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STATEMENT AS OF SEPTEMBER 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 [ 4,430,877,599 |..oooieiirinercnens oo 4,430,877,599 |............ 4,236,254,508
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 12,230,701 [ [ 12,230,701 |ooeiiieenne 12,670,567
2.2 COMMON SOCKS ...ttt nenen [oeossenineenanas 177,701,707 | 570,265 |......cceeee. 177,131,442 |................ 173,015,754
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 789,033,732 [ovoeeeecnieneenees [ 789,033,732 |......coeec. 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($ .roerrnen 1,249,644 ), cash equivalents
[ J 2,130,959 ) and short-term
investments ($  .ooovrienenne 3,595,136 ) oo s 6,975,739 [ [ 6,975,739 |[..ccvvernen 75,657,926
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeeerenens 900,542,108 |......cveeeieeeeeeeeeeeeees v 900,542,108 779,238,730
7. Derivatives ............... ...39,208,404 |.. ...39,208,404 |.. ... 23,025,622
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 373,160, 127 373,160, 127 387,830,647
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 3,822,118 | [ 3,822,118 |ceriiene 1,778,848
10. Securities lending reinvested collateral assets . 32,265,136 |.. 32,265,136 |.. 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 6,765,817,371 6,765,247,106 |........... 6,507,886, 115
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 69,924,829 | e 69,924,829 |.....cccoonnee. 60,088,051
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 10,352,833 | [ 10,352,833 |.ccviinne 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 50,082,428 |....oeoeeeeeeeeeeeeeeees e 50,082,428 |................. 49,304,701
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reiNSUIErS .............ccccveveveveveueceeveiereeerereeens frererenensenenene 35 112,002 [ i 3,772,002 | 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. Joevererneeveeeen 641,018 [ i 641,018 | 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 9,956,128 |.....oovoveeeeeeeeeereeees o 9,956,128 o 15,726,070
18.2 Net deferred tax asset 47,297,494 |. ... 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. 9,956,673 |....cccveeenne 9,956,673 ..o (1 0
25. Aggregate write-ins for other than invested assets ............ccccceeiririririeieeees foeveeiiiineccce (L N (L N [0 T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 7,006,020,891 |......cccovnv.ee. 57,824,432 |............ 6,948,196,459 |............ 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) 7,006,020,891 57,824,432 6,948, 196,459 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 SEPTEMBER 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 $ ............ 5,478,037,393
(INClUdINg $ v MOACO RESEIVE) ....cvvivieiiiieieieieieiee sttt ssssssesesesenennssssssssesesens [eoenenenenns 9, 478,037,393 | 5,287,925,773
2. Aggregate reserve for accident and health contracts (including $  ............ccccccccceeieieeeee. Modco ReSEIVe) .o forccccce. 212,362 | 223,685
3. Liability for deposit-type contracts (including $  ....ccccccevvvvvvvrcccccceee. MOACO RESEIVE)......vviieieieeeeeeeeeeeens [oeeeeieenen.089, 862,832 | 580,671,070
4. Contract claims:
B LIFE o n e snennsnes [rennennnnenen 18, 191,010 [ 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
BN UNPAIA ..ottt ettt et ettt ete et et e et et e s et et et eseesese et eseesese s et e s ebessesessetessesesesseseesebeesebensesensebessetenssseseeseressetesetennane [rereerenennenennane 1,045,676 |....cocoovnevenee 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 $
IMOTCO) bbb bbb bbb bbb bbbttt [er s 102,074,897 |..coovcennne 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 1,617,559 .o, 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 3,023,965 |...cooernn 3,173,335
9.4 Interest Maintenance Reserve 5,184,910 |....cococe... 12,030, 142
10. Commissions to agents due or accrued-life and annuity contracts $ ...1,182,309 , 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 $ .............. 23,600,000 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErs ....coc. feeeiiiiiiiiiiiie .
24.04 Payable to parent, subsidiaries and affiliates 2,879,183 |...
2405 Drafts OULSTANMING ... .eoeeeiieiiiie ettt et e et e ea et e et e s e ea s e eae e e s e e ea s e ea e e es e e se e s e emseemseenseenseenseeneeaseenneenne [soeesaesstesitesaa e e e eae s
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 25,019,927 |... . 14,321,173
24.09 Payable for securities ...... 4,418,192 |... ... 1,356,570
24.10 Payable for securities lending 109,551,293 |... . 88,320,662
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 32,200,607 31,949,454
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,501,482,737 6,238,671,240
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 6,501,482,737 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 $ 444,213,722 441,283,159
38. Totals of Lines 29, 30 and 37 446,713,722 443,783, 159
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 6,948,196,459 6,682,454,399
DETAILS OF WRITE-INS
2501. Unfunded Commitment to Low Income Housing Tax Credit Property
2502. Payable for collateral on Derivatives
2503. Outstanding disbursement - death
2598. Summary of remaining write-ins for Line 25 from overflow Page ............ccuiiiiiiiiiiiii s
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
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 SEPTEMBER 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 .............ccccceoeveveeer v 559,862,478 |................ 508,969,939 |............... 689,571,720
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 5,156,761 |...cooeeee 4,429,366 |.......coccnc..... 6,266,988
3. Netinvestment INCOME ..o ..214,271,563 |.. . 164,821,999 |..
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........cccooovveieveueueieeieeeie e oo eeeeeeeeeenes 96,685 |...oovccieiinne 2,344,288 |..
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........cccoevvveereeeiorniiii
6. Commissions and expense allowances on reiNSUrance CEAEM .............coovoveveveviueveueeieeeeeeeeiesesesesssns [ 21,430 | 32,977
7. Reserve adjustments on reinSUranCe CEAERM ...........cioiiiiiiiiiiiiiiiie et ee s see e e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........ccuiiiiiiiiiieeee ettt ees [oeme e e et e e e e saeaene [oeeseseseee e e e e e eenaee [oeeeeeeeeeeeee e e e 0
8.2 Charges and fees for deposit-type CONTaCES ...........coceiiiiiiiiiiiiieeeeeee e [ o [, 0
8.3 Aggregate write-ins for miscellaneous income .. 1,174,268 1,164,999 1,395,778
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 780,583, 185 681,763,568 931,046,367
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 CONracts ...............ccceueueveeieiiveieveierevceeens oo 1,048,925 | 1,071,421
14. Coupons, guaranteed annual pure endowments and similar beNEfits ............ccoovveiiiiiiiiiiinnnienescer .
15.  Surrender benefits and withdrawals for life contracts ..................... 304,653,861 ..218,752,597 |.. ..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 18,629,250 |..ooveeeeeneee 6,756,398 |.......c......... 12,832,850
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 2,575,621 |.oooee 3,198,126 |..ococveveveee 4,223,269
19. Increase in aggregate reserves for life and accident and health contracts 190, 100,297 236,528,079 305,523,301
20.  Totals (LINES 1010 19) ..ttt ettt |ea e 577,309,760 |...coccnee.ee. 528,094,340 |......cccoe 713,452,137
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbb bbb bbbt bbbt bbbt bbb b nre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 35,059,654 |................. 29,559,495 ..ol 45,244 373
24. Insurance taxes, licenses and fees, excluding federal iNcome taxes .............cccoeveveveeeeevevevevereeeeeene oo 9,828,621 | 9,138,411 |l 12,278,213
25. Increase in loading on deferred and uncollected premiums ........... .. 3,541,937
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 3,937,942 2,456,875 4,151,066
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 699,745,493 633,479,627 863,979,604
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 80,837,692 |......cccuuvee 48,283,941 | 67,066,763
30. Dividends to policyholders and refunds to members 74,980,060 65,847,581 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 5,857,632 |....ccovvuune (17,563,640)|................ (24,976,472)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. (7,727,819) (15,843,186) (29,586,192)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.covoveueuerereiieneaeaens foreeeeeciceeens 13,585,451 |.oceeee (1,720,454) ... 4,609,720
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of § .o 951,107 (excluding taxes of $  ..cocoeveueenne (1,798,917)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (925,297) 1,538,486 (879,841)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 12,660,154 (181,968) 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, NetinCOmME (LINE 35) ..ottt e e e 12,660,154 ..o (181,968)...c.cvvcneeee 3,729,879
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (2,016,723) ... (7,763,019)|.. ..(48,042,017)].. ..(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 .. 11,169,423 | 6,732,858 |.....cooieens 688,658
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(10,018,185)]|.. ..(18,492,813)]|.. ..(14,718,404)
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE ............coiuiiiiiiiiaieee ettt e e e e e e e
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
48.  Change iN SUMPIUS NOTES .....couuiiuiiiiieeiieeie ettt ettt et e e st e e st e e s e e e e e ae e s e enseeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ...........cooiiiiriiiiiiii 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 2,930,563 (27,019,074) 39,509,740
55. Capital and surplus, as of statement date (Lines 36 + 54) 446,713,722 377,254,345 443,783,159
DETAILS OF WRITE-INS
08.301. Pension administration fEES ..o 1,161,560 |.oovoeeeeee 1,156,965 |.ocooeee 1,384,310
08.302. MiSCEIIANBOUS TNCOME ......eoeeeeeeeeeeeeeee ettt ea s e eae s ee e e eeeeeenneeteneeeeneeseannaoeseeeeneeneaeeeeananees 12,708 | 8,034 | 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 Line 8.3 from overflow page ..........ccccvoiieeiieninneeneeseeesesee e 0 oo 0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,174,268 1,395,778
2701. Securities Lending Interest Expense ........ccccoveeeennee. ..3,094,198 |. ..2,038,871
2702. Benefits for employees and agents not included elsewhere ..843,744 |. ..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 ...........cccccveeiienieneeninieeiceie e 0 oo 0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 3,937,942 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




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

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

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

................ 562,834,908 |...............509,071,001 |................686,279,780
............... 215,498,062 |................ 188,034,128 |................259,733,262
622,001 1,243,184 1,411,256

778,954,966 698,348,313 947,424,298
................ 389,788,598 |................295,723,978 |................412,374 ,631
................................. 0 fooereerereereereeenneed 0 fciiiil0
............... 120,641,161 |............... 105,810,665 |............... 148,258,965
................. 65,946,816 |................. 57,212,382 |................ 79,568,292
(14,344,594) (15,840,405) (19,633, 139)
562,031,976 442,906,620 620,568,749
216,922,990 255,441,693 326,855,549

..479,947,501 |.
... 20,277,512 |.
. 47,217,497 |.

..493,251,731 |.
... 12,130,062 |.
...57,751,612 |.

.619,200,500
... 15,322,806
... 715,382,846

................................. 0 [0 o0
................. 14,567,817 |................. 27,155,844 |................. 32,206,945
........................ 13,272 [ 8,625 [ 9,060
3,061,622 22,302,867 13,486,849

............... 565,085,221 |...............612,600,741 |..............755,608,996
................ 695,315,991 |................725,889,932 |................858,837, 196
................. 21,601,328 |................. 17,911,405 |................ 20,473,246
................. 30,105,722 |................213,834,976 |................236,833,760
................................. 0 [0 o0
................. 16,619,774 |................. 49,743,308 |................. 65,502,314
44,673,334 28,349,423 42,672,684

808,316, 149 1,085,729,039 1,224,319,200
121,303,378 62,259,881 91,875,780
(364,534,306) (485,388, 179) (560,585,984)
................................. 0 [0 il 0
................................. 0 [0 | 65,000,000
................. 23,600,000 |....coeeeeerrrinieeeen 0 el 0
................... 9,191,762 |................. 80,447,455 |................ 97,259,106
................................. 0 [0 o0
46,137,367 41,817,557 22,794,100
78,929,129 122,265,012 185,063,206
................ (68,682,187)|..............(107,681,474)|................(48,677,229)
................. 75,657,926 |................124,335,155 |...............124,335,155
6,975,739 16,653,681 75,657,926

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




STATEMENT AS OF SEPTEMBER 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.cvvvieieitetiiiiiiieeie ittt ettt bt sse s s s ese b ss st se s s s sn s b s ssssnea eeseseienennas 495,436,789 |.....ccocone 442,410,148 |............... 612,466,510

3. Ordinary iNAIVIUAI BNNUILIES .........c..v.iveveriiiiiieieceeieiet ettt be b ss s ssenafoesennnesesenees 58,333,151 | 65,055,951 | 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 lif@ INSUFBNCE ......coouvevieiiceieeeeeeieeeee ettt ettt ettt e s et e s et es e et e e eseneesessesea|seeseneeseeeseeeseneas 14,205 | 17,642 | 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 34,528,302 |...coovvevee 27,937,256 |................. 33,356,055

To A G H = GIOUD oo s 110,983 | 114,490 | 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 64,939 [ 17,500 ..o 129,320

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) .....oiviveiiiiiieicte ettt es bbb bbbt enennaenas 588,488,369 |........c....... 535,652,987 |...ccovenve. 730,238,087
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13. Subtotal (LINES 11 thrOUGN 12) ....c.cuiuiuiiiieiicte ettt sb bbb bbb ns st 588,488,369 |........c....... 535,652,987 |...ccovenve. 730,238,087
14, DEPOSIt-LYPE CONFACES ......cveviviiirieiieieieieieieieete ettt ettt e e st s e s s s enesssesens |eeeenenenas 2,776,415,874 |........... 2,859,404,856 |............ 4,200,621,313
15. Total (Lines 13 and 14) 3,364,904,243 3,395,057,843 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 SEPTEMBER 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 12,660,154 3,729,879

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

Derivatives to hedge indexed products 86 4 3 5,646,188 (15,664,252)

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 7,013,966 19,394,131
SURPLUS

(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX Xxx 446,713,722 443,783,159

(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 446,713,722 443,783,159

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 SEPTEMBER 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.

@

The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended September 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.

©)

The following is a list of each loan-backed and structured security with a recognized other-than-temporary impairment, for the period

ended September 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
05604L-AJ-1 5,995,218 — 5,995,218 — 317,126 09/30/2023
79549A-YP-8 107,590 77,361 30,229 77,361 77,361 45,199
Total XXX XXX 6,025,447 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

September 30, 2023:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

5,607,492
90,375,887

156,296,075
832,360,756

(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;
b. the financial condition and near term prospects of the issuer, including specific events that may affect its operations;
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 $109.4 million.

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
H. Repurchase Agreements Transactions Accounted for as a Sale. No Change.

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

J.  Real Estate. No Change.

Low Income Housing Tax Credit Property Investments. No Change.

L. Restricted Assets. No Change.

Working Capital Finance Investments. None.

7.1



10.

11.

STATEMENT AS OF SEPTEMBER 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 39,208,404 — 39,208,404
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Derivative Instrument (25,019,927) — (25,019,927)

* 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 22,539,707 22,539,707 —
(d) Excess Stock 158,730 158,730 —
(e) Aggregate Total (a+b+c+d) 28,044,401 28,044,401 —
® 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)

7.2
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE The Lafayette Life Insurance Company

a.

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) 670,818,852 773,935,108 503.459.433
2. Current Year General Account Total Collateral Pledged 670,818,852 773,935,108 503,459,433
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) 670,818,852 773,935,108 503,459,433
2. Current Year General Account Maximum Collateral Pledged 670,818,852 773,935,108 503,459,433
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 23,600,000 23,600,000 — XXX
(b) Funding Agreements 479,859,433 479,859,433 — 480,578,165
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 503,459,433 503,459,433 — 480,578,165
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 SEPTEMBER 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 23,600,000 23,600,000 —
2. Funding Agreements 479,859,433 479,859,433 —
3. Other — — —
4. Aggregate Total (1+2+3) 503,459,433 503,459,433 —

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 September 30, 2023

Description for each class of asset or liability (Level 1) (Level 2) (Level 3) V;\IISE: /(xlflizt\/) Total
a. Assets at fair value
Bonds: Industrial & miscellaneous — 3,372,725 — — 3,372,725
Bonds: Exchange traded funds 1,589,844 — — — 1,589,844
Common stock: Unaffiliated 138,964,709 — 515,844 9,606,490 149,087,043
Preferred stock — 12,230,701 — — 12,230,701
Other invested assets: Residual tranche,
fixed income — 6,539,397 — — 6,539,397
Derivative assets: Options, purchased — — 39,208,406 — 39,208,406
Total assets at fair value 140,554,553 22,142,823 39,724,250 9,606,490 212,028,116
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — — (25,019,934) — (25,019,934)
Total liabilities at fair value — — (25,019,934) — (25,019,934)
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE The Lafayette Life Insurance Company

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

Quarter Ended at 09/30/2023

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 07/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2023
a. Assets
Common stock:
Unaffiliated 515,844 — — — — — — — — 515,844
Derivative assets:
Options,
purchased 60,608,448 — — | (27,350,791) — 8,621,094 — — (2,670,345)] 39,208,406
Total Assets 61,124,292 — — | (27,350,791) — 8,621,094 — — (2,670,345)] 39,724,250
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 07/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2023
a. Liabilities
Derivative
liabilities:
Options, written (42,503,247) — — | 23,104,545 — — | (5,621,232) — — | (25,019,934)
Total liabilities (42,503,247) — — | 23,104,545 — — | (5,621,232) — — | (25,019,934)
Quarter Ended at 06/30/2023
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 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
(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.

“

Included in Level 2 are NAIC 6 rated industrial and miscellaneous bonds. The fair value of these instruments have been determined

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

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

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

pricing services.

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

from third-party pricing services.

Derivative instruments included in Level 3 consist of options on the S&P 500 Index and Goldman Sachs Multi-Asset Class index and
are valued using a valuation model and inputs from outside sources. The models include the Black-Scholes-Merton model for point to

point options, spreads and average (SPAV) algorithm model for monthly average options and a Monte Carlo model monthly cap

(cliquet) options. The SPAV model is provided by Financial Engineering Associates of Berkley, California.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE The Lafayette Life Insurance Company

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.

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 3,884,030,788 4,430,877,599 36,614,069 3,763,047,431 84,369,288 — —
Common stock: Unaffiliated** 177,131,443 177,131,443 167,009,109 — 515,844 9,606,490 —
Preferred stock 12,230,701 12,230,701 — 12,230,701 — — —
Mortgage loans 680,637,623 789,033,732 — — 680,637,623 — —
Cash, cash equivalents, & short-term

investments 7,083,036 6,975,739 7,083,036 — — — —
Other invested assets: Surplus notes 45,251,646 50,325,123 — 45,251,646 — — —
Other invested assets: Residual

tranche, fixed income 6,539,397 6,539,397 — 6,539,397 — — —
Securities lending reinvested

collateral assets 32,265,136 32,265,136 32,265,136 — — — —
Derivative assets 39,208,406 39,208,406 — — 39,208,406 — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (556,792,357) (563,542,512) — — (556,792,357), — —
Fixed-indexed annuity contracts (1,066,635,898) (1,138,731,164) — — (1,066,635,898) — —
Derivative liabilities (25,019,934) (25,019,934), — — (25,019,934) — —
Cash collateral payable (9,520,000) (9,520,000) — (9,520,000) — — —
Securities lending liability (109,551,293) (109,551,293) — (109,551,293) — — —

**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
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21.

22.

23.

24.

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

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

Fair values for insurance reserves are not required to be disclosed. However, the estimated fair values of all insurance reserves and investment

contracts are taken into consideration in the Company’s overall management of interest rate risk.

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

Cash Collateral Payable

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

Securities Lending Liability

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

Not applicable.

Assets that use a net asset value (NAV) as a practical expedient consist of an investment in a business development corporation as defined by the
Investment Company Act of 1940. The investment can be sold or transferred with prior consent from the corporation. The NAV for this
investment is $15.00. The Company does not intend to sell any investments utilizing NAV.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE The Lafayette Life Insurance Company

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year
AMOUNT
a.  Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment —
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment —
3. Premium adjustments payable due to ACA Risk Adjustment —

Operations (Revenue & Expense)

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

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) —
b.  Transitional ACA Reinsurance Program
Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance —
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability) —

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance —

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance —
Operations (Revenue & Expense)

7. Ceded reinsurance premiums due to ACA Reinsurance —

8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments —
9. ACA Reinsurance contributions - not reported as ceded premium —
c.  Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors —

Liabilities

2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors —
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received) —

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 SEPTEMBER 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, @s requIred DY the IMOGEI ACE? ........o ittt b bbbt a et ae e e h e e eh e e sh e e b e e bt e bt e a bt eab e eabeeaeesheeebeeabeenbe e beenbeenneannennne

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiii ittt

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

reporting entity? .....

LT F= (=N o) i o =g Lo L PR RURURURURURURR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiiniinieiciines

12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
61 SO S S TSRS PPN

By what department or departments?
Ohio Department of Insurance

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

statement filed with Departments? .....

