s e evnneneeees | oo, . 3,543,600 |....... 01/20/2035 ..
690353-5A-1 ......... DFC AGENCY DEBENTURES .... ...400,000 |....... 05/15/2024 ..
690353-C9-6 . S DFC 3,005,660 |....... 01/15/2030 ..
90376P-AB-7 ......... INT DEV FIN CORP .... ... 2,417,310 04/20/2035

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 9,366,570 9,366,570
0109999999. Total - U.S. Government Bonds 9,366,570 9,366,570
0309999999. Total - All Other Government Bonds 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0

62630W-EL-7 ......... TXBL MUNI FUNDING TRUST VARIOU NURSING H
626300-FV-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL
626300-JY-4 . .| TXBL MUNI FUNDING TRUST VARIOU TRANSPORT

88034Y-UN-8 TENDER OPTION BOND TRUST RECEI GENERAL

825,000 |...

825,000

1,000,000 |..
1,000,000 |..
3,200,000 |..

0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backe

d and Structured Securities

6,025,000

6,025,000

0909999999. Total - U.S. Special Revenues Bonds

6,025,000

6,025,000

021752-AA-8 ......... ALTOONA-BLAIR COUNTY DEV ..eeieiieiiiiiie ettt
05581K-AB-7 ......... BNP PARIBAS

06053F-AA-7 . ..| BANK OF AMERICA CORP ..

063670-3U-7 . ..| BANK OF MONTREAL CHICAGO

06417M-C4-5 . ..| BANK OF NOVA SCO ...

12594K-AA-0 . ..| CNH INDUSTRIAL NV ..

14338H-AA-4 . .| CARMEL VALLEY SR LIVING .

316773-CX-6 FIFTH THIRD BANCORP ....eiiniiiiiieeeeiiit e
35087M-AA-1 412 MADISON LLC

40435R-0G-9 . .| HSBC BANK USA NA

46655F-AA-5 . .| MA-RWLLC ........

50247V-AA-T . ..[ LYB INTL FINANCE BV ......

526107-AD-9 . .| LENNOX INTERNATIONAL INC

.| MORGAN STANLEY
NEW YORK LIFE GLOBAL .

617446-8M-2 .
649538-BC-1

I 1FFE

1,286,414 |..
1,500,000 |..
4,600,000 |..

3,500,000 |..

....... 01/12/2024
08/08/2023

.. 01/19/2024 ..
03/01/2072
07/15/2023

680657-AA-1 ......... OLGA TENEDIOS IRR TRUST ...vvveveerereeeseereseseseenesessssnssesesesesnsnensnsssnssesesesnsnsnsns | oo |oeeeeeens 1.8 FE 1,015,000 |..
6944PL-2T-5 . .| PACIFIC LIFE GF I ... 1.D FE . 3,500,000 |.......
775109-AY-7 .........[ ROGERS COMMUNICATIONS .......oiviruirsinsiniiniiniiniiniiniinii e | L, 2.CFE . .. 1,136,948 |...... 10/01/2023 .......
T8016E-2V-2 .........[ ROYAL BANK OF CANADA .........oooiiiiiiiiiiiiiiiiiii s | L, 1.EFE. 2,497 128 ... 07/29/2024 .......
85207U-AF-2 . .| SPRINT CORP ......evunnnns 2.B FE 1,204,057 |....... 09/15/2023 ..
86565F-YF-3 ......... SUMITOMO MITSUI BANK NY .... [ETTTTRTTRRURPPR I FSPTR 1.A FE ... 2,400,000 |....... 01/18/2024 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 40,037,828 40,084,162 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 40,037,828 40,084,162 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 49,404,398 49,450,732 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 6,025,000 6,025,000 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 55,429,398 55,475,732 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

5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0

5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0

5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0

5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0

5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0

5999999999. Total - Preferred and Common Stocks 0 0

000000-00-0 ...ocoeee | ATET CP oo [ e 2R 3,595,136 |... ... 3,595,136

000000-00-0 ......... SOCIETE GENERALE CP ... e eeeee e e e eeeeee e e eeeeee e e e eemnn e e e e emmne e e e eemmmmneeenmnnnn | oosoiiiii eeeemmmeeeee B e |, 3,000,000 |... .. 3,000,000

9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 6,595, 136 6,595, 136

000000-00-0 ......... Key Bank Money Market Account ............ccooemmieioriemmmmnineeemnneeeeeeeeneeeeeeemnneeeeeeee Lo Do oo, 5,950,000 ... ...'5,950,000

000000-00-0 . ..| Huntington Bank Money Market Account ...........cccoooviiiiiiiiiiiiiiiiiiniinneeeenn [ I 5,950,575 |... ... 5,950,575

000000000 ......... Fifth Third Money Market ACCOUNE oovoeeereeiee e | i | e, oo 4,300,000 [oooeviiiiiiieee 4,300,000 fovoiiiiiiis i,
9609999999. Subtotal - Cash (Schedule E Part 1 type) 16,200,575 16,200,575 XXX
262006-20-8 ......... | DREYFUS GOVERN CASH MGMT INS MONEY MARKE ......cevrueiieemmnnneeeemnnnneeeemmnnnneeenmnnnes [ oossiiiiin oeeemmmmmnnee o emeeeeeenn |, 85,307 [oveeeeeeieeel 85,307 [oveeeeeeins e,
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 45,307 45,307 XXX
9999999999 - Totals 78,270,416 78,316,750 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value $ -
Fair Value $ ...

2,515,692
71,260,766
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 100,000 [ O [ 0 e 1,058,516 |......... 12,625,388 |.....ccccee. 440,033
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 10,000 [ O o 0 [ 1,400,784 |............ 1,294,700 |............ 1,307,819
JP MORGAN/CHASE ........ccvvevrinee NEW YORK, NY oo fo 100,000 [ O i 0 | (26,438,369)|........ (20,737,533)|........ (23,747,696)
KEYCORP (KEY BANK) . CLEVELAND, OH .. 202000 | O i 0 e 11,558 [ 12,311,562 |......... 16,212,142
US BANK ..o CINCINNATI, OH ..o o ...0.000 [ 0 i 0] 3,460,925 ..o 638,601 |....ocoveeenne 83,064
0199998. Deposits in ... 6 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 442,346 473,670 433,268
0199999. Totals - Open Depositories XXX | XXX 0 0 (20,064,240) 6,606,388 (5,271,369)
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 (20,064,240) 6,606,388 (5,271,369)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(20,064,240)

6,606,388

(5,271,369)
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STATEMENT AS OF JUNE 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

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

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

94975H-29-6 ........

|WELLS FARGO ADVANTAGE MONEY MARKET ......vvvvvieeesiuiiiiiiiiiiiiiiiieiiaiiiiiaeeesiiiiia e e e

[s.........

........... 04/01/2028 wevvvees. Joreeresresresresnesnesnennenn0.049 |

8209999999

. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

125,000

262006-20-8 .......

|DREYFUS GOVERN CASH MGMT INS MONEY MARKET ........covvvreiiiniiiiiiiiiiiiiiiiiiiiiiiiiiieniaiineeas

[ [, 06/30/2023 ......... | 0.049 |

............................... 5,337,823

8309999999.

Subtotal - All Other Money Market Mutual Funds

5,337,823

8609999999 - Total Cash Equivalents

5,462,823
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