05/30/2019

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

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

If yes, give full information:

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

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

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

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

I No[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

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

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

L¥es...
oves.
VES...

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




STATEMENT AS OF SEPTEMBER 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.ccoceenee.

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

14.2 If yes, please complete the following:

1 2

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

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

91,601, 154

..92,906,245

LOLLLe e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. ..93,652,809 92,261,416

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cceiiiiiiiiiieieiie et e e D oo D
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? ............ccccouiiiiiiiiiiiiiiiicce e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccocoiviiiiiiciens 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. ..... ...109,384,155
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...109,401,827
16.3 Total payable for securities lending reported on the liability PAgE. .........ccceveveeecueueeeeeeeeceeteeeeeeeeecee ettt $ 109,551,293
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 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[ ]

8.2



STATEMENT AS OF SEPTEMBER 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 Tt o oYL= T 1Y o o= o 1= B
1.13 COMMEICIAI MOTGAGES ...........vvvevieieieeee ettt ettt ettt s et et e et et e bt es e se s s s st e s e b e s e s e ssas s es et et et et esesess s st et esesesesesnasasasesasesesesen B 789,033,732
1.14 Total Mortgages in GO0 SANGING .......c.cvovevereceeeeeeeeeeceeee et eeseaetete e sessaeaeteses s s e seteseses s sssssesessssaseesesasssassssesesassssansesssannans $ 789,033,732

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 $ 789,033,732

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 SEPTEMBER 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 SEPTEMBER 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

1 Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo L s 4,024,908 |................ 18,913 | [V ORI USRR 4,043,821
2. AlASKA it AK oo L e 525,104 oo O et 0 e o 525,104
3. Arizona ..... . AZ .. 11,920,721 |. .12,389,453 |..
4. Arkansas .. .. AR ... 2,475,393 |. . . .. 3,006,889 |..
5. California .. CA ...39,165,688 |. ..13,021,570 |. .52,195,332 |..
6. Colorado ...... .. CO ...17,751,260 |. 4,469,761 |. .22,221,021 |..
7. Connecticut .. . CT 7,138,859 |. .. 9,568,481 |..
8. Delaware ............. .. DE 1,141,581 |. ...2,372,499 |..
9. District of Columbia . . DC ....980,604 |. ...2,113,167 |..
10. Florida .. .. FL ...27,102,756 |. .33,526,040 |..
11. Georgia .. GA ...10,451,413 |. .15,535,117 |..
12.  Hawaii .. .. HI .... 6,546,310 |. .. 7,803,916 |..
13. Idaho .... . ID ... 4,126,362 |. .. 4,725,512 |..
14. lllinois ... L IL ...14,379,486 |. .15,982,345 |..
15. Indiana . . IN .... 8,393,154 |. .10,114,923 |..
16. lowa ..... LA 3,008,311 |. .. 3,235,678 |..
17. Kansas . .. KS 3,327,558 |. .. 3,680,718 |..
18, KENLUCKY ..o KY | b s 3,196,038 |...........1,234,957 |..oovveee 1,381 | o 4,432,376
19, LOUISIANA ..eeveieeeeeiieiceie e LA oL fs 2,439,667 |..........1,783,611 .o O e o, 4,223,278
20.  MaiNe ...coovvieiiieneesieeneenieeneeieseeseenieenees. ME - e Lo s 1,058,140 |. ...1,152,640 |..
21.  Maryland . ...12,650,428 |. .19,772,048 |..
22, Massachusetts ........ccccoovererieeniencieeceenea MA [ L fes 7,466,438 |............3,449,015 |...ocooiiie 6,762 [ [ 10,922,215
23, MIChigan .....ccoeiuiiiiiieeieee e M e b s 8,825,911 |.....0r..860,227 | 31,689 | o 9,717,827
24.  Minnesota . .. MN 4,984,527 |. .. 5,445,421 |..
25.  Mississippi .. MS 11,439,457 |. ..1,838,348 |..
26, MISSOUN ..eovieiiiiieiieie e MO |oeoeee b o 23,764,729 |...c..cee.. 1,422,408 | 1734 | [ 25,188,871
27, MONEANA ...oveiiiiiie e MT | b s 1,729,797 oo 675,812 [t O e o 2,405,609
28. Nebraska .. .. NE 2,437,598 |. ...2,460,519 |..
29. Nevada ........ .. NV 2,625,792 |. ..2,880,846 |..
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fes 2,464,013 |........... 1,588,958 |...coooeeeeeen 3,288 | o 4,056,209
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI e b e 13,631, 180 15,471,160
32.  New Mexico . NM 2,818,199 |. .. 3,217,585 |..
33. New York ..... . NY 1,250,768 |. .. 1,758,575 |..
34.  North Carolina .. .NC .9,939,436 |. . 11,448,860 |..
35.  North Dakota .. ND ....999,142 |. ...1,636,419 |..
36.  OhiO ............. .. OH ...15,861,071 |. .17,208,695
37. Oklahoma . .. OK .2,540,194 |. .. 3,818,581 |..
38. Oregon ......... .. OR .2,131,069 |. .. 2,494,843 |.. .0
39. Pennsylvania ... . PA ...19,500,826 |. .21,396,29 |.. .0
40. Rhode Island .... . RI ... 1,144768 |. .. 1,487,988 |.. .0
41.  South Carolina . sc 4,840,963 |. 5,969,334 .0
42. South Dakota ... .. SD +.836,928 [ 49,900 [ O o o 886,823 .0
43. Tennessee ... .. TN 6,191,288 |. . 9,237,746 .0
44, Texas ....... X ...47,912,687 |. .54,278,720 |.. .0
45. Utah ..... . uUT 8,881,516 |. .10,552,606 |.. .0
46. Vermont VT .1,626,923 |. , .. 2,268,906 |.. .0
A7, VIFGINI eeeeeeeeeeeeeeee s VA o b s 16,628,956 |........... 4,288,002 |....coveere 11,716 [ [ 20,928,674 0
48.  Washington .........cccceveeieeneeneeeeceeeeene WA oo b e 8,551,815 |........... 2,996,951 oo O s o 11,548,766 0
49.  West Virginia . 1,592,854 | 5,458 |. ...1,599,979 |.. .0
50. Wisconsin .... ...10,237,157 |. 1,180,168 |. 11,422,484 |.. .0
51, WYOMING .oovoveieeenieeieieeeeeeseesieeseeeneeeenes. WY o Lo 987,786 11,521,267 [ O s o 2,459,053
52.  American Samoa ........cccoceeerieneeieeneeeeeeens AS e Ne e 1,086 | [ [ e 1,086
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, VI e Ne e 18127 [
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns o CAN [ N R
58. Aggregate Other Aliens . OT ....454.223 |. . 561 |.. 0. ..
59.  Subtotal ... e XK 416,162,735 |.......... 92,856,331 .o 175,922 [, 0l 509,194,988 |..... 2,776,415,874
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 [ 77,942,349 | 5,122 | o s TT,947 471 [
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.................... 1,345,910 |. ...1,345,910 |.. .
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceervreiiinnnn. 0 Jeeeeeirrreeeieee 0 o 0 s O e 0. 0
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 495,450,994 |. 588,488,369 |..... 2,776,415,874
96. Plus Reinsurance Assumed..............ccooeveiiiiinnne e XXX i i e v oo [V
97  Totals (All Business).... . 495,450,99% |. ..588,488,369 |..... 2,776,415,874
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 30,459,171 30,741,602 |.cooveviriieiiecns
99. Totals (All Business) less Reinsurance Ceded XXX 464,991,823 557,746,767 2,776,415,874
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ..455,684 |..
58002. ...
58003.
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 454,223 900 561 0 455,684 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 SEPTEMBER 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 SEPTEMBER 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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. 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 ..99.500 ....|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 ..99.500 ....|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 ..38.320 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee oin
. 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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..|Western-Southern Group
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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 ..9.190 .... |Western & Southern Mutual Holding Co . |....NO.....|cceee nnn
..|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 ..26.250 ....|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 X1 GP, LLC eeeeeeeeeeeeeeeeeeeeeeeeeeeees 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 NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee

...|Western-Southern Group .........cceeeeeees [onns 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .............. L OH] e NIA....... 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....... FWPEI XI GP, LLC .. 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 XI 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......|.cccc weeet
...|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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..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group
..|Western-Southern Group .

2 3 4 13 14 15 16
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..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|90-0989164 .. | ..ccovvvvvvees | eeverriiiiiiiien | e Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NEA e | e Ownership.. .. 6.390 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
..| Western-Southern Group ...........cccccce. [oeeee 00000 ....|37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NIA....... FWPEO |11 GP, LLC Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... Ownership.. ..99.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. . . . | FWPEO 1V GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cccoeeeeees [nns 00000 .... | 85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... . FWPEO 1V GP, LLC .. .. | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... L OH] e NEA e | e Ownership ..99.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeers [ s 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. LOH ] NIA....... FWPEO 1V GP, LLC . | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC . |WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .

..... 00000 .... [47-1922641 ..
..... 00000 ....|81-1698272 ..
..... 00000 .... [87-1225842 ..
..... 00000 .... |87-3616440 ..
..... 00000 .... [20-4844372 ..
..... 00000 .... |26-1073669 ..

Frontage Lodge Investor Holdings, LLC ...
FWPEI I1X GP, LLC
FWPE! Mauna Kea GP, LLC ....
FWPEI SM 11 GP, LLC ...
FWPEI V GP, LLC ...

WS Real Estate Holdings LLC ... . | Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..

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

..|Western-Southern Group

€cl

FWPEI VI GP, LLC ....

Fort Washington Investment Advisors, Inc. |Ownership..

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

..|Western-Southern Group ... |27-1321253 .. FWPEI VII GP, LLC ... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|46-3584733 .. FWPEI VIII GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |83-0980611 .. FWPEI X GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |87-3656912 .. FWPEI XI GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. | 26-3806561 .. FWPED 11 GP, LLC .oeeeeeeeeeeeeeieeeeeeeeeeee Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |46-2895522 .. FWPEO 111 GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . ....|85-1463366 .. FWPEO IV GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group . [92-1415079 .. GDR Capital, LLC .ooeeeeeeeeeiiiiiieieeeeeeees WS Real Estate Holdings LLC ... . | Ownership.. ..32.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group . [43-2081325 .. Gerber Life Agency, LLC ....ccceeiinnnnnnnnnee L OH..... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. [ 13-2611847 .. Gerber Life Insurance Company LNYL . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .... | 82-2495007 .. Grand Dunes Senior Holdings, LLC . ..NC..... . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ... |92-1277121 .. Hambright Road Apartments Venture, LLC ..NC..... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. | 88-3437673. Hampton Roads 0z Fund ................ .. |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |88-4269012 .. Henley Residences Holdings, LLC .. |WS Real Estate Holdings LLC Ownership.. .47.270 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. | 92-1556010 .. Hunters Creek JV, LLC .......... . |WS Real Estate Holdings LLC ... Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .[31-1328371 .. IFS Financial Services, Inc . Western-Southern Life Assurance Co .. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .|86-0214103 .. Integrity Life Insurance Co .........cccuu.e. Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. | 34-1826874 .. IR Mall Associates LTD ......cceeeeeeeeieenennns Ownership.. ..49.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. | 85-3569568 .. Jomax Holdings, LLC . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. |83-1797000 .. Keller Hicks Inv. Holdings, LLC ............. WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|87-2435757 .. Kemah Holdings, LLC WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ....|31-1705445 .. LaFrontera Holdings, LLC ... WS Real Estate Holdings LLC ... . | Ownership.. ..74.250 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. | 83-3004899 .. Lennox Zionsville Inv. Holdings,LLC WSLR Holdings LLC ...covvvvveiiiiiiiiieiiieieeeees Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group . .. |35-2123483 .. LLIA, INC. weveeieiiiieiieeeeeeeeeeeeees .| The Lafayette Life Insurance Co . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .. | 82-3826695 .. Lorraine Senior Inv. Holdings, LLC . WS Real Estate Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ...........cceene. .. | 47-2577517 .. Lytle Park Inn, LLC WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ...........ccc..... . | 47-3966673 .. Main Hospitality Holdings .....cccccevvveeenns WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF SEPTEMBER 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) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|83-4499681 ..| .. .. |Manchester Semmes 0Z Fund |1, LLC .............. AL NIA....... WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee eiis
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .................. VAL NIA....... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee nnn
Mauna Kea Taft-Hartley Partners (ERISA),
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|87-1271007 .. .P. FWPEI Mauna Kea GP, LLC Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|84-2984546 .. Nashville Hotel JV LLC .. WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvvveee |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 ........ccevvvveees |eeees 00000 ....|02-0593144 .. North Pittsburg Hotel LLC .......... L[WSALD NPH LLC ..o Ownership.. .37.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|45-2914674 .. NP Cranberry Hotel 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 .......ccceevveveee |eeeee 00000 ....|31-1338187 .. OTR Housing Associates LP .........ccceeeeveeeenes L OH] e NEA e | e Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... |..OH.....]...... NIA....... Integrity Life Insurance Co ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|88-2122016 .. Piney Plains Holdings, LLC . |WS Real Estate Holdings LLC Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [81-1659568 ..

. 0836 ...|Western-Southern Group Pleasanton Hotel Investor 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 ........ccevvvveees |eeees 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund I, LP |..NY.....|...... NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC .... .. SC... . |WS Real Estate Holdings LLC . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

. 0836 ...[Western-Southern Group ........cccceccees | nne 00000 ....|34-1998937 .. Queen City Square LLC Ownership.. ..99.750 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .. WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance C(;

. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... PR | EURN DU NEA e | e Ownership ..99.990 ....|Western & Southern Mutual Holding Co .
..... 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 .....ccceeeennnns .
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
WS Real Estate Holdings LLC ... Ownership..
.. |WS Real Estate Holdings LLC Ownership..
.. |WS Real Estate Holdings LLC Ownership..
. |WS Real Estate Holdings LLC Ownership..
WS Real Estate Holdings LLC ... . | Ownership..
WS Real Estate Holdings LLC ..........ccceeeees Ownership
The Western and Southern Life

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

..... 00000 .... [88-2894738 ..
..... 00000 .... |83-2672383 ..

TA Sawmi |l Land Partners, LLC .

. 0836 ...|Western-Southern Group
Tamiami Senior Inv. Holdings,LLC ...............

. 0836 ...|Western-Southern Group

WS Real Estate Holdings LLC ... . | Ownership..
WSLR Holdings LLC ...ccevveviriieiiiiiiiiiiiieeeees Ownership
The Western and Southern Life Insurance Co
......................................................... Ownership
.|Western & Southern Financial Group, Inc. . |Ownership..
Western & Southern Financial Group, Inc. . |Ownership..
.. |WS Real Estate Holdings LLC . | Ownership..
. |WSLR Holdings LLC ............. .. | Ownership..
IFS Financial Services, Inc. ......ccccvvnes Ownership..

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

. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|26-4291356 .. Sundance Lafrontera Holdings LLC ........oooooee [ oo TXuuuie] eeeece NTA e oo Ownership ..62.720 ....|Western & Southern Mutual Holding Co . |....NO.....|.ccee ein
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|93-1867642 .. Sl Link Phase | Development, LLC ... WS Real Estate Holdings LLC ... Ownership.. ..46.770 ....|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC ... .. |WS Real Estate Holdings LLC Ownership.. .62.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. |WS Real Estate Holdings LLC Ownership.. .67.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 .... | 88-4406810 .. TA Loretto Land Partners, LLC .. . |WS Real Estate Holdings LLC Ownership.. .67.000 ....|Western & Southern Mutual Holding Co . |....NO...
...No
..No.

..... 00000 .... |88-3631372 ..
..... 65242 ... [35-0457540 ..
..... 70483 ....|31-0487145 ..
..... 00000 .... [83-2399724 ..
..... 00000 .... |83-3418626 ..

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

The Cincinnati Equity Fund [I1, LLC .........
The Lafayette Life Insurance Co ...........cce... .
The Western and Southern Life Insurance Co .. |..
Three Choopt AA Inv. Holdings, LLC .
Timacuan Apt. Holdings,LLC ...

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

288885858

. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|31-1394672 .. Touchstone Advisors, Inc. .... .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee nis
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|47-6046379 .. Touchstone Securities, Inc. .......eeeveeeeennneee LNE] e NIA....... IFS Financial Services, Inc. . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee inn
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|88-3090843 .. Town Madison Holdings, LLC ....cceeveeveeeeeennnns AL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis

The Wlestern and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .........ccevvvvees |ees 00000 ... | 20-5542652 .. | ....ccccoviirs | eeviiiiiiiiiiii | i Tri-State Fund Il Growth LP .......cccoeeeennnnn L O L PPN ONNErSNIP.cceeeeeeeeieeieeieeeeeeeeeeee ..29.840 ....|Western & Southern Mutual Holding Co . |....NO.....]eeee o.on.
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STATEMENT AS OF SEPTEMBER 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 ....|20-5542652 .. | ...cceevvveiis | eereeriiiiiiinen | i, Tri-State Fund Il Growth LP .......ccceeeeeennnns LOH ] NIA....... Tri-State Ventures |1, LLC ......vvvvvunnnnnnen ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1788429 .. Tri-State Growth Captial Fund LP .. Ownership ..12.500 ....|Western & Southern Mutual Holding Co .

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

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

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

.| Tri-State Ventures, LLC . Ownership..

.. 0.630 .... |Western & Southern Mutual Holding Co .
Fort Washington Investment Advisors, Inc. |Ownership

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

. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|31-1788428 .. Tri-State Ventures, LLC .....eevveeeeieiiiiiiinee . Fort Washington Investment Advisors, Inc. |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|92-1339411 .. TruAmerica Workforce Housing Fund I1-A, LP . |..FL.....]...... NIA....... 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 Ownership ..11.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings,LLC .... .| Integrity Life Insurance Co . .. | Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .... National Integrity Life Insurance Co ....... Ownership ..14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings,LLC .... The Lafayette Life Insurance Co . | Ownership ..29.630 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC . . | Western-Southern Life Assurance Co . .. | Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|36-4107014 .. Vinings Trace WS Real Estate Holdings LLC ..........ccceeeees Ownership ..99.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|82-1665321 .. W Apt. Investor Holdings, LLC .... WS Real Estate Holdings LLC ..........ccceeenes Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 .... | 31-0846576 .. V&S Brokerage Services, Inc. ....... . | Western-Southern Life Assurance Co . . | Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... Western-Southern Life Assurance Co .......... |Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC ................ WSLR Holdings LLC ...ccevveviriiiiiiiiiiiiiiieeeees OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|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...ooeeeeeeeeeeeeeeeeeeeeeeeee | .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 ....... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. | .. OH.....] e e NIA oo [ ooeeeee Ownership .100.000 ...|Western & Southern Mutual Holding Co .

..... 00000 ....|31-1732405 ..

. 0836 ...|Western-Southern Group . Western & Southern Mutual Holding Co ... . |Western & Southern Mutual Holding Co ....... |Ownership..

The Western and Southern Life Insurance Co

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

. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co .. LOH] s IA........ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee nin

. 0836 ...|Western-Southern Group ........cceevvveees |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 . |....NO......|eeeee enis

. 0836 ...[Western-Southern Group .... O P 00000 ... |33-1058916 .. WSALD NPH LLC LPAL] NIA....... WS Real Estate Holdings LLC . Ounership ..50.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...

. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-0360272 .. WSL Partners LP ..ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
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 eins

[ Asterisk | Explanation |




STATEMENT AS OF SEPTEMBER 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. .............. N/A

YES

AUGUST FILING

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

Explanation:

Bar Code:

6 5 2 4 2 2 0 2 3 4 9 0 0
6 5 2 4 2 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 2 4 2 2 0 2 3 4 4 5 0 0 03
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 2 4 2 2 0 2 3 4 4 17 0 0 0 0 3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 2 4 2 2 0 2 3 4 4 8 0 0 0 0 3

o
—

0 3
0 3

o
—

o
— T E—
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STATEMENT AS OF SEPTEMBER 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 ... e 724,251 | 811,971
2597.  Summary of remaining write-ins for Line 25 from overflow page 724,251 811,971

15




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

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccccoevririririreierereerineseseseeieees e 806,145,495 |............... 644,694,581
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,378,502 ...220,607,792
2.2 Additional investment made after acquisition .... 28,727,220 .... 16,225,968
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals 47,217,497
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 789,033,720 806,145,495
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 387,830,644 419,553,029
2. Cost of acquired:
2.1 Actual cost at time of acquisition 6,645,159
2.2 Additional investment made after acquisition ... .... 20,129,450
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 14,567,817
8. Deduct amortization of premium and depreciation 111,729 .
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 373,160, 125 387,830,644
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 4,422,687,447 |............ 4,208,143,420
2. Cost of bonds and stocks acquired 716,917,319 ...879,310,442
3. Accrual of discount 4,670,400 4,046,080
4. Unrealized valuation increase (decrease) (5,207,745) ...(17,183,401)
5. Total gain (loss) on disposals ... (2,163,420)]... (2,646,873)
6. Deduct consideration for bonds and stocks disposed of 498,875,157 ...635,648,010
7. Deduct amortization of premium 9,268,456 ... 12,763,811
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 4,620,239,797 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 SEPTEMBER 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 [ 2,233,656,297 |...coccuvenene. 65,782,963 |.........c....... 63,490,243 |....cooennee. 17,798,296 |............ 2,183,731,051 |............ 2,233,656,297 |........... 2,253,747,313 |........... 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 1,857,895,420 |................ 314,202,610 |................ 287,495,530 |...oovvrennn (19,843,293)|............ 1,822,471,811 |............ 1,857,895,420 |........... 1,864,759,207 |............ 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 246,768,939 |....coceovuennne 5,953,772 i 967,391 | (1,086,994)].....cocunnve 250,832,982 |.......co.c.... 246,768,939 |............... 250,668,326 |................ 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 56,127,212 oo 2,187,629 |....ccvvenee 4,474,155 | 1,561,323 |.ccviiee 62,461,423 |....cocoennee 56,127,212 oo 55,402,009 |.....ccovnene. 66,878,571
5. NAIC B () ittt ettt b et be s [rr e 19,024,907 | [V 18,953 .o (10,946,937)|..cocveennee 20,464,575 |...cocurenne. 19,024,907 |.cooieiienne 8,059,017 |.ceerneee 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 208,521 0 0 3,372,725 192,663 208,521 3,581,246 266,447
7. Total Bonds 4,413,681,296 388,126,974 356,446,272 (9,144,880) 4,340, 154,505 4,413,681,296 4,436,217,118 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 [0 [0 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 2,985,232 [ (L RSN [ (318,537) ..o 3,059,505 |...cooviinn 2,985,232 [.cooivicee 2,666,695 |.........ccenvne. 3,314,567
TO. NAIC 3 bbbt b b bt bt bbb bbbt b et enes [shee et 9,920,000 |....cevieiieeirrieireieiens [0 [V (356,000 ....ccoveeenne 10,180,000 |.......ccccvunve 9,920,000 |eecveveriennee 9,564,000 |..coeveriennee 9,356,000
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (O RSN 0
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [V 156,132 | [0 [0 0
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 258 0 0 (252) 0 258 6 0
14, Total Preferred StOCK ..o 12,905,490 0 0 (674,789) 13,395,637 12,905,490 12,230,701 12,670,567
15. Total Bonds and Preferred Stock 4,426,586,786 388,126,974 356,446,272 (9,819,669) 4,353,550, 142 4,426,586,786 4,448,447,819 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 SNAIC2 $ oo, 5,339,521 ;: NAIC3 $

................................... NAIC4 $ ... 5 NAIC S §

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




STATEMENT AS OF SEPTEMBER 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 3,595, 136 XXX 3,595, 136
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 7,749,793 | 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 3,595,136 |.oeooveecanne 6,250,001
11, Deduct total NONAAMILEA BIMOUNES .......c.e.iuiiueeeeeeeiei e eieeeeeee e eseseeeeees e eseseeeeeeaessaesesesessssesesesessnsssesesessseaesesesessassesesesesassnanns [oessiesssssssnscasaseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 3,595,136 6,250,001
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STATEMENT AS OF SEPTEMBER 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) ........c.ccuiiiiiieireuetiisiiisesesesessssssssesesessssssssssesesesssssssesessssssssesesesssssssssesass  sbesssssssssesann 8,704,551
Cost Paid/(Consideration RECEIVEA) ON @AGIIONS ...........c.cueveiiuiueueieiiiiteieteieieese ettt sttt s s et ese s s s s s s ese s s s e ses et s s ssssesesesssssassesesessssnsssesesasns ebesesrstssiesana 8,545,498
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiieesesetesessessesese s s ssssesese s ss s sesesese s ssssss et et s ssssssesesesasasseses et s s s e s e s et s s ssnsesesesssssnsesesasans ehesisstatsstetana 5,445,831

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........cuiveviiiiiititeteietieesete sttt eese st e e e es bbb st es bbb s ssse st es e s s s se s s e b b s s e s et e bbb s e st b ebe s s sn e s et e b sassnsnsntes febebesssseaseees (4,022,066)
Considerations received/(Paid) ON tEIMINALONS ............cccveviiueieteiiiesetetet sttt ssse s et et s s esesese s s sssses et s s s seses et ss s seses et s sssassesesesssssesesesesnanans | ebeseensssssesana 4,485,242
AAMIOTEIZAION ...ttt o e E s E £ h e £ e E £ s E e e e E e R E e R E e R A £ heE R E L h e h R R e h R R b h bR h ettt s Shebeteeb 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 14+2+3+4+5-8+7+8+9) .......cceviriuiueieiiiieieieieieieesesese sttt esesesns | seeesssesiesenns 14,188,572
Deduct NONAAMIIEA @SSELS ..........iiiiiii bbb bbb e s h e s E e s b e s b e e b e e E e e b e e E e R e E e R e R R bR R R R e e e e s AReeEeaEeeeeeae e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....o.iiiiiuereiiiiieeteteieisiesesete sttt ss st s bbb ss e s b s s s s sesebebessssnsnsebebans ttsteesesesnenes 14,188,572

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.uiaiiiieiiieeeeeeit ettt ettt et et e e st e ss e e et e s e e s e esseeabeeaeeeaeeeseeaseenseans Saeesaseesseassessessanesaesaaeanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......cc.ooiiiiiiiiiiiiie s e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
3.12 Section 1, COIUMN 15, PrIOT YA .....coiuiiitieiieiieie ettt res eesbeeibe e e e s sa s sa s sbeess eessesssessaessreesaessressbesareeas

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

3.22 Section 1, Column 17, Prior YEAr .........ccco...quum ......... g ........ ... ¢ ........ G .. —— ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 QGJUSTMENTS ...ttt ree s e eaeeaae s s e e sh e e sh e e b e e s b e st e as £ebeeabeses s e e she s she s sh e s sheeabe Sesseesaeeaesaeeaaesaeesaaeeane e

10 o) o) =TI (I TR o T U T I L= 0 OSSP N
Cumulative variation margin on terminated contracts during the Year ............ccccooiiiiiiiii it e

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiieeeee ettt e e e sheesbeeaseasesessassaas e sreas

4.23 SSAP NO. 108 @QJUSTMENLS .....couiiiiiiitieitieitiete ettt res eheesree s e s e s e b e s b e s b s ae s hesbesaeanssaassaessaessaeesreas

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

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciiuiiiuiiiiiit ittt ettt ettt e e eaee bt e ebeeeb e e be e bt ea bt ea et eaeesh e e SR e e ehe e b e e b e e abeeabeembeen Semeeaeeaesasesaaesaaeesnesnnens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oouiiiiiiieee ettt ettt e st e st e s Semeeaeeae s s e s e e saaesaaeeanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ettt e e e e et e e s e e e st e e b e e nseens Saeessaeeseesbeesaeesaeesaeeaeenes
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e E e E e e e oo e e e e £ e e e e e e Re £ R e SR e £ R e SR e e R e SR e e e e e R e e e e e R e e e e e eeeeeeeeseeebeseeaee s Saemmeeseeseeneesee e e e e eenneens

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....eoiuiiiiiiiiiii ittt b e b e bt e bt e a bt ea bt e ae e sh e e £he e sheeeb e e be e beeabeembeen Sesmeeaeesaesaaesaaesaaessaeenneans
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 ittt et ee s eae e e e e e e e e e e 2 e e s e e s a2 e S e e s e ee s st s et ne et et ene febsiebaseesses 14,188,472

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

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt sttt seaea s e s s st esesesessasnssesesesesesnssemeneneneneneeiess s 14,188,472
Part D, SECHON 1, COIUMN B .......ouiuiieiite ettt ettt ettt a s s st s e s n s s e s s e s e s s ns s s et ensesensesenieis febsiebsecases 39,208,406

Part D, SECHON 1, COIUMN 7 ...ttt s et s s s e s s s s e e s e e s s e s e s s s et s s et ns et nsesenns eebesniesnias (25,019,934)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiiiiie ettt sttt ettt et st sn e e sieesbeesbe e e snnesnesnes s 0

Fair Value Check

Part A, Section 1, Column 16 14,188,472

(o=l S TR Y=Tod 1 (o) o B N O 11 '] e TSR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s et eae s s st et esesessanasnsssesesesessannenensneneneeine s 14,188,472
Part D, SECHON 1, COIUMN O ......iiiiiiiiie ettt ettt s e s s s s s s s s s e s s s s s s s ensesensens febseebsacases 39,208,406

Part D, SECHON 1, COIUMN 10 ...ttt ee et s e es e s s s e s e s s e s e e e s s e s s s s s e es e s et s s s nsesnsesnas ersbesniesnias (25,019,934)

Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiiiie ettt sttt ettt st s e s sbeesbe e e e e snnesnes s 0

Part A, SECHON 1, COIUMN 27 ...ttt ettt ettt te e b ee bbb e bbb e bbb £ e bbbt et b bbbt ee et ebes febetisisnsne et st s neneernas 0
Part B, SECtion 1, COIUMN 20 ........ocoiiiiiiiiiii it bbbt b bbb bbb bbbt aae eabeeabee et
Part D, SECHON 1, COIUMN M2 ...ttt sttt b e e b et et e b b e b e et s b b e bttt s b b ettt s e bebens | febabisisneseesatasinneneernas 0
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieeee ettt nennenenens s 0
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STATEMENT AS OF SEPTEMBER 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 2,629,500, 151 |............ 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 2,702,206,069 |............ 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 2,130,959 |....cconee. 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) 2,130,959 74,823,605
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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
LL-2206 . COVINGTON ... ... 03/24/2022 ........... .. ... 631,334].... ... 34,500,000
LL-2301 . SEATTLE ... 01/24/2023 .......... .. .8,740,654 |.... ... 62,177,676
0599999 Mortgages in good standlng Commercial mortgages-all other 0 9,371,988 96,677,676
0899999. Total Mortgages in good standing 0 9,371,988 96,677,676
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

9,371,988

96,677,676

[AVE|

3399999 Totals 0
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
3 8 10 11 12 13 Book Value/
Current Recorded
Year's Other- Total Investment Foreign
Unrealized Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Valuation Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Increase Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number State Type Acquired Date (Decrease) Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

LL-0411 Lo WEST LAFAYETTE ...ovvniiininninniinnnnnns fornnninnninnnnnns INc o s 02/22/2005 ... [eueeennnnnnn s feeeeeen s 823,370 [ [ e s [, 0

LL-0503 .... WEST CHESTER 04/12/2005 ... 0. .0
LL-0509 . ROUND ROCK .. 1170172021 0 0
LL-0608 ... SUN CITY 09/22/2006 ... 0. .0
LL-0704 .... INDIANAPOLIS ... 08/02/2007 ... 0. ...0
LL-0805 . NICHOLASVILLE ...06/25/2008 0 0
LL-0807 ... SPRINFIELD 11/25/2008 .... 0. ...0
LL-0812 .... GASTONIA .. 11/17/2008 ... 0. .0
LL-0902 . BECKLEY .... .. 03/08/2010 0 0
LL-0903 .... SIMPSONVILLE .... 11/25/2009 ... 0. .0
LL-0905 .... MEMPHIS 07/29/2009 ... 0. ...0
LL-0907 . ORLANDO . ...09/03/2009 . 0 0
LL-0908 .... HOUSTON 10/01/2009 ... 0. ...0
LL-0913 .... SIMPSONVILLE .... 12/28/2010 .... 0. .0
LL-1002 . ASHLAND ... .. 06/30/2010 0 0
LL-1003 .... INDEPENDENCE ... 08/12/2010 .... 0. .0
LL-1402 oo UNTON CITY oo 08/25/2014 ... oveeeeeiinnn e | 33,521,787 | o e e o, 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change |Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

LL-1506 .... COLUMBUS ... 09/23/2015 10,676,078 |.... 0. ... 159,557 |... ...0
LL-1601 ... WATSONVILLE 01/04/2016 19,405,514 |.... 0. ... 552,448 |... .0
LL-1602 .... CLARKSVILLE 07/01/2016 17,255,662 |.... 0. .. 102,978 |... ...0
LL-1604 . LAFAYETTE ... ....12/22/2016 .. . 12,736,840 |. .0 0
LL-1701 . WEST CHESTER ... 01/30/2017 .. 7,569,425 |. .0 0
LL-1702 . KISSIMMEE ...08/02/2017 .. . 29,485,570 |. .0 0
LL-1703 .... COLUMBUS ... 06/13/2017 38,482,49% |.... 0. 185,210 |. ... 185,210 |... ...0
LL-1705 .... PORT WENTHORTH 12/07/2017 30,993,056 |.... 0. 207,365 |. ... 207,365 |... .0
LL-1706 .... 06/21/2018 14,700,055 |.... 0. 163,622 |. .. 163,622 |... ...0
LL-1801 ... 07/11/2018 20,270,702 |.... 0. ....85,563 |. . .0
LL-1802 .... KANSAS CITY 12/11/2018 34,247 477 |.... 0. . 141,718 |. L 141,718 | ...0
LL-1901 ... FINDLAY ... 01/30/2019 21,527,935 |.... 0. 220,520 |. ... 220,520 |... .0
LL-1902 .... ANN ARBOR 10/23/2019 42,156,708 |.... 0. 203,518 |. ... 203,518 |... ...0
LL-2001 .... DAVENPORT ... 02/27/2020 33,026,369 |.... 0. .. 174,622 |. . 174,622 |... .0
LL-2002 . CARRBORO .. .06/22/2020 .. . 15,500,000 |. .0 .75,983 |. 0
LL-2003 . GREENWOOD .06/15/2020 .. . 21,760,000 |. .0 0
LL-2004 . TRENTON ... 11/16/2020 .. K . 10,523,505 |. .0 0
LL-2106 .... KISSIMMEE ... 12/06/2021 [ O 9,250,000 |.... 0. .0
LL-2201 .... NOBLESVILLE ... 02/14/2022 O 18,250,000 |.... 0. ...0
LL-2204 .... WEST CHESTER .. 03/18/2022 JU 16,217,445 |.... 0. .0
LL-2205 .... CAPE CANAVERAL .. 03/24/2022 O 16,500,000 |.... 0. ...0
LL-2209 .... CHARLESTON 06/27/2022 JU 19,834,143 |.... 0. .0
LL-2211 ... AVERICAN CANYON ... 09/22/2022 O 31,927,111 |.... 0. ...0
LL-8173 . ALBUQUERQUE 10/26/2001 [ O 1,694,044 |.... e |- e | e |- ..0].. ...0
0299999 Mortgages W|th partial repayments 543,303,809 0 0 0 0 0 0 4 581,343 4,581,343 0
0599999 - Totals 543,303,809 0 0 0 0 0 0 4,581,343 4,581,343 0
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SCHEDULE BA - PART 2

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

..|First Eagle Direct Lending Fund IV, LLC .

BOSTON ...

.|First Eagle Direct Lending Fund IV, LLC ..

...12/03/2018 ...

.. 7,851

Location 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
Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
First Eagle Direct Lending Fund 11, BOSTON ... .|First Eagle Direct Lending Fund |11, LLC ...10/24/2016 ... ....0,412 3,542,267 |... .. 1.560

.0 ...

Venture Interests - Fixed Income NAIC DeS|gnat|on Assigned by the SVO - Unaffiliated

17,263

3,542,267

AUDAX MEZZANINE Audax Direct |1
..|Golub Capital Partners GDLC Feeder Fund

. | WILMINGTON .
Chicago ..

.| AUDAX MEZZANINE Audax Direct Il
Golub Capital Partners GDLC Feeder Fund

...06/20/2022 ...

. 4,918,505

.720,000 |..

.. 6,137,755 |...
4,230,000

PineBridge Investments L.P. NEW YORK PineBridge Investments L.P. ... ..11/28/2018 ..61,191 |.. .0
.|PineBridge Investments L.P. III NEW YORK . .|PineBridge Investments L.P. IlI . ...10/20/2022 ... . 1,041,917 3,451,071 |...
Venture Interests - Fixed Income - NAIC DeS|gnat|on Not ASS|gned by the SVO - Unaﬁlllated 6,741,613 13,818,826
- Unaffiliated 6,758,876 17,361,093
- Affiliated 0 0

olo|lo|o oo olo|o o

6299999 - Totals

17,361,093

€03

6,758,876 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
2 Location 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 12
Book/ Current Book/
Adjusted Year's Total Adjusted
Carrying Current Other Change in Carrying
Value Year's Than Capital- Book/ Value Foreign
Less [Unrealized| (Depre- [Temporary| ized Adjusted Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Encum- Gain Realized Total
brances, | Increase | (Amorti- ment Interest Value brances (Loss) Gain Gain Invest-
Name of Purchaser or Disposal Prior (De- zation)/ | Recog- and (9+10- on Consid- on (Loss)on | (Loss)on | ment
Name or Description City State Nature of Disposal Date Year crease) | Accretion nized Other 11+12) Disposal | eration | Disposal | Disposal | Disposal | Income
First Eagle Direct Lending Fund II1, LLC
First Eagle Direct Lending Fund I11, LLC ... [BOSTON .....cccvvvnnvrivrmnnnnnninnns Jovvnnnnns MA o] e ...08/31/2023 ...|........ 21,152 |ovveiiiiiiinn oo e f 0 e e 21,152 |........ R O U (VN
First Eagle Direct Lending Fund IV, LLC
First Eagle Direct Lending Fund IV, LLC ..... [BOSTON ......ccvvvuniiiiinnnnnniinnns Jovnnnnnns MA e ] e ...08/24/2028 ...]....... 100,404 [ o foiiii e Lo 0 e [ 100,404 100,404 [...ovvvvvni Jovvvviiiiiiiiins Joveeiieeiiees O oo
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 121,556 0 0 0 0 121,556 121,556 0 0 0 0
Audax Direct Lending Solutions D ...........cc. [WILMINGTON .ooovvnviiiiiniinnnnns Jovvnnnnns DE......... Audax Direct Lending Solutions D ........ ...08/07/2028 ...|....... 3T 28 R O ) oI R RN 414,213 4213 | oo i [V RN
Benefit Street Partners Debt Fund IV LP
Benefit Street Partners Debt Fund IV LP ..... [Wilmington ......coeveveeevevenns fovnnne DEuvovevee oo |....08/10/2023 ...|....... 429,394 [ovvveeees feereeeeeees oo e o0 e o 429,394 429,394
Goldman Sachs LP |1 LP .... ....|Goldman Sachs LP Il LP .. .|-...08/17/2023 ...|.... 3,057,896 |... veee |-... 3,057,896 |.... 3,057,896 |...
Goldnan Sachs LP LP .| Goldman Sachs LP LP ...08/16/2023 .......... 100,241 |... B 100,241 100,241 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
Partners 11 ......cociiiiiiiiiiiiniiiiiniininneenn. | Chicago oo i, || S Partners 11 .....ooiiiiiiiiiiiiiiiiiiiiiieenes ...08/01/2023 ...|....... 120,365 |evveeeiiiiiiies Joeeeeeeeeens fonii e o0 e 129,365 QA L O Y [V
Golub Capital Partners GDLC Feeder Fund
Golub Capital Partners GDLC Feeder Fund ..... [Chicago ........ccoeoevriiiiinninnns Jovvunnnns L RN ...09/19/2023 ...|........ L33 (VN S R ) R R | B F R RN 74,610 |........ 74,610 [oovveeniiiiiinnn forvrrniniiiiinns o, [V R
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
Strategies V .. Strategies V . ...09/06/2023 ...)....... 130,496 |.....oooeeeeeees fovviiiiiiiiiiins o e e 0l 130,4% 130,49
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... PineBridge Investments L.P. .........cccceeeee NEW YORK .... VPR IO [ PineBridge Investments L.P. .............. ....11/28/2018 ...|....08/23/2023 ...
000000-00-0 ..... PineBridge Investments L.P. Ill ............... NEW YORK ... JUPT PP N PineBridge Investments L.P. Il ......... ....10/20/2022 ...]....08/15/2023 ...
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 0
000000-00-0 ..... [ TXFL NN Office Investor Holdings, LLC ...... [Cincinnati woveoovieiiiiienens | OH..ooo... [ [....07/01/2019 ...]....07/14/2023 ... oooviiiiiiies feooieiiiiiie [ooiiiiiiiiiiis foeeeieiiiiiiiies feoereiieiiiiiees fooreieiiinens 0 ... 1,441,665
2299999. Joint Venture Interests - Real Estate - Affiliated 0 0 0 0 0 0 0 0 0 0 1,441,665
6099999. Total - Unaffiliated 4,974,475 0 0 0 0 0 0 4,974,475 4,974,475 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 25,000 25,000 0 0 0 1,441,665
6299999 - Totals 4,974,475 0 0 0 0 0 0 4,999,475 4,999,475 0 0 0 1,441,665
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ...eueeeeeeeeneeeeeeenieeeeeeeeneeeeeennne e e eeennneeeeennnnnneeenns | oeeernnniinnnes Jennnd 09/01/2023 ..... Interest Capitalization 556 ... . .
38378N-KB-8 ......... GNR 2013-173 Z  3.250% 10/16/53 ....oevvreniiiiiiiiiiee i eennnanns | eeeeeennineees ol 09/01/2023 ..... Interest Capitalization 39,617 |...
38378N-LV-3 ......... GNR 2013-191 Z  4.065% 11/16/53 eeereeeeeeeeeiie e e e eerene e e eennne e eeennnees | eevvvnnnninnnes Joennid 09/01/2023 ..... Interest Capitalization ... 30,59 |...
38378N-YB-3 ......... GNR 2014-24 KZ  4.071% 01/16/54 .eovvvvniiiiiiiiiiiiiciiie e eeennnnines | eeeeeenniieeees [onnnd 09/01/2023 ..... Interest Capitalization L 21,726 ...
912810-TP-3 ......... U S TREASURY  1.500% 02/15/53 ....eeeeeeenaeieeennneeeeeemenaeeeeeennneeeeennnneeeeeennnneeeeeennnns | cevvvnnninnens Jonnid 08/10/2023 ..... Various . e 1,490,000 |...
912810-TS-7 ......... U S TREASURY  3.875% 05/15/43 ....eviiiiiiiiiiiiiiiiiinccecciie v eecennieeenennn | eeeeeenniineens fonnid 08/03/2023 ..... MORGAN STANLEY FIXED INC . LA975,504 | 5,400,000 |...
91282C-HP-9 ......... US TREASURY NOTES  1.375% 07/15/33 ....euiiiiimnnnaieermnnnnaeeeeennnnasaernnnnnaseernnnnsseeennnnnns | sveseennsnnenes |oennnd 09/07/2023 ..... BNP SECURITIES ... ieeeuuuuseeeennuiaseeennneseaserenssseesennnsaeseennnassseeennnnnssaennnnnnnsseeennnns |reeennnnnsseernnnnnsseeennnnnnereee |oerennnssseernnnnnaeees 5,410,022 |.oovvuiiiiiiiiiines 5,680,000
0109999999. Subtotal - Bonds - U.S. Governments 11,878,153 12,668,494
731011-AW-2 . REPUBLIC OF POLAND SOVEREIGN  5.500% 04/04/53 D.. 08/03/2023 JEFFERIES & CO 9,792,500 |. .10,000,000 |.
77586R-AS-9 .........[ROMANIA SOVEREIGN 7.625% 01/17/53 D.. 09/06/2023 ..... DEUTSCHE BANK ... 5,325,000 |..eeeuuniiiiiinnnnnnnns 5,000,000 |...
0309999999. Subtotal - Bonds - All Other Governments 15,117,500 15,000,000
3136AN-EH-6 ......... FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 ...ouvvvviiiiiiiiiiiiiiinieeciiiineeecciniins [ eevnneeeeeeenn foed 09/01/2023 ..... Interest Capitalization ... 64,389 | 64,389 |...
31394F-ED-3 ......... FNR 2005-74 NZ' 6.000% 09/25/35 ....ceeeeeeneeeeemnnnaeeeeennnaeeeeennneeeeeennnneeeeennnnaeeeennnns | ceevvnnniinnnns Jonnid 09/01/2023 ..... Interest Capitalization ... 13,676 |. ... 13,676 |...
626300-NR-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL ~ 5.600% 06/30/28 .......coviivvvvnnnniiiiinnnnnniininnnnnnes | eoeevennnnnenes |ounnd 07/05/2023 ..... L R0 PP PPPPPI 500,000 |ueuiiiiininniiiiinnnnns 500,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 578,065 578,065
723040-AA-8 ......... PINEBRIDGE  10.152% 09/21/32 ....iiiiiiiiiiiiiiiiiiee et esnnnnnnees | aeeeeenniineees fonnid 09/28/2023 ..... Various ... 2,587,228 |. 2,587,228 |...
72304@-AB-6 ......... PINEBRIDGE  12.152% 09/21/32 ...eeeieeeeiieeeeeeeeee e e eeeee e e eeene e e e e e e eennne e eennnnes | oevevnnniinnens Jonnnd 09/28/2023 ..... VAT TOUS . eeeete e e e ettt e e e e e e e e e s e e e e e s e e e e e nnae e e e e e nnn e e e e eennn e e e eennnnneeeennnnnnees reernnnnaaeeernnnnaeeeennnnnaeeees Joernniaeeeern s 1,176,013 [oooeeeeeieeeeeieeenes 1,176,013 |...
035229-CN-1 ......... | ANHEUSER-BUSCH COS INC ~ 6.500% 02/01/43 .. .evvenriiiiiiiiiiiiiiiiiee e ccviie e eeevnnineees [ eeennnneeeeenns [oend 08/03/2023 ..... E LI = 0 ) RO RN 2,403,781 |.oevriiiiiiiiiis 2,263,000 |...
115637-AL-4 .........| BROWN-FORMAN CORP -CL B 3.750% 01/15/43 ....oeeereeieieeeeeeee e eeeeeee e eeeenneeeeeeee | cevvinneneninn [eeend 08/14/2023 ..... STIFEL NICHOLAS ... e e e e eeee e et e e e e e e e e e e e e s e e e e e enn e e e e eennnseeeeennnnnneeeennnnn [oeeernnnnaeeeermnnnaneeernnnnnaeeee [reernnnnnneeeennnnnaees 1,057,960 |oeeiiiiiiiiiniiinnnns 2,000,000 |...
151890-AR-1 ......... CENTERPOINT CENTERPOINT ENERGY RES ~ 6.100% 12/01/35 07/28/2023 ..... Tax Free Exchange N .. 7,500,000 |...
17888H-AA-1 ......... CIVITAS RESOURCES INC ~ 8.375% 07/01/28 07/13/2023 ..... CITIGROUP GLOBAL MKTS .. 303,400 |. 296,000 |...
219350-B0-7 CORNING INC ~ 5.450% 11/15/79 08/17/2023 ..... SEAPORT GROUP LLC .. 6,894,720 |..covuuniiiiiiiiinns 8,000,000 |...
29278N-AM-5 . .. |ENERGY TRANSFER PARTNERS ~ 5.875% 01/15/24 . 08/22/2023 GOLDMAN SACHS ... 1,398,768 |. 1,400,000 |.
302491-AV-7 . ..|FNMC CORP  4.500% 10/01/49 .. 08/24/2023 J P MORGAN SEC 7,383,500 |. .10,000,000 |.
362090-AA-9 . ..|Golub Capital Partners GDLC Feeder Fund  4.500% 07/31/31 .. 09/22/2023 Various ........... 1,680,000 |. 1,680,000 |.
36257E-AJ-2 . ..|GS Mortgage-Back2019SL1 ities 2019-SL1 B1  4.025% 01/25/59 PERFORMANCE TRUST CAPITAL .. 6,860,068 |. 8,047,000
364760-AP-3 . .|GAP INC  3.625% 10/01/29 .....ccevrrrnneeaanne BNP SECURITIES ........ .. 283,815 |.

4270M-AA0 .........
45258L-AA-5 .........
577081-Al-2 .........
58769J-AH-0 .........
59833C-AC-6 .........
63111X-AL-5 .........
637417-AP-1 .
682695-AA-9 .
68389X-CK-9 .
69354N-AC-0 .
731020-AA-4 . .
74340*-BI-5 .........
T4340*-BN-3 .........
785592-AZ-9 .........
817826-AB-6 .........
82873M-AA-1 ........
87303*-AA-9 .........
88579Y-AZ-4 .........

AUDAXI-1*-1 .........
683715-AD-8 .
000000-00-0

HERBAL IFE/HLF FINANCING

IMOLA MERGER CORP
MATTEL INC ~ 5.450%
MERCEDES-BENZ FIN NA

MIDWEST CONNECTOR CAPIT

NASDAQ INC ~ 6.100%

..|NATL RETAIL PROP 3
.. | ONEMAIN FINANCE CORP
.. | ORACLE CORP
..|PRA GROUP INC ~ 7.375% 09/01/25 .
.| POLAR TANKERS INC
PLD FUND PP PRIVATE PLACEMENT
PLD FUND PP PRIVATE PLACEMENT

6.900%

SABINE PASS LIQUEFAC
7-ELEVEN INC

THL Credit  5.000%
31 CO.  3.625% 10/1
Audax Direct Lending

.| OPEN TEXT CORP 3.8

SUZANO INTL FINANCE

0.800% 02/10/24
SIMMONS FOOD INC/SIMMONS

7.875% 09/01/25 ..
4.750% 05/15/29
11/01/41
5.880% 08/01/25

4.625% 04/01/29 ...
06/28/63
.100% 04/15/50

9.000% 01/15/29 .
11/09/52 ...

5.951% 05/10/37
5.760% 09/21/33 .
5.910% 09/21/38 .
TION  5.900% 09/15/37

4.625% 03/01/29 ..
12/03/24 ..
5/47

Solutions  8.000% 01/01/32 ..
75% 12/01/29 ........
4.000% 01/14/25 ..

09/13/2023
09/13/2023
09/07/2023
07/31/2023
09/18/2023
07/07/2023
07/20/2023
09/13/2023
08/17/2023
08/08/2023
07/24/2023
09/18/2023
09/18/2023
08/22/2023
09/29/2023
09/21/2023
08/31/2023

...07/06/2023

...08/10/2023

07/13/2023
09/01/2023

BANK of AMERICA SEC ..
JEFFERIES & CO
ROBERT W. BAIRD ...
CITIGROUP GLOBAL MKTS ..
J P MORGAN SEC
MARKET AXESS
Cantor Fitzgerald Fixed
UBS WWARBURG .
J P MORGAN SEC
SUNTRUST ..
HILLTOP SECURITIES INC.
PRIVATE PLACEMENT
PRIVATE PLACEMENT ...
Tax Free Exchange ....
TD SECURITIES .
Various
PRIVATE PLACEMENT ...
WELLS FARGO

PRIVATE PLACEMENT ...
BARCLAYS ..........
Tax Free Exchange .

..... 1,978,080 |.
2,518,304 |.
..287,138 |.

..976,797 |.
....10,000,000 |.
....10,000,000 |.
..... 9,984,708 |.

..957,166 |.
....10,000,000 |...
....10,000,000 |...
..10,000,000 |...
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
000000-00-0 ......... REPUBLIC OF PARAGUAY SOVEREIGN  6.100% 08/11/44 .. D.. 08/22/2023 MORGAN STANLEY FIXED INC .... 3.AFE
03665Y-AE-5 . ..|ANTR 2019-2A B 8.207% 01/23/32 ..... D.. 08/16/2023 DEUTSCHE BANK ....... 1.CFE ..
05565E-CD-5 . ..[BMW US Capital LLC 5.930% 08/11/25 C.. 08/08/2023 BANK of AMERICA SEC 1.F FE ..
06759M-AL-5 . ..|Babson CLO Ltd 20161A 2016-1A CR  7.707% 07/23/30 . D.. 09/19/2023 ROBERT W. BAIRD .... 1.EFE ..
10554T-AG-0 . ..| BRASKEM NETHERLANDS ~ 7.250% 02/13/33 ..........cc.... D.. 09/08/2023 MORGAN STANLEY FIXE . 2.CFE ..
13876R-AG-9 . .| Canyon Capital C20203A 2020-3A C  8.070% 01/15/34 D.. 08/09/2023 MITSUBISHI UFJ SECURITIES 1.FFE ..
21987B-BH-0 . ..| CODELCO INC ~ 6.300% 09/08/53 ......ceeeevvrunaeeeennnns D.. 09/05/2023 BNP SECURITIES .. 1.G FE ..
381750-AE-8 ......... Golub Capital Pa201631A LO Ltd 2016-31A BR  7.731% 08/05/30 .... D.. 08/16/2023 DEUTSCHE BANK ... 1.C FE
404280-AP-4 HSBC HOLDINGS PLC-SPONS ~ 4.250% 03/14/24 ... D.. 09/21/2023 TD SECURITIES . 2.AFE
456837-AK-9 . .| ING GROEP NV 4.100% 10/02/23 .......... D.. 09/05/2023 RBC/DAIN ....... 1.G FE ..
46590X-AQ-9 . ..[JBS USA FOOD FINANCE ~ 4.375% 02/02/52 . D.. 08/22/2023 Tax Free Exchange . 2.CFE ..
46590X-AX-4 ......... JBS USA FOOD FINANCE ~ 6.500% 12/01/52 . D.. 08/24/2023 ..... Tax Free Exchange .... 2.CFE
55819Y-AE-0 ......... Madison Park Fun201726A 2017-26A CR  7.681% 07/29/30 .... D.. 09/11/2023 ..... WELLS FARGO 1.F FE
G4701H-AB-5 .........[ IHS HOLDING LTD  5.625% 11/29/26 ... |D.. TP 07/27/2023 ..... GOLDMAN SACHS ... I . 4.A FE
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 119,769,892 126, 165,079 1,015,814
2509999997. Total - Bonds - Part 3 147,343,610 154,411,638 1,333,290
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 147,343,610 154,411,638 1,333,290
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0
00206R-10-2 ......... LA LU IPUURRRSUUUURRR RN 09/14/2023 ..... S. G. COWEN SECURITIES CORP. ..evuuniiiiirriiiiiiiiiiii e e s ceiiis e e seeni s s eenii e e s e rsnn e e eennnn [oeeernnnnnneessnnnnans 13,743.000
015271-10-9 ALEXANDRIA REAL ESTATE REIT .eeeeeeieeeiieeeeeeee e e e eeene e e e e eenne e e e eennnn e e e eennnnneeeennnnnes | cvnniinnnsnnnnn Jonnnd 09/14/2023 ..... GOLDMAN SACHS ...
03027X-10-0 . ..| AMERICAN TOWER CORP REIT .. GOLDMAN SACHS ...
149123-10-1 . ..| CATERPILLAR INC S. G. COWEN SECURITIES CORP.
26441C-20-4 . . |DUKE ENERGY .... GOLDMAN SACHS .

29364G-10-3 . .|Entergy Corp Various ...

.| HOME' DEPOT .....

456.000 |.

437076-10-2 . . GOLDMAN SACHS . .
459506-10-1 ......... Fragrances Inc COMMON .........oooiiiiiiiiiii s | e [eend 08/08/2023 ..... S. G. COWEN SECURITIES CORP. .. ..15,261.000 |....
65339F-10-1 ......... = e PPN [RTTDE N RO 09/14/2023 ..... Various

681919-10-6 ......... OMNICOM GROUP ...ttt e e e e snnnneeees | rneeeessniins [eeeed 08/23/2023 ..... S. G. COWEN SECURITIES CORP. .....eeeeieeeiiiieie ettt iieee e e feeeee e e e e e 1,008.000 |....

68389X-10-5 ......... ORACLE CORP ....uvvesuusuunssuisiiiiii s nssnnnnnnns | nsssnnnnnnnnns [ooeed 08/23/2023 ... S. G. COWEN SECURITIES CORP. .. 522.000 |....
718546-10-4 ......... L U DO RN 08/23/2023 ... GOLDMAN SACHS

744320-10-2 ......... PRUDENTIAL FINANCIAL e [ ennnennnnnnnnns [ 08/23/2023 ... GOLDMAN SACHS ...

747525-10-3 ...08/23/2023 ..... GOLDMAN SACHS ...

808513-10-5 ...08/29/2023 ..... Keefe Bruyette & Woods Eq .

844741-10-8 . ..| SOUTHEST AIR ... Various ........

854502-10-1 . ..| STANLEY BLACK & DECKER INC GOLDMAN SACHS ...

871829-10-7 . .. SYSCO CORP ... S. G. COWEN SECURITIES CORP.

87612E-10-6 ......... TARGET CORP ..o [ e [ 08/23/2023 ... S. G. COWEN SECURITIES CORP. ..

898320-10-9 ......... TRUIST FINANCIAL CORP ....evvvvvrvreruunsnsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnssssss | sovvvsssnsnsnns [ooeend 08/23/2023 ... S. G. COWEN SECURITIES CORP. ..

902973-30-4 ......... U S BANCORP ...uuuuuuuinnunsiiisiiiiii s nnnaann | nnnnnnnnnnnnnn [ 07/26/2023 ... S. G. COWEN SECURITIES CORP. ..

918204-10-8 ......... LS P POTSPRPPTPTPPPPPRPRPR IDPPDPPPPOPPPPPPY R 08/23/2023 ... GOLDMAN SACHS ...

91913Y-10-0 ......... VALERO ENERGY CORP ....ceeeiieiieiieiicccccceccceeeeeeccceeeceeeeeeeeeeeeeeeeneeeen [ i [ 08/23/2023 ... GOLDMAN SACHS ...

92343V-10-4 ......... VERIZON COMMUNICATIONS ..eeiieiiiiiiiiiiicceccccccccccccccccecccceeccccccceececeeceeeeeeceeeeeeeeeeeeeeees [ evssnsinniinns [ 08/23/2023 ... S. G. COWEN SECURITIES CORP. ..

949746-10-1 ......... WELLS FARGO & CO N (T 08/23/2023 ... GOLDMAN SACHS
963320-10-6 ......... WHIRLPOOL CORP .....iiiiiiiiiiii i e s e e s s e e e s s ss s s s s s s s esssesssssssssees | essssssssssens [eeeas 08/23/2023 ..... GOLDMAN SACHS 587.000
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,089,075 XXX 0 XXX

31337#-10-5 ......... | FHLB CINCINNATL ettt | ............... | ...... 09/05/2023 ..... PRIVATE PLACEMENT ..ottt e e e eeeiiees [oiiieeeeeiiieeeee. 11,040,000 J..vveeieeene 1,104,000 e | O f v
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STATEMENT AS OF SEPTEMBER 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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,104,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 7,193,075 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 7,193,075 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 7,193,075 XXX 0 XXX
6009999999 - Totals 154,536,685 XXX 1,333,290 XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36180W-Si-6 | GN GN AE4133  2.750% 09/15/30 ...ccovvvvvevnnns [ereennn . 09/01/2023 . | Paydoun ... ... 87,757 ...85,936 |.... 0 1,821 0 0 e 2,286 |. 09/15/2030 . [1.A ........
..38378B-RJ-0 |GNR 2012-35 B 4.210% 11/16/43 ................ [oeennn . 07/01/2023 . | Paydoun ... ... 17,267 0 e (337) | 0 . 11/16/2043 . [1.A ........
..38378N-F3-2 |GNR 2014-50 C  3.400% 02/16/47 .........cceeees [orennnn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/16/2047 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.650% 02/16/58 ..........ceen [oeennn . 09/01/2023 . | Paydoun ... .0 . .0 . . 02/16/2058 . [1.A ........
Redemption 100.0000
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.340% 01/20/35 ..... |....... . 07/20/2023 . | evveiiiiininiinininininninnns e [ 48,000 [o.evveennnes 48,000 |............ 48,000 |..eevveennns 48,000 |.evvvrrrnnnnns 0 | (VO 0 | (VO [ SRR 48,000 |ooveeeneennns (VO 0 | [V 1,710 |. 01/20/2035 . |[1.A ........
Redemption 100.0000
..690353-5A-1 [DFC AGENCY DEBENTURES ~ 5.340% 05/15/24 ...... |....... . 08/15/2023 . | evvviiiinniniiiiiiiiiiiininns e | 100,000 |.......... 100,000 |[.......... 100,000 |.......... 100,000 [...vvvunnnnnnes [V FUSURRRRR (VO 0 | (VN 0 eeeennn 100,000 |...evvvvvvnnnes (VO 0 | [V 3,661 |. 05/15/2024 . [1.A ........
Redemption 100.0000
..690353-C9-6 [DFC  5.320% 01/15/30 .eevvvvenviviiinnniiiiiinnn | nennns L 07/17/2023 . | eveevvinnniniiiiiniiiinininns foeeeeeeeeeeeeeeeenes |, 11,321 [ 11,321 |.......... 11,321 | 11,321 |, [V FUSURRRRR (VO 0 | (VN 0 s 11,321 | (VO 0 | [V 1,138 |. 01/15/2030 . [1.A ........
Redemption 100.0000
..90376P-AB-7 | INT DEV FIN CORP  5.340% 04/20/35 ............ |.eenees . 07/20/2023 . | eenneeeiiiie e ... 31,590 s ...31,590 |[.... ..31,590 |.. . 04/20/2035 .
..912810-80-2 |U S TREASURY  1.125% 08/15/40 ... 08/07/2023 . [CITADEL SECURITIES LLC 861,008 |. ..870,195 |. .873,929 . 08/15/2040 .
..91282C-GK-1 |US TREASURY NOTES  1.125% 01/15/33 09/07/2023 . |BNP SECURITIES ... ..5,680,000 ..5,509,939 |. L0 .5,515,789 . 01/15/2033 .
..91282C-GM-7 |US TREASURY NOTES ~ 3.500% 02/15/33 08/03/2023 . ..5,440,000 ..5,329,740 |. 0| .5,331,831 .(188,078) |. .89,414 |. 02/15/2083 .
..91282C-GP-0 | US TREASURY NOTES  4.000% 02/29/28 ........... [....... . 09/20/2023 . | .uvviiiiiiiiiiiiiiiiiiiiiiiins |eeeeeieeeeeeeeeeees | 978,590 |........ 1,000,000 |........... 990,577 [oeuvinnnnnnnnees [ [ PP 929 |oiviiiiiiieens [ PP 929 |oiviiiiiiinens [ PP 991,506 [....cceeennnnn 0 [...... (12,916) |....... (12,916) | 22,308 |. 02/29/2028 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 12,532,817 13,541,774 13,109,216 1,290,878 0 13,694 0 13,694 0 13,134,829 0 (602,011) (602,011) 176,103 XXX XXX
REPUBLIC OF NIGERIA SOVEREIGN 7.625% | | ‘
..65412J-AB-9 | 11/28/47 ..ovvvvvvveveiiiiiiiiiiiiiiiiiiiiiieeeeeeeens (D, . 08/07/2023 . | ABSA BANK LTD ...oooveeees Jovveeeeeeeeeeeeeeees |oveeees 211,700 |........... 290,000 |........... 275,790 |.......... 276,006 |............... 0 Joeeeeeeeenns 12 I 0 Joeeeeeeeeens 91 fininnns 0 eeeeenn 276,097 [..oooeiiiennnn 0 f...... (64,397) ....... (64,397) ..o 15,417 ). 11/28/2047 . [4.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 211,700 290,000 275,790 276,006 0 91 0 91 0 276,007 0 (64,397) (64,397) 15,417 XXX XXX
CAHFA 2021-3 X CAHFA 2021-2  0.843% 03/25/35
L A3033D-AH-8 | eeeiiiiiiiiiieeeeeeeeeeeeeeeeeeeeen [ . 08/01/2023 . |Paydoun .....cooeeeviiiiiins foeiiiiiiiis e [V 0 [ 9,515 [..eeennene 8,618 [..oevvnnnnnnee [V R (8,618) [c.vvvvrennnnne [V R (8,618) [cevvvvvnnnnnne [V (VN O (VR [V R [V 737 |. 03/25/2035 . (1.B FE .
CALIFORNIA STUD CHNTYS DEV AUT NURSING HOME Redempt ion 100.0000
..13080S-7B-3 |2.050% 08/01/30 .....evvvvvvrvvvennnnnnnnnnnnnnnnnns [eeeeen . 08/01/2023 . | .vvvvvvvrnninninnnninininninns foeeeeeiieeenieeeeees o 450,000 [eeeeeennns 450,000 |........... 450,000 |........... 450,000 |..ooooeeeennns [V (VR [V (VO [V R 450,000 [.ooeeiiiiiennns (VR [V R [V 9,225 |. 08/01/2030 . |1.D FE .
Redemption 100.0000
..23981M-AH-9 | DAYTON-MONT CO PORT AUTH  4.050% 11/15/32 .. |....... L 07/14/2023 . | evvvviiiiniiiiniiniiiiiininns e | 2,820,000 |........ 2,820,000 |........ 2,820,000 |........ 2,820,000 |.ooeeiiiinnnns [V (VR [V (VO [V R 2,820,000 [.oeeeiiiiennns (VR [V R (VR 75,003 |. 11/15/2032 . |1.G FE .
EVANSVILLE-VANDERBURGH IND SCH EDUCATION
..209620-EB-6 |5.550% 07/15/23 ...coooeeiiiiiiiiiiiiiiiiiiieeeeees [ . 07/01/2023 . . 2,005,000 .2,005,000 |.... .2,005,000 |.. . 07/15/2023 . (1.B FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.248% 06/25/40 . [ [P . 09/01/2023 . | Paydoun ... ....3,220 |.... ..(3,220) [... . 06/25/2040 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L 3128HX-W7-6 | 08/15/42 oo [ [P . 09/01/2023 . | Paydoun ... ...15,845 |.... . (527) ). . 08/15/2042 . [1.A ........
..31335A-UL-0 |FG FG G60587 ~ 4.000% 02/01/46 ........ccvvveuen [errenn . 09/01/2023 . | Paydoun ... . (6,162) |... . 02/01/2046 . [1.A ........
FREDDIE MAC - CMO FHR 2432 PH  6.000%
LB133ONENT-9 1 08/15/32 i [ . 09/01/2023 . | Paydoun ... . 03/15/2082 . [1.A ........
FREDDIE MAC - CMO FHR 2126 CB  6.250%
LB133TI-DR-1 1 02/15/29 o [ . 09/01/2023 . | Paydoun ... 0 . 02/15/2029 .
..3133TK-FG-0 |FHLMC FHR 2140 ND  6.500% 04/15/29 09/01/2023 . |Paydown 0| . 04/15/2029 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 .. 09/01/2023 . |Paydown 0| . 01/25/2042 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 ........evvnn [oeeennn . 09/01/2023 . | Paydoun ... 0 . 02/25/2032 .
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 .........ccc. [.eeenn . 09/01/2023 . | Paydoun ... 0 . 01/25/2044 .
..3137A8-SR-0 |FHUS FHR 3841 NW  4.500% 04/15/26 ........cco0 [oeeeenn . 09/01/2023 . | Paydoun ... 0 . 04/15/2026 .
..3137AB-2C-4 |FHR FHR 3855 HB  4.000% 05/15/26 .......ccooer [ereennn . 09/01/2023 . | Paydoun ... 0 . 05/15/2026 .
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 ......evvvvnn [oeeennn . 09/01/2023 . | Paydoun ... 0 . 10/15/2040 .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 ........ccce [oeeennn . 09/01/2023 . | Paydoun ... 0 . 05/15/2044 .
..3137BL-N2-0 | FHUS K049 X1 0.677% 07/25/25 ......evvvvuunnnn [eenenn . 09/01/2023 . | Paydoun ... 0 . 07/25/2025 .
..3137BR-0L-2 |FHUS FHMS K057 X1 ~ 1.208% 07/25/26 .......... [....... . 09/01/2023 . | Paydoun ... . 0 . 07/25/2026 .
..3137FJ-ZB-8 |FHUS K084 X1  0.335% 10/25/28 ......cevvvvvveee [oeennnn . 09/01/2023 . | Paydoun ... ....(5,456) |. .0 . . 10/25/2028 .
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..3137FT-Z8-9 |FHUS K110 X1 1.813% 04/25/30 ....cccunnnnnnnn [ereennn . 09/01/2023 . | Paydoun ... ....1,916 |.... ... (1,916) |. 0 el (1,916) ... 0 . 04/25/2030 . [1.A ........
..3137FU-PE-8 |FHR 4988 IH  2.500% 07/25/35 .......ccoeveenees [oennn . 09/01/2023 . | Paydoun ... LAAT2 0 e (41172) | 0 . 07/25/2035 . [1.A ........
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 .........coeeeees [ eernnnn . 09/01/2023 . | Paydoun ... .0 . 0 . 07/01/2026 . [1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 .......covvves [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/01/2043 . [1.A ........
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 .....cccceecs [ eernnn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/01/2045 . [1.A ........
..31392X-5H-7 |FHR FHR 2517 BQ  5.500% 10/15/32 .....eevvvnnn [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/15/20382 . [1.A ........
..31303U-L2-7 |FNW 2003-129 QG 5.000% 01/25/24 ............. [..eeens . 08/01/2023 . | Paydoun ... .0 . 0 . 01/25/2024 . (1.A ........
..31394P-X6-5 |FHR FHR 2756 ME  5.000% 02/15/24 [ [P . 09/01/2023 . | Paydoun ... .0 . 0 . 02/15/2024 . [1.A ........
..31396E-HU-3 | FREDDIE MAC FHR 3063 LY  5.500% 11/15/25 ... |....... . 09/01/2023 . | Paydoun ... .0 . 0 . 11/15/2025 . [1.A ........
..31396G-BL-4 |FHR FHR 3087 KX  5.500% 12/15/25 09/01/2023 . |Paydown 0 0| . 12/15/2025 . [1.A .
..31396G-LX-7 |FHR FHR 3091 CB  5.500% 01/15/26 .. 09/01/2023 . |Paydown 0 0| . 01/15/2026 . [1.A .
..31396G-RY-9 |FHR FHR 3098 HV  5.500% 01/15/26 .. 09/01/2023 . |Paydown 0 0| . 01/15/2026 . [1.A .
..31396H-FA-2 |FHR FHR 3107 MY  5.500% 02/15/26 ............. [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 02/15/2026 . [1.A ........
..313960-B6-5 |FNR 2009-73 LD ~ 4.000% 09/25/29 .......ccoeees [reennn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/25/2029 . [1.A ........
..31397H-YG-7 |FHR FHR 3329 LB 5.500% 06/15/27 .......evvvnn [oreennn . 09/01/2023 . | Paydoun ... .0 . 0 . 06/15/2027 . [1.A ........
..31397H-YJ-1 |FHR FHR 3320 MB  6.000% 06/15/27 ............. [....... . 09/01/2023 . | Paydoun ... .0 . 0 . 06/15/2027 . [1.A ........
..31398F-TR-2 |FNR 2009-91 GL  4.000% 11/25/24 .............. [.....s . 09/01/2023 . | Paydoun ... .0 . 0 . 11/25/2024 . (1.A ........
..31398J-N7-4 |FHR FHR 3573 MD  4.000% 09/15/24 .........cccoe [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 09/15/2024 . [1.A ........
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .....evvvvnnn [ereennn . 09/01/2023 . | Paydoun ... .0 . 0 . 01/15/2025 . [1.A ........
..31308M-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .......eevvvvves [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 02/25/2025 . [1.A ........
..31398N-HK-3 | FNR 2010-100 DB 4.500% 09/25/25 09/01/2023 . |Paydown 0 0| . 09/25/2025 . 1.A .
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... . 09/01/2023 . | Paydoun ... .0 . .0 . . 12/01/2025 . [1.A ........
INDIANAPOLIS IND LOC PUB IMPT BOND BANK Redenption
.. 455288-VR-4 16.210% 02/01/27 ....ovvvvvvvvvnnnnnnnnnnininninninns [ eeeeens . 08/01/2023 . | .evunieeiiiiiiieeeiiiiiieeees v feeees.... 100,000 f.......... 100,000 |...........102,230 |........... 100,449 |............... 0 s (449) |vvvvvrinnnnnns (U (449) |.vvvvviinnnnns 0 . 02/01/2027 . (1.D FE .
N HSG FIN AGY SINGLE FAMILY HSG ~ 3.230% Redenption
..604160-HR-8 | 08/01/49 ...oovvvviiiiiiiiiiiiiiiiiiiiiiiciiiieieeeens [ . 09/01/2023 . | .eeeeieiiiiiieeeeeiiiieeeees e feeeee. 54,9700 [l 54,970 Ll 54,970 e 54,970 |..ocvvvennnnnns 0 | (VO 0 | (VO 0 . 08/01/2049 . [1.A FE .
TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION Redemption
..62630W-JY-4 [5.600% 12/31/23 ..oovvveniiiiiiiiiiiiiiiiiiineeeees | s . 07/01/2023 . | eveneeeeiiiiiieeeeeieiiieeees Jevveiiiineeeeeeienns oeeee. 1,000,000 f........ 1,000,000 |........1,000,000 |........ 1,000,000 [...ovvvvnnnnnns [V FUSURRRRR (VO 0 | (VN 0 . 12/31/2023 . [1.F FE .
Redemption
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 .....ccvvvves | uunnnns . 07/01/2023 . | eeeeeeeiiiiiieeeeeiiiiieeeees v feeenee. 15,0000 folllllll0 15,000 ..llll 15,000 | 15,000 fo.eevevvnnnnnes [V FUSURRRRR (VO 0 | (VN [ SRR 15,000 [vvvvvvvvnnnnns (VO 0 | [V 123 . 10/01/2037 .|2.B FE
Redemption
..928120-03-5 | VASHSG 2013-D A 4.300% 12/25/43 ........eevvv [oeeennn . 09/25/2023 . | .eunniiiiiiiieeeeeiinieeeees e oo 13,957 [ 13,957 [l 18,967 13,957 |oveveniiiinnne [ PO (VO 0 | (VO [ SRR 13,957 |oeeeeeiinnns (VO 0 | [V 254 |. 12/25/2043 . |1.A FE .
VIRGINIA ST HSG DEV AUTH HOME REV  3.250% Redenption
L 92813T-EE-6 [08/25/42 ..ivvvvveniiiiiiiiiiiiiiiiiiininiciiiinnns | s . 09/01/2028 . | .eeeniiiiiiiiiiieeeiiiiiieeees | e 7,435 oveiieennns 7,435 |oonnnnen. 7,435 [oonnnnne. 7,435 [, 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 Joeeeeeeeennn 7,435 | [ 0 Joeeeeeeeeens [ 142 |. 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 7,899,112 7,899,112 8,003,843 7,983,101 0 (83,990) 0 (83,990) 0 7,899,112 0 0 0 230,964 XXX XXX
Redemption 100.0000
..723046-AA-8 |PINEBRIDGE 10.152% 09/21/32 .....evvvvvvvvveenns [ eerenn L 08/15/2023 . | .evvviiriiiiniiininiiiiiniinns feeeeeeieeeneneeeens o 801,757 |.......... 801,757 |.......... 801,757 |........... 204,281 [oeeennnnnnnee [V (VR [V (VO [V R 801,757 |oeevvereeennns (VR [V R (VR 34,478 |. 09/21/2032 . |2.C PL
Redemption 100.0000
..723046-AB-6 |PINEBRIDGE 12.152% 09/21/32 ...ccovvvvvveeennins [eeennn L 08/15/2023 . | .uvvvviiniinnniniininiinininns e e 364,435 |........... 364,435 |........... 364,435 |............ 92,855 [ovvveiiinnnne [V (VR [V (VO [V R 364,435 |...oevevnnnnes (VR [V R (VR 18,962 |. 09/21/2032 . |4.A PL
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 oovvviiiiiiiiiiiiiiiiiiiiiciicccccccceeeeees [ . 07/30/2023 . |Paydoun .......cooeeeiiiiins foeeniiiiiinin e 2,000 |...ennnnnee 2,000 |.oooeeeenns 2,000 |.ooeeeeeennns 2,000 |.oooeeieeennns [V (VR [V N 1 ) A | B AN 2,000 . 07/30/2051 . |2.C FE
..00841Y-CB-2 | ABMT 2015-3 B1 ~ 3.537% 04/25/45 .............. [..oces . 09/01/2023 . | Paydoun ... ... 18,345 .0 . ..18,345 |.. . 04/25/2045 . [1.A ........
..02406P-AU-4 | AMERICAN AXLE ~ 6.500% 04/01/27 .. . |- 07/10/2023 . |Various ... ... 53,805 .0 . . 04/01/2027 . |4.B FE
..02665U-AA-3 | AH4R 2014-SFR2 A 3.786% 10/17/36 . . 09/01/2023 . | Paydoun ... .. 22,028 .0 . . 10/17/2036 . [1.A FE .
..02665X-AA-7 | AH4R 2014-SFR3 A 3.678% 12/17/36 . 09/01/2023 . |Paydown 70,355 0 . 12/17/2036 . [1.A FE .
..02666A-AA-6 | AH4R 2015-SFR1 A 3.467% 04/17/52 . 09/01/2023 . |Paydown 0 . 04/17/2052 . (1.A FE .
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 .. . 09/01/2023 . | Paydoun ... .0 .. . 04/17/2052 . |6. * .......
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[ACIE

. 07/30/2050 . |2.C FE ....
. 06/01/2028 . |4.B FE ....
. 07/24/2023 . |1.G FE ...

..038779-AB-0 | ARBYS 2020-1A A2~ 3.237% 07/30/50 .....eeeeees | vueennn . 07/30/2023 . |Paydoun ...
..039524-AA-1 | ARCHES BUYER INC ~ 4.250% 06/01/28 . R [ . 09/13/2023 . [Various ... [ R . . AT . . .0 . . . .. .
..06053F-AA-7 | BANK OF AMERICA CORP  4.100% 07/24/23 ....... | ..cc... . 07/24/2023 . [Maturity .....oooooecoiins Jooeeiiiiiiieeiis e ,000 |..ooee... , , 000 [eeeiiiiieens 0 el 0 e
Cantor Fitzgerald Fixed

. 09/15/2032 . |2.B FE ....
. 12/15/2028 . |4.B FE ....

.. 117043-AU-3 | BRUNSIICK CORP  4.400% 09/15/32 .

.. 12467A-AF-5 | C&S GROUP ENTERPRISES LL ~ 5.000% 12/15/28 ..
Cascade Funding 2022488 Trust 2022-HB8 A

07/21/2023 .

. (8,863) |- . (8,863) |..
. 09/05/2023 . [BTIG LLC ...

(164,889) |...... (164,889)

.. 704,000

.. 12526W-AA-7 | 3.750% 04/25/25 .. 09/25/2023 . | Paydoun ..688,711 . 688,711 . 675,071 |. ..678,535 |.. 0 0 . 688,711 . 04/25/2025 . |1.A FE .
.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 09/18/2023 . | 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 .........cceee | aeeenn . 09/01/2023 . [Paydoun ......cccvvvernenn foeeiiiiiiiiinnn e 8,266 L8247 | 8,248 | .0 . .0 [ . 08/25/2043 . [1.A ........
..12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 .......ccee |eeeeenn . 09/01/2023 . |Paydoun ... 27,660 27,498 |.... 27,501 . .0 | . . .0 [ . 09/25/2057 . |1.A ........
..126694-HK-7 | CWHL 2005-25 A6  5.500% 11/25/35 R [ . 07/01/2023 . |Paydoun ... . .. (20 .0 . . @n)... 0 . 11/25/2035 . [1.A FM ...
..13123X-AZ-5 | CALLON PETROLEUM CO  6.375% 07/01/26 ........ |....... . 07/17/2023 . [CITIGROUP GLOBAL MKTS .. |..cceeicuveeeeeinis [ere..... 200,080 |...........296,000 |........... 277,500 |.eeveveeeeinnes [ O 0 foeeeene 1,977 | 0 foeeenne 1,977 | 0 . 07/01/2026 . |4.A FE ...
CENTERPOINT CENTERPOINT ENERGY RES  6.100%
L 15189W-AQ-3 [ 12/01/35 oo [ . 07/28/2023 . | Tax Free Exchange ....... |.cooeeiiiennninnnns |l 9,625,361 |........7,500,000 [........ 9,748,551 |........ 9,715,085 [...evvvrnnnnnee [V R (89,694) |.....cceeennn [V R (89,694) |...ceeeennnnen 0 foeeens 9,625,361 |...eeveeennnnee (I IO [ OO 0 foeeeeinns 331,688 |. 12/01/2035 . [1.G FE .
..172062-AF-8 | CINCINNATI FINANCIAL ~ 6.920% 05/15/28 ....... |....... . 08/22/2023 . [ STIFEL NICHOLAS . . 2,113,640 .2,063,098 |.... ... (6,631) ] .0 [, (6,631) ... 0 |eeeeen.. 2,056,467 |.. 107,260 |. 05/15/2028 . |1.G FE .
..17307G-L9-7 |CMLTI 2005-9 22A3  6.000% 11/25/35 .......... |.eeeeen . 09/01/2023 . |Paydoun L..3,776 ... .0 | .0 [ ...4,636 |.. . 11/25/2035 . |1.A FM .
. A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 ........ccce | eeeeenn . 09/01/2023 . |Paydoun ... ..2,824 L2797 .0 . .0 [ .2,824 |.. . 10/25/2043 . [1.A ........
..17324D-BA-1 | CGCMT 2015-P1 XA 0.848% 09/15/48 . 09/01/2023 . | Paydoun ... .0 ...0 3,045 |. .(3,045) |. 0 0 .0 . 09/15/2048 . |1.A FE ...
..18064P-AD-1 | CALRIV SCI HLD CORP  4.875% 07/01/29 07/13/2023 . | JEFFERIES & CO .. 264,763 ..295,000 ..300,338 |. (786) |. 0 0| .299,552 . 07/01/2029 . |4.C FE ....
.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 .. 07/25/2023 . | Paydoun ......... 12,500 12,500 12,500 |. .0 0 0 12,500 . 04/25/2047 . |2.C FE ....
..225310-AM-3 | CREDIT ACCEPTANC ~ 6.625% 03/15/26 . . |- 08/09/2023 . [ STIFEL NICHOLAS . .. 345,290 ..355,000 ..361,113 |.. (3,057) | 0 0| .368,056 . 03/15/2026 . |3.C FE ....
Redemption
..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 .......ccvvvees | veennn . 09/15/2023 . [ eveeiieeeiiiee e , , , ;153 N | ) RN (O O 0 0 0 . 05/15/2034 . |1.D PL ....
..233063-A-6 | DBJPM 2020-C9 XA  1.824% 09/15/53 .......cccee | eeeennn . 09/01/2023 . |Paydoun ... . (2,173) ] . 09/15/2053 . |1.A FE ....
..25755T-AH-3 | DPABS 2017-1A A23  4.118% 07/25/47 07/25/2023 . | Paydoun . (87) . . 07/25/2047 . (2.A FE ....

. 10/20/2049 . |2.C FE ....
. 07/20/2050 . |2.C FE ....
. 01/20/2051 . |2.C FE ....

..26208L-AE-8 |HONK 2019-2A A2  3.981% 10/20/49 ..
..26200X-AA-9 | HONK 2020-1A A2 3.786% 07/20/50 ..
..26200X-AC-5 | HONK 2020-2A A2 3.237% 01/20/51

07/20/2023 . | Paydoun
07/20/2023 . | Paydoun

....... . 07/20/2023 . | Paydown ...
Redemption 100.0000

oo ocoo
oo ooo
oo ooo

..289320-AA-3 | ELM RD GENERATING STAT ~ 5.209% 02/11/30 .... |....... L 08/11/2023 . [ .eveiiieiiiiii i 0 0 0 . 02/11/2030 . |1.F FE ...
..28932\-AG-0 | ELM RD GENERATING STAT ~ 4.673% 01/19/31 .... - |- 07/19/2023 . [Various ... . 01/19/2031 . |1.F FE ...
..20977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 ..... 09/01/2023 . | Paydoun . 06/25/2043 . [1.A ........

. 12/25/2049 . |1.A FE ...
. 04/30/2047 . |2.B FE ....
. 10/30/2048 . |2.B FE ....

..30296A-AN-7 | FREMF 2017-K 61  0.100% 12/25/49 ..
..34417-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 .

..344170-AA-6 | FOCUS 2018-1 A2 5.184% 10/30/48 .
Focus Brands Fun20171A 2022-1 A2 7.206%
.. 34417R-AB-2 | 07/30/52

09/01/2023 . | Paydoun
07/30/2023 . | Paydoun
....... . 07/30/2023 . |Paydoun ...

o ocooo
o ocooo
oocooo

. 07/30/2052 . |2.B FE ....

....... . 07/30/2023 . | Paydoun ...

2 | .20 ...

..36228F-2R-6 | GSR 2004-6F 3A4  6.500% 06/25/34 ............. |.eeeees . 09/01/2023 . |Paydoun ... .. .0 |. . 05/25/2034 . [1.A FM ...

..36260R-AB-5 | GSMBS 2020-PJ6 A2 2.500% 05/25/51 ........eee | weeenes . 09/01/2023 . |Paydown .......ocoovveiinins |oevenniinnnninins Joeennnn.. 69,964 [l 69,964 [l 72,642 (i 72,206 [ciiiiiiiinnnn 0 s (2,332) [ovvvveaaaannns [ RS (2,332) [oevveeaaannnns 0 . 05/25/2051 . [1.A ........
GS Mor tgage-Back2023PJ1 ities 2023-PJ1 A4

..36267T-AG-3 |3.500% 02/25/53 .....vvvvveeiiiiiiiiniiiiiiiiieeens | eeeeens . 09/01/2023 . [Paydown ....covuviieiiennis foeneeniiiiiiiein [, 82,662 |........... 82,662 |............ 74,344 oeiiiiiiiiis [V IO 0 foreeeenns 8,318 [veieeinns 0 foeeeenns 8,318 [evieeenns 0 . 02/25/2053 . |1.A FE ...

Redemption 100.0000

..39121J-A@-9 | GREAT RIVER ENERGY PP 6.060% 07/01/26 ..... |....... . 07/01/2023 . ... 177,778 LT77,778 ... .0 . .0 [ 777,778 .. . 07/01/2026 . [1.G ........

..411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 ............ | .eeeees . 09/20/2023 . |Paydoun ... o e 2,500 [ 2,500 ... 2,573 |.... .0 | ...0 [ ...2,500 |.. ...0 . 12/20/2050 . |2.B FE ....

.. 45822P-20-4 | INTEGRYS ENERGY PREFERRED ..........cccooeeeins |eeeens . 08/01/2023 . [PRIVATE PLACEMENT ....... .... 190,000 .4,993,200 |.... .0 . w0 [ 4,993,200 .. (243,200) |...........213,750 f........ ........ 2.BFE
...0 .0 |

. 09/15/2027 . |3.C FE ....
. 08/15/2049 . [1.A FE ....

2 | 28 ... ....364,902 |.. (25,19)

..46284V-AC-5 | IRON MOUNTAIN INC ~ 4.875% 09/15/27 .......c.. | .eeees . 09/14/2023 . [ STIFEL NICHOLAS ......... .. .. . e
....... (15,141 ). 0 e (15,140 ) 0 ol 0 e 0

355,000
..46590M-AT-7 | JPMCC 2016-JP2 XA  1.940% 08/15/49 ........... |.eeeees . 09/01/2023 . [Paydown .....ooovvveeeennnn.
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..466247-SE-4 | JPMMT 2005-A5 1A2  4.395% 08/25/35 ........... [....... . 09/01/2023 . |Paydoun ......cooeeeeiiiiins foniiiniiii e 2,866 ....2,866 ....2,788 |.... .. .78 | .0 . ...2,866 |.. . 08/25/2035 . [1.A FM ....
..46641B-AE-3 | JPMCC 2013-C16 ASB  3.674% 12/15/46 . U [P . 07/01/2023 . | Paydoun ... e | 58,790 )L ...58,790 ..58,790 |.. . 12/15/2046 . [1.A ........
..46648H-AY-9 | JPMMT 2017-2 B1 ~ 3.648% 05/25/47 ............. [....... . 09/01/2023 . |Paydoun .....coooeveiiiiiins foeiiiinniiis e, 35,689 |........... 35,689 . 05/25/2047 . [1.A ........

JP Morgan Mortga2019LTV2 2019-LTV2 B4

..46651A-BD-3 |4.676% 12/25/49 ....coooeiiiiiiiiiiiiiiiiii [ . 09/01/2023 . | Paydown . 12/25/2049 . [2.A FE ....
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .......ccoenn [reennn . 09/01/2023 . | Paydoun ... . 06/25/2050 . [1.A ........
..46652H-AC-0 | JPMIM 2020-ATRT A3 3.000% 02/25/50 ......... [.ceeenn . 09/01/2023 . | Paydoun ... . 02/25/2050 . [1.A ........

. 07/30/2047 . |2.B FE ....
. 04/30/2052 . |2.B FE ....
. 11/15/2032 . |2.B FE ....
. 07/26/2023 . |1.G FE ...

..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 .
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 ...
.. 49427R-AQ-5 |KILROY REALTY LP  2.500% 11/15/32 .
..56261F-AJ-3 |M & T BANK CORP  3.550% 07/26/23 ..

....... . 07/30/2023 . |Paydoun ...
....... . 07/30/2023 . | Paydown ...
....... . 08/17/2023 . |Various ...
07/26/2023 . |Maturity

.5,099,319 |.

..576431-HD-9 | MASTR 2004-10 4A4  5.500% 11/25/34 09/01/2023 . | Paydoun K 1,122 A, 21,014 |. . 11/25/2034 . [1.A FM ...
..59981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 ..... 09/01/2023 . | Paydoun R . 1,192,876 1,192,876 X 1,190,619 |. . 11/25/2058 . |1.A ........
..608190-AL-8 | MOHAWK INDUSTRIES INC ~ 3.625% 05/15/30 . |- 07/06/2023 . [ Var ious K ..650,666 ..663,484 |. ..666,351 |. . . 05/15/2030 . |2.A FE ....
..61763K-AY-0 | MSBAM 2014-C15 ASB  3.654% 04/15/47 . weeenen |- 09/01/2023 . | Paydoun ..110,831 114,154 |. . 110,988 |. . 0 110,831 . .0 .0 [ , . 04/15/2047 . |1.A . .
..62942K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ......oceeees | aveenn . 09/01/2023 . |Paydoun ... ... 18,955 ...18,482 |............ 18,699 |.... . K .0 . . .. 18,955 |.. . 07/25/2043 . [1.A ........
..64016N-AA-5 |NBLY 2021-1A A2 3.584% 04/30/51 ....cceeeeees | eveennn . 07/30/2023 . [Paydomn ......ccceveeereenn foreeiiiiiiiiieeins e 2,500 2,514 | 2,51 . X .0 | . ...2,500 |.. ....67 |. 04/30/2051 . |2.C FE ....
..64016N-AC-1 |NBLY 2022-1A A2~ 3.695% 01/30/52 [ U . 07/30/2023 . |Paydoun ... oo foeeeenn 12,500 ...12,500 |............12,500 |.... . K .0 . .. 12,500 |.. . 01/30/2052 . (2.C FE ....
..69349A-AA-0 |PNC CAPITAL TRUST C  6.241% 06/01/28 ........ |....... . 08/04/2023 . [MARKET AXESS ......ccovvee foereeriiiinineniies foeeeeenae 27,376 |............29,000 |[............ 27,985 |............ 28,19 . 06/01/2028 . |2.B FE ....
PFP 111 20218 2021-8 A 6.445%
..69357X-AA-9 | 08/09/37 ... [ eeees . 09/14/2023 . [Paydoun ......ccevveeiiiiis foeeeiiiiieeeeiis e 421,504 |...........421,504 |.......... 421,59 |........... 421,594 . 08/09/2037 . |1.A FE ...
Redemption 100.0000
..694031I-AB-3 |PACIFIC BEACON LLC  5.755% 07/15/26 ......... |.eccc.. L 07/15/2023 . [ eveeieeiiiiiiieceeiiieees [ [ 85,360 |[............ 85,360 |............ 72,556 |....oo...... 81,575 . 07/15/2026 . |2.B FE ....
PACEWell 5 Trust20211 2021-1 A 2.628%
L.69410P-AA-1 | 10710759 . [ eeeeees . 09/10/2023 . [Paydoun ......cceveeeiiiiiis [oeeeiiiiiieeeeis feeeeee 107,639 |........... 107,639 |........... 107,632 |.......... 107,782 . 10/10/2059 . [1.A FE ...
PACEWell 8 Trust20231 2023-1 A 5.500%
L.B69410T-AA-3 | 02/10/62 ... [ eeeeees . 08/10/2023 . [Paydoun .......ceeeeennnee 17,786 | 17,786 |ooeennneee 17,021 [ooeeeeiiiiiens [ O [ OO 765 | 0 fooeeeene 765 | [ OO 17,786 |evveeennnee (I IO [ OO [\ O 337 |. 02/10/2062 . |1.A FE ...
Redemption

. 12/31/2031 . |1.E PL ...
. 09/05/2048 . |2.C FE ....
. 12/05/2049 . |2.C FE ....

..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 ...
..72703P-AB-9 | PLNT 2018-1A A2I1  4.666% 09/05/48
..72703P-AC-7 |PLNT 2019-1A A2 3.858% 12/05/49 ..

08/23/2023 . | ..
09/05/2023 . | Paydoun
09/05/2023 . | Paydown
Redemption .
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... [....... . 09/13/2023 . | .evvvviiiiniiiniiiiiiiiniiinns e | 34,755 | 34,755 |oeeoeeees 34,755
Progress ResidenmSFR10 st 2021-SFR10 E2
..743331-AL-6 | 3.666% 12/17/40
..T4387L-AC-5 |PFNT 2019-1 A2 3.000% 12/25/49 ...

.. 133,805
12,500
12,500

..133,805 |.
12,500 |.
12,500 |.

. 09/13/2027 . |1.D ........

. 12/17/2040 . |2.C FE ....
. 12/25/2049 . |1.A ........

....... . 09/01/2023 . | Paydown ...

....... . 09/01/2023 . |Paydoun ...
Redemption 100.0000

..T47420-AA-4 | SUN HOLDINGS PP 4.340% 08/15/51 ..ccouniiins | eeeens . 08/15/2023 . .0 . .0 [ ...0 [ . 08/15/2051 .
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .......cccceuvis | unenns . 09/25/2023 . |Paydoun ... .0 | ...0 [ ...0 [ . 10/25/2063 .
..76112B-SF-8 | RAMP 2005-SP1 1A6  5.000% 09/25/34 ........c.. | weeeees . 09/01/2023 . |Paydown ... .0 . .0 [ ...0 [ . 09/25/2034 .
..761128-Si-1 | RAMP 2005-SP1 2A9  5.250% 09/25/34 ........... | ..ccen . 09/01/2023 . |Paydoun ... . .0 |. ...0 [ . .. ...0 [ . 09/25/2034 .
..76174L-AA-1 | REYNOLDS GRP ISS/REYNOLD ~ 4.000% 10/15/27 .. |....... . 09/13/2023 . [ BARCLAYS eennnnn.315,207 ). .0 . w0 fennnllll.315,723 . . (30,218) |... . 10/15/2027 .
..785502-AY-2 | SABINE PASS LIQUEFACTION ~ 5.900% 09/15/37 .. 08/22/2023 . | Tax Free Exchange ..9,985,600 |. .9,985,037 |. 0 0 .9,984,708 ...0 [ . 09/15/2037 .
..79549A-YP-8 | SBM7 2003-1 A1 6.500% 09/25/33 09/01/2023 . | Paydoun .3,911 | . 4,585 |. 0 0 .4,838 0 . 09/25/2033 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 09/01/2023 . | Paydoun 25,385 |. 25,606 |. 0 0 25,833 0 . 07/25/2043 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 - |- 09/01/2023 . [Paydown 2,786 |. .2,791 0 0 .2,793 0 . 01/25/2045 .
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.530% 08/25/43 . weennn |- 09/01/2023 . | Paydoun 0 0 0 . 03/25/2043 .
..822800-BY-6 | SCOT 2015-1 B1  3.776% 08/25/45 .....oovvvees | veeeeen . 09/01/2023 . | Paydoun ... .0 |. .0 |. .0 |. . 08/25/2045 .
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..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 .............. . 09/25/2023 . | Paydown 135,327 .0 . 0 . 09/25/2037 . (1.A FE ....
..85172F-AM-1 | SPRINGLEAF FINANCE CORP  6.875% 03/15/25 ... . 09/13/2023 . | UBS WARBURG . 259,000 .0 . 0 . 03/15/2025 . (3.B FE ....
..85207U-AF-2 | SPRINT CORP  7.875% 09/15/23 . 09/15/2023 . |Maturity . ..1,200,000 .0 . 0 . 09/15/2023 . [2.B FE ....
..872480-AA-6 | TIF 2020-1A A 2.090% 08/20/45 .. . 09/20/2023 . | Paydoun ... .... 200,000 ..199,935 |.... .0 . 0 . 08/20/2045 . [1.F FE ....
..87303*-AA-9 | THL Credit 5.000% 12/03/24 . 08/31/2023 . | PRIVATE PLACEMENT . .2,216,429 |.... .0 . 0 . 12/03/2024 . (1.E PL .
..87342R-AH-7 |BELL 2021-1A A211  2.294% 08/25/51 .. . . 08/25/2023 . | Paydown .0 . .0 . . 08/25/2051 . (2.B FE .
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 .............. . 09/01/2023 . |Paydoun .........oeeeeennns 0 0 . 03/25/2058 . [1.A ........
Redemption 100.0000
..00931L-AA-6 |UAL 2016-1 AA PTT  3.100% 07/07/28 .......... . 07/07/2023 . | evvvvvnnnrnnnnnnnnnnnniiinnns e Jo 79,148 [ 79,148 |............ 79,148 |............ 79,148 |l 0 . 07/07/2028 . [1.F FE .
..909320-AA-4 |UNITED AIR 2014-2A PTT ~ 3.750% 09/03/26 .... . 09/03/2023 . 139,004 |... 139,004 |...........139,004 |.... oo, 139,004 ). . . 09/03/2026 . 1.F FE .
..913017-CH-0 |UNITED TECHNOLOGIES ~ 2.650% 11/01/26 ... . 09/06/2023 . | BARCLAYS ....oevvvvvvvvnnns Joveeeeeeeennnnnnnnns |oenen 4,607,100 |o.eeeees 5,000,000 |........ 4,989,950 |........4,995,732 |.oooeviiiinnnn 0 fevnninnnnnnn 722 [0 e 722 |0 | 4,996,453 |.. ...112,993 |. 11/01/2026 . [2.A FE .
UNIVISION COMMUNICATIONS INC ~ 5.125%
..914906-AS-1 |02/15/25 .ocooeeeiiiieiiii . 07/21/2023 . | Various .......cceeeeviiiinn Jeeveeeeneennnnnnnnns |oeeee. 1,809,080 |o.eeeees 1,846,000 |........ 1,822,025 |........ 1,838,709 |.....ceeeeeennn 0 [eeeennnnnn 1,892 foiiiiiiinnnnnn 0 [ 1,892 |0 s 1,840,601 [....ovvvvnnnnnn 0 fennnnnn (31,521) [onnnnl (31,521) | 49,761 |. 02/15/2025 . |4.A FE
Verus Securitiza20227 st 2022-7 A1 5.152%
.. 92530N-AA-4 | 07/25/67 ... 09/01/2023 . |Paydown ..246,698 ..243,152 | .246,698 0| . 07/25/2067 . [1.A FE .
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 07/01/2023 . [Various .......cceeeeeeeenes Jooveeeeennnnninnnnns Joevevvvveeeeen (1) fevviiiiiiiiiiccs (1) foveiiiiiiiiiiec (1) e (1) feiiiin 0 o0 0 0 i 0 i, (1) 0| . 06/30/2030 . [1.F PL .
..92890F-AV-8 |WIFRBS 2014-C20 ASB  3.638% 05/15/47 ......... . 09/01/2023 . | Paydoun ... .464,712 |.. .0 . . 05/15/2047 . [1.A ........
..92038J-AF-9 | WIFRBS 2013-UBS1 ASB  3.603% 03/15/46 ........ . 09/01/2023 . |Paydoun ......ooooeeeeeniins foveinnnnnnnnnnnns | 118,768 |l 118,768 | 122,325 [ 118,825 [ O e (BT o0 e (BT) el 0 e, 118,768 0 . 03/15/2046 . [1.A ........
WIABASH VALLEY POWER ASSOC PP 5.080% Redempt ion 100.0000
..02966*-AA-7 | 04/30/24 ... . 07/30/2023 . | .. ...28,523 |.... ..28,4% |.. . 04/30/2024 . [1.F ........
WELLS FARGO BK NORTHWEST PP 7.530% 01/10/24 Redemption 100.0000
LO4978H-AH-0 | eeeeeiiiiiiii . 09/10/2023 . | .evvvvriniiiiiiiiiniiiiiiiinns e | 30,163 |00 30,163 ..., 30,163 |........... 30,163 (VR | ) AN | N AR 0 (-1 I | B RN 0 . 01/10/2024 . (2.B ........
..950010-AS-0 | WFCM 2018-C46 ASB  4.086% 08/15/51 .. . 09/01/2023 . | Paydoun ... ...45,263 |.... .0 . 0 . 08/15/2061 . [1.A ........
..95002T-AA-2 | WFMBS 2020-3 A1 3.000% 06/25/50 . 09/01/2023 . | Paydoun ... ...41,987 |.... .0 . 0 . 06/25/2050 . [1.A ........
..95002X-BH-7 | WFCM 2020-C57 XA  2.207% 08/15/53 . . 09/01/2023 . | Paydoun ... .0 . .. .0 . . 08/15/2053 . [1.A FE .
..976520-BL-2 |WIN 2014-2 B3 ~ 4.052% 09/20/44 .. 09/01/2023 . |Paydown ..245,557 0 .245,557 0 . 09/20/2044 . [1.A ........
..98419M-AJ-9 | XYLEM INC ~ 3.250% 11/01/26 .... 09/06/2023 . (BARCLAYS .. ..5,000,000 0 . 4,996,299 (324,0 . 11/01/2026 . (2.B FE .
..06417M-C4-5 |BANK OF NOVA SCO  6.000% 08/08/23 . . 08/08/2023 . |Maturity . ..4,000,000 ..4,000,000 |. 0 .4,000,000 . 08/08/2023 . [1.A FE .
.. 15135U-AP-4 | CENOVUS ENERGY INC  5.250% 06/15/37 . . 09/20/2023 . | Call 92.2210 ..... .... 410,000 43,210 |.... .0 . ....439,381 . 06/15/2037 . [2.C FE .
Redemption 100.0000
..C1466#-AA-6 | CPR Leasing Ltd PP 5.410% 03/03/24 ......... TR T O e o N < I N 30,943 |ooeiiiinns 30,943 [o..oeennnns 39,943 [oiiiiiiinnns O O 1 N | N N | R | B R 39,043 oovvviviinnnnnn 0 [0 0 2,161 |. 03/03/2024 . [2.B ........
. 000000-00-0 | YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 ....... BT P O [0 1< T 14,115 ... 1,761 [ 12,012 [0 2,103 |0 2,103 |l 0 v, R B I FOPOPPP | A | R | ) R 857 |. 02/12/2026 . [5.C FE
..10554T-AE-5 | BRASKEM NETHERLANDS ~ 5.875% 01/31/50 . 09/08/2023 . 353,000 365,471 |.... ....356,390 |.. . 01/31/2050 . |2.C FE
.. 12504K-AA-0 | CNH INDUSTRIAL NV 4.500% 08/15/23 ........... . 08/15/2023 . |Maturity . R ..1,500,000 |........ 1,494,900 |.... .0 . ........1,500,000 |.. . 08/15/2023 . |2.B FE
..31572U-AG-1 |FIBRIA OVERSEAS FINANCE ~ 4.000% 01/14/25 ... . 09/01/2023 . | Tax Free Exchange ....... |.ooorriiininnnnis 4,000,000 |........ 3,938,960 |........ 3,980,635 0 6,131 |0 e, 3,986,765 . 01/14/2025 . |2.C FE
JBS USA FOOD FINANCE JBS USA  4.375%
L 4B590X-AE-6 | 02/02/52 ..eeeeiiiiiiieiiie . 08/22/2023 . | Tax Free Exchange ....... .3,011,214 |.... .0 . 138,542 |. 02/02/2052 . |2.C FE ..
..46590X-AJ-5 | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 . . 08/24/2023 . | Tax Free Exchange . 578,707 |. 0 .26,212 |. 12/01/2052 . [2.C FE ..
..46590X-AX-4 | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 . . 08/25/2023 . | Various 0| 0 . 12/01/2052 . [2.C FE ..
..50247V-AA-7 |LYB INTL FINANCE BV ~ 4.000% 07/15/23 . 07/15/2023 . |Maturity L0 0 . 07/15/2023 . 2.B FE ..
..78485l-AA-7 | STWD 2019-FL1 A 6.508% 07/15/38 ..... . 09/15/2023 . | Paydoun ... 4,519,604 |.... .0 . . 07/15/2038 . [1.A FE ..
Shelter Growth C2021FL3 2021-FL3 A 6.527%
..822866-AA-7 |09/15/36 ... . 09/15/2023 . | Paydown .. 2,470,250 ..2,470,250 |. .2,470,250 |.. . 2,470,250 102,172 |. 09/15/2036 . [1.A FE
..G1257*-AJ-0 | BOREALIS FU . 3604 e . 08/19/2023 . | Various ... 10,000,000 10,000,000 |...... 10,000,000 |.... 10,000,000 |.. . 536,000 |. 08/19/2023 . |2.A ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 85,106, 160 92,204,374 86,412,086 92,004,852 (1,373,221) 3,500,501 XXX XXX
..020002-BB-6 |ALLSTATE CORPORATION  3.291% 08/15/53 ....... | ....... | 07/25/2023 . |Various .................................................. 773,000 |...ooo.... 713,143 |........... 713,311 |0 e 404 0 e 404 [l 0 YAKIA T A 53,013 |.........53,013 |............ 42,006 |. 08/15/2053 . |2.B FE
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..21869\-AA-5 | CORESTATES CAPTL Il  6.196% 02/15/27 ....... [....... . 09/25/2023 . | SEAPORT GROUP LLC ....... ...82,054 |.... ..82,348 |.. ...(2,283) |.... . 02/15/2027 . (2.B FE ....
..744320-BJ-0 | PRUDENTIAL FINANCIAL ~ 5.125% 03/01/52 ....... [....... . 08/02/2023 . | Various . 268,000 |.... 268,000 |.. . 03/01/2052 . (2.B FE ....
..976657-AH-9 | WISCONSIN ENERGY CORP  7.739% 05/15/67 ...... [....... . 09/07/2023 . | Various ......cceceeeiiinn |ooeeeeeeeneeeeneeees |oeeee.. 28,134 0000 31,000 ... 28,288 | 28,331 |0 5 0 5 L 0 28,336 . 05/15/2067 . [2.B FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 1,119,564 1,156,000 1,090,785 1,091,696 0 703 0 703 0 1,092,399 27,164 60,689 XXX XXX
2509999997. Total - Bonds - Part 4 112,333,551 107,993,046 114,684,008 97,053,767 0 (195,981) 0 (195,981) 0 114,407,289 0 (2,012,465) | (2,012,465) 3,983,674 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 112,333,551 107,993,046 114,684,008 97,053,767 0 (195,981) 0 (195,981) 0 114,407,289 0 (2,012,465) | (2,012,465) 3,983,674 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..03073E-10-5 |CENCORA, INC. ..oooovvrviiiiiiiiiiii [ . 08/23/2023 . | GOLDMAN SACHS .........cee |oeeeeens 1,213.000 |.........215,165 ... | 131,320 |.......... 201,006 |....... (69,686) [....evvvvnnnnes (VR [V R (69,686)
S. G. COWEN SECURITIES
..032654-10-5 | ANALOG DEVICES .....eevvvvvvveeerreiiiiiiiiiiiinienns [ eeeeenn . 08/02/2023 . | CORP. ... P R 1,579.000 |.. 128,624 |...........259,003 |...... (130,380) |.. .(130,380) |...
..053015-10-3 | AUTOMATIC DATA PROCESSING INC .........cceeeeeess [eeennn . 09/14/2023 . | Various PR O 1,102.000 |.. 212,160 |...........263,224 |....... (51,064) |.. .. (51,064) |...
S. G. COWEN SECURITIES
. 11135F=10-1 |BROADCOM INC .ooeeeeeeeeeeeeeeiieeeeeee [ . 07/26/2023 . | CORP. .....cevveeees . 686.000 |.. ... 178,216 |........... 383,563 |...... (205,347) |.oooeeeeeeeenn 0 0 s (205,347) |... 178,216 |..
..191216-10-0 | COCA-COLA CO ... 08/22/2023 . | GOLDMAN SACHS . K .5,270.000 ..222,870 |. ...... (112,354) . (112,354) .222,870
..26614N-10-2 | DUPONT DE NEMOURS INC . . 09/19/2023 . | Various ... P 10,581.000 |......... 789,590 819,559 |[...........723,429 ..93,212 |... .819,559 |..
S. G. COWEN
..30231G-10-2 | EXXON MOBIL CORP .....oooeeeeeeiiieiiiiiiieeieieeees oo . 08/03/2023 . | CORP. ..eevvvvvvrvrnrnniiins Joeeeeeees 200.000 |.......... 21,171 ... 11,404 ... 22,060 .. 11,404 |..
..34964C-10-6 | FORTUNE BRANDS HOME & SECURI COMMON 08/22/2023 . | GOLDMAN SACHS . .2,180.000 .. 143,559 L0 .140,504
..35137L-10-5 08/11/2023 . |Various ......... .3,375.000 .. 116,524 ..102,499 |.
..38141G-10-4 | GOLDMAN SACHS GROUP INC ......eevvvvvevviiiiinnnnns [eeeenn . 08/03/2023 . | VIRTU FINANCIAL . F 60.000 ...21,101 ...20,603
S. G. COWEN SECURITIES
L.459200-10-1 JIBM ooeeeeeeeeeeee [ . 08/03/2023 . | CORP. ...evvvvevrinenniinnns Joeeeeeeenns 291.000 [..oceennnn AR O 36,596 |............ 40,999 [.........(4,403) [oeiiiiinnna0 el 0 e (4,403) |l 0 [ 36,596
Keefe Bruyette & Woods
..46625H-10-0 | JP MORGAN CHASE & CO ...oooovveeveeeeiiiniins [ . 08/22/2023 . |EQ .eevvviiiiiiiiiiiiiiiiiins e 2,211.000 |......... 7 - R O R 238,165 |........... 206,495 |....... (58,331) [ceevevvrvennnnn 0 feuneniiininnnn 0 e (88,331) |0 e 238, 165
S. G. COWEN SECURITIES
..478160-10-4 | JOHNSON & JOHNSON ......eevvvvvvevvnnnnnnnnnnnnnnnnns [ eeeeenn . 08/03/2023 . | CORP. ...evvvvveiviiiniiiins Joeeeeeeens 246.000 |.......... 42,050 | e 39,842 |............ 43,456 |........ (3,614) [cccceeeiiennn0 il 0 s (3,614) ..ot [ R 39,842
S. G. COWEN SECURITIES
..482480-10-0 |KLA CORPORATION .....eeveennnnnninniiiiiiiiiiiiiiinas [ eeeenn . 08/02/2023 . | CORP. ...evvvvvevieniniinnns |oeeeees 1,048.000 |......... 513,553 |ooiiiiiiiiiiiis | 300,053 |........... 395,127 |....... [CS1074<Y ) AN | B AU | B N (95,075)
..530830-10-9 | LOCKHEED MARTIN ....ooovveiiiiiiiii [ . 08/03/2023 . | VIRTU FINANCIAL . . ... 10,345 L. 11,189 | (2,486) |.. ... (2,486) ...
..68389X-10-5 | ORACLE CORP ....eeeveeeeeeiieiiiiiieeeeeeeeeeeeeee [ . 08/24/2023 . | GOLDMAN SACHS ... R R 2,726.000 |......... 308,182 , .eeeee.... 180,155 |, (19,774) |.. .0 ... (19,774) ).
..704326-10-7 |PAYCHEX INC ....ovvvvvvivnnnninnnnnnnnsnnsnnnnnnnnnnns [ oeeeens . 09/14/2023 . | Various .......ccoeeeeiiinn foeeeeens 1,788.000 |......... L L O A 190,705 |........... 206,621 |....... (15,917) |oeeeeeeeeees (O N | I RO (15,917)
S. G. COWEN SECURITIES
..718172-10-9 | PHILIP MORRIS INTERNAT-W/I ...ovvvvvvnnnnnnnnnnnns [ eeeenn . 08/03/2023 . | CORP. ...evvvvvrrrrriniiiins Jeeeeeeenns 427.000 [..ooeennnn 41,504 | e 37,993 [oeeinnnnns 43,217 |......... (5,223) |-eeeeeeeeennn (VO [ RS (5,223) [cuvnnnnnnnnns [ SRR 37,993
S. G. COWEN SECURITIES
..75513E-10-1 |RAYTHEON TECH CORP ......covveeieeeiieeeeeeeee [ . 08/03/2023 . | CORP. ..eevvvvvvrrrninniiins Jeeeeeeeens 482.000 |.......... 40,833 |ooeiiiiiiiiiis | 37,181 |eeeeeeenns 48,643 |....... (11,462) |.eeeeeeeees (VO 0 |ens (11,462) [oevvvrennnnns [ SRR 37,181
S. G. COWEN SECURITIES
..882508-10-4 | TEXAS INSTRUMENTS ......cccoiiiiiiiiiiiiiiiin oo . 08/03/2023 . | CORP. ...evvvvvvrrvnnnninins feeeeees 1,538.000 |......... L I A O A 221,853 [oeeenenee 254,108 |....... (32,206) [.ooeeeiiiinnnn (VO 0 |ens (32,256) |...ooeeennnnn 0 s 221,853
S. G. COWEN SECURITIES
..92826C-83-9 |VISA INC ..ooveeeeiiiiiiiie [ . 07/21/2023 . | CORP. .evvvvvvvvvvniniiinns feeeeees 2,841.000 |......... [CLE I T O R 612,858 |........... 512,336 |........ 17,958 [ovvvveviinnnns (VO 0 s 17,958 [ovvveeinnnnnns 0 e 612,858
S. G. COWEN SECURITIES
..931142-10-3 [ WAL-MART ......vvvvvvvennennnnnnnnnnnnnnninnininnnsinns [eenees . 07/21/2023 . | CORP. vvvvvvvvvvvvnnnnnnnns Joveeeees 1,639.000 |......... 243,856 |..ooiiiiiiiiiiiies e 203,8%4 |........... 218,215 |....... (14,321) oot [ [ O (14,321 |.oeeeeeeee [V PO 203,894
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 5,545,212 XXX 4,079,065 4,561,173 (769,236) 0 0 (769,236) 0 4,079,085 0 1,466, 146 1,466, 146 63,173 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | ....... | 08/15/2023 . |PRIVATE PLACEMENT ....... | ........ 2,460.000 |......... 246,000 |ooeeiiiiiiiiiiiiiins Joveiieennns 246,000 |........... 246,000 |.....ooeennnns [ PP [ [ PP 0 fooeiiinnnnnes [ PP 246,000 [..oooeeeennnnns 0 fooeiiinnnnnes [ PP [ 8,233 |..oeeeee ceviien]| e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 246,000 XXX 246,000 246,000 0 0 0 0 0 246,000 0 0 0 8,233 XXX XXX
5989999997. Total - Common Stocks - Part 4 5,791,212 XXX 4,325,065 4,807,173 (769, 236) 0 0 (769,236) 0 4,325,065 0 1,466,146 1,466, 146 71,406 XXX XXX
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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 5,791,212 XXX 4,325,065 4,807,173 (769,236) 0 0 (769,236) 0 4,325,065 0 1,466, 146 1,466, 146 71,406 XXX XXX
5999999999. Total - Preferred and Common Stocks 5,791,212 XXX 4,325,065 4,807,173 (769, 236) 0 0 (769,236) 0 4,325,065 0 1,466, 146 1,466, 146 71,406 XXX XXX
6009999999 - Totals 118,124,763 XXX 119,009,073 101,860,940 (769,236) (195,981) 0 (965,217) 0 118,732,354 0 (546,319) (546,319) 4,055,080 XXX XXX
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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/Annui ty . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2020 |. 10/13/2023 |.... o= e 0001 L
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2020 |. 10/13/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Index/Annui ty . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2020 |. 10/16/2023 |.... o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/15/2020 |. 10/16/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
Index/Annui ty . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2020 |. 10/27/2023 |.... o= e 0001 L
Goldman Sachs
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2020 |. 10/27/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2020 |. 11/14/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2020 |. 11/14/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/16/2020 |. 11/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/16/2020 |. 11/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/24/2020 |. 11/27/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/11/2020 |. 12/14/2023 EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/11/2020 |. 12/14/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2020 |. 12/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2020 |. 12/15/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2020 |. 12/27/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2020 |. 12/27/2023 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2021 |. 01/12/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/13/2021 |. 01/12/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2021 |. 01/16/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/15/2021 |. 01/16/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2021 |. 01/26/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2021 |. 01/26/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Index/Annui ty . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2021 |. 02/14/2024 |.... o= e 0001 L
Goldman Sachs
[0 Y I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2021 |. 02/14/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Index/Annui ty . N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/16/2021 |. 02/15/2024 |.... o= e 0001 L
Goldman Sachs
Call \oovvvvnnniiiiinnnn Index/Annuity ......... N/A s Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/25/2021 |. 02/27/2024 [RTITTN 0001 .ooennnnnes
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1 2 5 7 9 10 11 12 17 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized of at Inception
Income Maturity Index Premium Premium Valuation Refer- and at
Generation Exchange, Counterparty or Notional Received | (Received) | (Received) Increase/ ence | Quarter-end
Description or Replicated or Central Clearinghouse Expiration Amount (Paid) Paid Paid (Decrease) Entity (b)
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 02/27/2024 |..oeeen 5,083 [ o 198.31 |.......... 47,900 [.vveeeeeiiiiiens oo 020,725 [ ] 20,725 1,714 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/14/2024 |...oce 7,307 [eoeiiiiiieeeis o 201.86 |.......... 70,653 [oveeeeeiiiienes [ [ 19,437 | | 19,437 (585)] LT 0001 ...........
Goldman Sachs Index
Call Index/Annuity . Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 03/14/2024 |.... - . |0001 ...
Goldman Sachs
[0 L N Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/15/2024 RIS 0001 ...........
Goldman Sachs Index
Call Index/Annuity . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/15/2024 |.... - . |0001 ...
Goldman Sachs
Call weveveiiiiiiieeens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/27/2024 |..oeee 3013 [ o 201.10 |.......... 29,088 [..eeeeeeiiiienns ferreeeiiiiies e 9,281 [ | 9,281 | 241 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call Index/Annuity . Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 03/27/2024 |.... - . |0001 ...
Goldman Sachs
[0 L N Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 L 04/12/2024 oo 2,419 [ o 201.74|.......... 23,375 |oeoeeiiieeneenn e e 7,257 | e 1,257 [ LT 0001 ..evvvnnies
Goldman Sachs Index
[0 L N Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/12/2024 |....ee5,522 [eoeiiiiiiiices o 201.74|.......... 50,576 [.eveeeeeeiiieens [ [ 16,566 [ |l 16,566 | LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/15/2024 ..o 4,825 [ o 202.07 ... 44,265 | | | 13,008 | 13,998 (97)) LT 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 04/15/2024 ..o B4 [ e 202.07 |...cnnnee 5,269 [covveeeiiiiiiens e e 1579 [ | 179 | (11)) LT 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/26/2024 | 3,130 [eeeiiiiiiieiis o 201.28 |.......... 30,177 | fonveeeeeeeiiiees o 10,360 [ ooeeeeiis o 10,360 foneennneees 407 LT 0001 ..evvvnnies
Goldman Sachs Index
[0 L N Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/14/2024 ... 2,329 [eoeiiiiiiecees o 201.77 |.......... 22,560 [.vveeeeeiiiieens [ el 77 [ e TBT | 373 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/15/2024 |..ooceee s 1175 [ o 201.74|.......... 10,760 |oeoeiiieeeeeee oo oo 3,868 | . 8,865 [ 200 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/15/2024 |..oocvienn 188 [ o 201.74|........... LI: 7018 U RN RO . ) DOUUUTURR RN .7 | R 32 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/23/2024 ..o B9 [ e 202.44 |...ouneennn 836 |oeeeiiiineeen [ e 213 | 218 8 LT 0001 ..ovvvnnnes
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/23/2024 RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/14/2024 RIS 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/14/2024 RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/17/2024 RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/17/2024 RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/27/2024 RIS 0001 ...........
Goldman Sachs Index
[0 Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/27/2024 RIS 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/12/2024 RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/12/2024 RIS 0001 ...........
Goldman Sachs Index
Call Index/Annuity . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 07/16/2024 |.... - . |0001 ...
Goldman Sachs
Call weveviiiiiiieieens Index/Annuity ......... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 07/16/2024 RIS 0001 ...........
Goldman Sachs Index
Call Index/Annuity . Goldman Sachs ...... W22LROWP2 IHZNBB6K528 . 07/26/2024 |.... - . |0001 ...
Goldman Sachs
Call vevieiiiiieeenns Index/Annuity ......... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 07/26/2024 [RTTI 0001 ...........
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1 2 5 6 7 9 10 11 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of 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 Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2021 |. 08/14/2024 |.....eeeeen 344 [ i 203.62 |.uuunnnnnn TR VA TN (SRR RPN RN T8 | e 13 [ [T R N R R T 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/12/2021 |. 08/14/2024 |..........2,780 [cceiiiiirrrnniinnns Jovvvnnnnnns 203.62 |...euunnn 055 PO KRR RN 9,145 | v [ 9,145 | (610 O N R (TR 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/16/2021 |. 08/15/2024 |.... . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/16/2021 . 08/15/2024 |....evveveenn TA [eniiiiiiiiiiiin Joveinennnn 208040 [onnnnee 77 | oo e 289 [ e 249 [ 20 | foereciicces [ e [ s 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/26/2021 |. 08/27/2024 |.... . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/26/2021 |. 08/27/2024 |..........4,268 [..cceovvvvnnniiiins Jovvnnnnnnnn 208060 [ounneenn 41,538 | o e 140426 [ | 140426 [ 1,238 | [ [ e [ 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2021 |. 09/13/2024 |.... . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 09/14/2021 . 09/13/2024 |..........8,451 [coooiiiiiiiiiniiis Jovvnnnnnnnn 202,69 [onnn 81,881 | o e 32,284 [ 32,284 [ 3719 e [ [ e [ 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBEKS528  |. 09/15/2021 . 09/17/2024 |.......oo 5,718 [eiiiiiniiiiiiis Jovennnnnn 202,88 [onne e 52,548 o o e 21,408 [ | 21,498 [ 2,407 | [ [ e [ 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBEKS528  |. 09/15/2021 . 09/17/2024 |..........3,105 [ccooiiriirnniiiins Joovnnnnnnnn 202,88 [onnnenn 80, 114 | e e 11LB76 [ | 11676 [ 1,804 | [ [ e [ s 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 | 09/24/2021 . 09/27/2024 |...eevveeee 134 [eiiiiiiiiiiiis v 202014 [ 1,220 e o e B9 e B9 [ T e [ [ e [ 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 09/24/2021 . 09/27/2024 |..........6,496 [.ccoovvvvnnnniiinns Jovvnnnnnnn 202014 [0 82,630 o o | 26,897 [ | 26,697 [ 3443 | [ [ e [ 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 | 10/13/2021 . 10/11/2024 |.eevvveeeeei 94 o i 20153 v LIS/ PR KR RN A37 | e [ 837 o (618 O N R R (PPN 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2021 . 10/11/2024 |......'it. 3,950 [oeiiiiiiniiiiins Jovviiinnnns 20153 |eevennnns YRt VN A RPN N 18,327 [ | 18,327 [ AR PO KPR RN RPN R 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 10/13/2021 . 10/13/2023 |......'eti 2,263 [oeniiiiiiiiiiiis Jovvininnnns 201.53 |eeeennnns LR U R (PP RN TR | e o 792 | [R<TR5 (0] R EFPRRRRUUPTRN U R L, 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 10/15/2021 |. 10/15/2024 |..........2,832 [ceeiiiiiiinniiiies Jovviiinnnns 202.30 |.eeveennns T P RO N 12,208 [ceveeeenes [ 12,293 | LR 1 2 AR [RRUUUUU RO R N 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 10/15/2021 . 10/15/2024 |...evvveeen 781 [eiiiiiiiiiiiiiis v 202.30 |oeveennnnnn (05 AR FPPTPR RN 3,261 |ceevniees oo 3,261 | 2 T R R ) R 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/15/2021 . 10/16/2023 |..eevvuet 2,743 [oeniiiiiiiiiiiiis v 202.30 |.eeveennns 20,701 [ e [ 686 [...cooeeeen [oriiiinnnnn. . 686 [oennnnnins (70 1) PO FPPRRRRURRR R RN LR, 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 10/26/2021 |. 10/27/2023 |.....eeetn 2,511 [eoeiiiiiiiiiiiiiis v 202.73 |eeveennnn JICIRC[0728 R RN RN 1,206 [eeveeeeeees [ 1,206 | (KT I} PR FPRRTUPRIN U R L, 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 10/27/2021 . 10/25/2024 |...evvveeee 812 [eiiiiiiiiiiiis e 202.73 |oeveennnnn 5,543 |vvviiiiiiin [ e 2,575 | eeeeniieees oo 2,575 | B R O ) R 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/27/2021 |. 10/25/2024 |..........5,248 [ccooiiviinnniiiiis | 202.73 |eeveennnn LIV 24 1 PO RN R 22,09 |.coevvnnnn feeeeennnnn 22,096 | T L1 IN FOR EPRR AR RN RN 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 11/10/2021 . 11/14/2024 |..........2,463 [ccoeiivirnniiiinins v 203.45(.......... 2,845 | e 9,924 oo e 9,924 [ 1,379 [eeiiiiiiiiies i foei e | 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 11/10/2021 . 11/14/2024 |..........4,807 [ccceiiirrrnniinins Jovvinannnns 203.45(.......... 46,259 |.oevvnieieciiien oo | 19,372 [ ceveeeeees [ 19,372 e 173 O R N R (PR 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2023 [ 1R:[172) RPN AR KRR R PPN 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 11/15/2021 . 11/15/2024 |..........2,074 [ccoiiiviiniiiiiiis | 203.48 |...cuuenn 18,821 | o s 8,337 | eevneeees oo 8,337 | T | oo e [ = 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2021 |. 11/15/2024 |.... 224 ). . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/15/2021 . 11/15/2023 |...eevue 1,450 [oeniiiniiiiiiiis v 203.48 | LR IRCI0-) R AR R, 928 | .o e 928 | (QIFEZE) PO FOPRRRUPTRN U R L, 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2IHZNBBBKS28 |, 11/22/2021 |. 11/27/2024 |.... 37 . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/22/2021 . 11/27/2024 |.........5, 797 [ocoiiiiiinniiiiins Jovvnnnnnnns 202.87].......... 55,507 |ueeniiiiiiiinnes fovvviiiininiiiinn oo 24,868 [........... |..........24,868 |.......... 3,59 i oo i [ = 0001 .ooennnnnns
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€903

1 2 4 5 7 8 10 11 12 17 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized of at Inception
Income of Maturity | Number Index Premium Premium Valuation Refer- and at
Generation Risk(s) Exchange, Counterparty or of Received | (Received) | (Received) Increase/ ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Expiration | Contracts (Paid) Paid Paid (Decrease) Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/27/2028 |............ e S R 202.87 |oevuennnnnn 7,742 LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 12/13/2024 |......... 14,893 [ceveeiiiiiiiinens [ 200.43 |......... 140,594 LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 12/14/2023 |.... .. 12,129 - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 L 12/16/2024 oo 18 e [ 20130 e 10,013 EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 12/16/2024 |.... ... 3,525 - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 L 12/15/2023 [oveeeeen 1,987 [ e 20130 [ 15,560 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 12/27/2024 |.... ... 16,056 - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 12/27/2023 11,076 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 12/27/2024 23,220 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 01/14/2025 |............ LI R R 200.63 |........... LR 7LCT) U AP IPPRR : < < (SRRUUUUU RPPRRRRRE . < < RO 147 LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 01/14/2025 |.......... (20 PO RN 200.63 |.......... 58,282 |ouuneiiiiiiinens |evennieneiiiinnn [ 34,648 | e [ 34648 6,096 LT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 01/12/2024 |.......... I P R 200.63 |.......... 17,647 oo oo e 5,591 5,591 (841), LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 01/15/2025 |.......... PR 3 1 PO RN 199.60 [.......... 26,004 |.eeeieiiiiinnns |oevennnneeeeinen [ 17,854 | [ 17,854 3,257 LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 01/15/2025 |............ L5711 PO RN 199.60 [c.evnnnnnn. 4,836 [cneeeieniienes fereninneeeinens [ 30142 [ 312 573 LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 01/16/2024 |.......... PR 5T ) PO RN 199.60 [.......... 22,002 [ovenneeeiiinines foeveennneeeeines foeeneen 8,510 | [ 8510 (543) LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 01/27/2025 |............ ot N R R 196.80 |......eeenn 3,336 |oevveeeeeiiininn [ fe e 2,873 | | 2878 [ 560 LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 01/27/2025 |.......... 1,685 [ i 196.80 |.......... V4477 [ooeeeeiiineees v foeee 11,795 | 11795 | 2,29 LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 .01/26/2024 |.......... 1,799 [ e 196.80 |.......... 13,664 [ e [ 8,346 | e 8,346 | 791 LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/14/2025 |............ [C1: 0N R R 199.94 |........... 5,930 |oevveeeeeiiinin [ e 4,088 e | 4,068 [ 728 LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 02/14/2024 |.......... L7 U F, 199.94 |.......... 10,176 | oo v 4188 [ e 4,188 [ (27) LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/14/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/18/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/18/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/15/2024 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/27/2025 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2| HZNBBBK 528 . 02/27/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBBBK528 . 02/27/2024 |.......... 7 F N 199.62 [...enn.... 18,690 |ovvvveeeieiiinnn oo e 8,434 [ 84 293 LT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 03/14/2025 |.... - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2| HZNBBBK528 . 03/14/2025 |.......... 9134 | [ 202.66 |.......... 84,961 |...oooovvvinnnnns |ovvennninnniiiinnn [ 49,504 | e Ll 49,504 . 8,312 [RRTOPTITN 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|HZNBBBKS528  |. 03/11/2022 |. 03/14/2024 |.......... 1V PO RN 202.66 |.......... 26,427 |eueeeeeiiiinnes oo feeees 9,533 | oo | 9,533 |.evvriinnnns [RECIC)) S AR RN R EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2022 |. 03/17/2025 |.......... T K1 PO RN 201.54 |.oouneenns 27,259 |.eevvieneciinnn e e 16,907 [.eneeeeeens | 16,907 |.covvnnnnns PR ZIo N O KPR R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2022 |. 03/17/2025 |.... o= e 0001 L

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/15/2022 |. 03/15/2024 |.......... 1,861 [ooeeeiiiiiniiin oo 201054 [ 14,288 [ [ [l B8 e 573 | (5], O R R RN RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/24/2022 |. 03/27/2025 |.... |- e 0001 L.

Goldman Sachs

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/24/2022 |. 03/27/2025 RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/24/2022 |. 03/27/2024 |.... |- e 0001 L.

Goldman Sachs

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/12/2022 |. 04/14/2025 |.............. [ O F 202.68 |...cocnnenns 10728 FORUURR FE R L1 (USRI I L7 I 728 AU R RO RN RIS 0001 ...........
Goldman Sachs Index

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/12/2022 |. 04/14/2025 |.......... 8,087 | fereieiens 202.68 |.......... 73,263 [ceveeeeiiiiieee [ e 41,970 [ eeeeeeis [, 4,970 |........... % (1) PR RTUUERRR KRR RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/12/2022 |. 04/12/2024 |.......... 1,086 [ooeeiviiineeiis o 202.68 |........... LT 22 FRUUUURR RO RO 2,824 |t o 2,824 oo (1)) R R R RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 04/18/2022 |. 04/15/2025 |.......... L3703 R 202.40 |.......... 36,503 [.oeeeeiiiiiien [ [ 22,138 [ | 2,138 |........... (-] 1) PR RTRUUTSRRR KRR RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiieeeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 I HZNBB6KS28  [. 04/18/2022 |. 04/15/2025 |.......... 1,408 [ooeeiiiiieeiis o 202.40 |.......... 12,740 | foreeee e T2 et o 7,29 |........... L BicT) ER RUUUTURRR RO RN RIS 0001 ...........
Goldman Sachs Index

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/18/2022 |. 04/15/2024 |.......... [ X R R 202.40 |.......... 39,188 [cueeeeeiiiiiiee [ [ 13,785 | o 13,785 | [C3E)) FRR RN RORRR RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 04/26/2022 |. 04/25/2025 |............ (S S R 201.23.......... 5,347 [evveeeeeiiieees o e 3,661 |.enieeeee | 3,661 e (2223 PR RN RN RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 04/26/2022 |. 04/25/2025 |............ [ S 201.23 ... 5,129 [coveeeiiiiiien e e 3,315 [t e 3,315 [ceeeeins L) AR KPS RPN RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/26/2022 |. 04/26/2024 |.......... 1,049 | [ 201.23 ... VAL FUUUURR ROPOR RSO 3,492 [ oo [ 3,492 e 136 [vveeeeeeeineees oo fo e RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/12/2022 |. 05/14/2025 |............ 214 | [ 201.34|........... LIR:3 (- U F N RN 1,243 | e 1,243 )i L O AU R RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 05/12/2022 |. 05/14/2025 |.......... [N {V N I R 201.34.......... 53,729 |oeoeiiiiiieeeii | | 4,745 | oo | 34,745 ... [C:ICTN AR RIS KRR RN RIS 0001 ...........
Goldman Sachs Index

[0 L N Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 05/12/2022 |. 05/14/2024 |.......... PR R RO 201.34.......... 18,563 | o e 8,457 | .eeeeeeit [ 8,457 | L) S AU AU RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/16/2022 |. 05/15/2025 |.......... (0170 FR N 201.60 |.......... 56,632 [c.oeeeeiiiiiien [ [ 38,077 [ eeeeeeeis [ 38,077 | [C0C1:T /0 AR RUUUURR KRR RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/16/2022 |. 05/15/2025 |.......... 1,553 | [ 201.60 |.......... 13,991 [ foreeee e 8,881 v | 8,881 |.......... LIS RN RSN RO RN RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/16/2022 |. 05/15/2024 |.......... [S8:1515 O 201.60 |.......... L7 i U R R 23,029 [ e | 23,029 |........... L FZ 31 FOUR RIS R RN RIS 0001 ...........
Goldman Sachs Index

[0 Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/25/2022 |. 05/27/2025 |......... 13,970 | [ 201.93........ 119,610 | forieeeeeeciiies foiieeens 78,512 .ceeeeis [, 78,512 |.......... 13,557 [eveeeeeeiiiiens o e e RIS 0001 ...........
Goldman Sachs Index

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/25/2022 |. 05/27/2025 RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 05/25/2022 |. 05/23/2024 RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/13/2022 |. 06/13/2025 |.... |- e 0001 L.

Goldman Sachs

Call weveviiiiiiieieens Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/13/2022 |. 06/13/2025 |......... 13,637 |+ [ 202.25|......... 120,525 [.eeoeeeiiiiicee [ [ 75,683 | eeeeeenis [ 75,683 |.......... 12,985 [eveeieeiiiieens oo e e RIS 0001 ...........
Goldman Sachs Index

Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/13/2022 |. 06/14/2024 |.... ...10,590 |- e f0001 L.

Goldman Sachs
Call vevieiiiiieeenns Index/Annuity ......... N/A e Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/15/2022 |. 06/16/2025
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1 2 5 6 7 8 10 12 13 14 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 B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBB6KS528  |. 06/15/2022 |. 06/16/2025 |............ 2L U 201,92 |oeveeeee 8,845 [ [ | A A2 | | B B4 [ TB2 [ | e EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2022 |. 06/17/2024 201.92 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/24/2022 |. 06/27/2025 |.... .. 201.37 (.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2022 |. 06/27/2025 201.37 |oveenn 194,239 [ [ oo 137,401 [ 187,401 023,826 [ e [ [ LT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2022 |. 06/27/2024 |.... .. 201.37 (.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2022 |. 07/14/2025 |........ 10,815 [ feeeeees 199.16 [o.nneennn 90,037 | oo e 76,465 [ | 76,485 [ 14,276 | e [ | LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 07/14/2022 |. 07/14/2025 |......... 15,852 .. 199.16 |.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/12/2024 |.......... PR3 PO RN 199.16 EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 |........ 10,076 |.vvveeeeiiiiniens forriiiinnns 199.49 |, . 84,018 [ [ foeeeen TUAST [ et THA3T | 13,401 e e i foes LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 |.......... 11N PO RN 199.49 |, 30,124 [ e e 24,168 [.ovnneeenns [ 24,168 | 453 | [ e fe LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/15/2022 |. 07/16/2024 |......... 12,783 [ feeeeees 199.49 |t 94,605 [ i foeeeein 62,890 [..vueeeenn [oreeennnnn 62,890 [unnennnn 8,309 | e i [ LT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 |........ AT i [ 199.98 [....ttrnnn93,605 |oeeveeenieeeiiies [ s 75,203 | ceveennes feeeeeeennn 75,203 | 13,852 [ e foe [ LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 |.......... LG R N 199.98 [cuveeee s 413 | e TS | e e 7,185 | 1315 [ [ e [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/26/2024 |.......... (V[0 PO RPN 199.98 [o.nneeenn 24,552 | o 15,182 [ e e 15,182 [ 1,88 | o e LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2025 |.......... 7281 | foeeiiiinnns 198.86 [......... 83,648 |ooeeneiiiiiienes | e 52,789 | ceveeries [eeeeen 52,789 | 9,776 [ e [ [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2024 |.......... 3,636 |ouvvnniiiiininns foeeiiiiinns 198.86 [......urnn 26,823 |ouveniiiiiiines [ e 19,088 [.nneeeeeens Jovveennnnn 19,088 [ 2,836 |oveencicciiiis foeeeviiiccceien e e 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 [....ten 100,956 |oevveenniiiiinnn [ s 89,008 [....cooeeeen [orreennnnn89,008 |t 16,560 |oveeeeniiiiiien oo i [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 198.83 [cevnee e 13,216 oo [ s 10,993 [ .evvnneeees [ 10,993 | 2,085 [ e i [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2024 198.83 [cvneen . 54,945 | [ 39,435 [ | 39,435 [ 05,900 | e e [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 198.38 [covneen 13,697 | [ s 11,858 [ foveeen 11,888 [0 2,202 | o e e LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2024 198.38 [covveen 18,084 | [ 13,730 [ e foeeeeen 18,780 [ 2,194 | o e e LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 198.38 [covvee et 83,967 | [ s 40,364 | .oovvvnnn [ 40,364 | 7495 [ | [ [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/12/2025 197.29 [cuee 57,854 | o 58,146 [..oeeeeeen [oreeennnn 58,146 |nen 010,925 | e e [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/12/2025 197.29 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/13/2024 197.29 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2022 |. 09/16/2025 |.... 19712 .. - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2022 |. 09/16/2025 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  |. 09/26/2022 |. 09/26/2025 |.......... 7,658 [ | 195.08 |..........59,909 |..oevvennnniiinnnn foonnniiiiiiin | 70,610 .ooeeeeenn Jovnennnn 70,610 [ 13,402 | oo [ | [RRTOPTITN 0001 .ooennnnnns




STATEMENT AS OF SEPTEMBER 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

9903

1 2 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBK528 | 09/26/2022 |. 09/26/2025 |............ IO R R 195.08 [..evvnnnnne 6,944 |.oeveiiiiiin [ [ T704 [ | 7,704 | Y72 S O ) N 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/27/2024 195.08 |.......... 20,611 [ o o 23,013 | .eeeeiie [ 23,013 | L O R N R (PR 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|HZNBBBKS528  |. 10/13/2022 |. 10/13/2023 196,51 [cernnn 85,082 | oo | 26,810 [ |0 26,810 [ 806 e [ [ e [ 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|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 196,51 [euuee e 77478 | o 85,891 [ |l 85,891 [ 16,41 | [ [ | [ 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 |.... .. 195.86 |.. . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 195.86 [c.vneenn 57,169 |oeeveniiniiiiiin [ e 81,941 [ e B1,04T [ TTTBE | [ [ e [ 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2023 195.86 [o.vneennn20,372 | oo e 16,011 [ 16,011 [ 013 | [ [ e [ 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2022 |. 10/25/2024 195.86 [cvvnneennnn 8,592 | [ s 9,083 [ e 9,083 [ BT | [ [ | [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 196,97 [cvee e 73,265 | oo | 83,678 [ | 83,678 [t 15,864 | [ [ | [ 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 196,97 [cuveeeenn 57,609 | oo e 81,983 [ | 81,953 LTS | [ [ e [ 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2023 196,97 [ceeennn 22,298 oo oo e 18,086 [ e | 18,086 [ 1,443 | [ [ e [ 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2024 196,97 [cveennnn 30,842 | o | 32,348 [ | 32,346 [ BLBAT e [ [ e [ 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 195,46 ...t 58,728 |oeevniiiniciiien oo | 88,916 [ | 88,916 [ 13,280 | [ [ | [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/17/2025 196.16 [......unn46,226 |oeennecenniens |ovveeninneeieinnn oo 52,808 | oo [ 52,808 o 9,994 L e [ [ | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.............. L1531 PO RN 195,46 [cvnnninennnnn 385 | [ 825 [ 25 [ B2 | [ [ | [ 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 196,46 ...ttt 52,593 |oeeeeniiniiiiinn [ 39,608 [ |t 39,808 [ (203)]e i [ [ | [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 11/18/2022 |. 11/15/2023 |......... 12,796 [oooeviiieieciinnn foeeeees 196.16 [......utn 66,231 [oeenieiiiieens | oo 52,846 | e [ 52,846 e 30883 [ e [ [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2024 |.......... L3153 1 PO RN 195,46 [....eeen 31,360 |oeeveenniniiiinnn [ e 34,060 [ | 34,060 [ 8,899 | [ [ e [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/15/2024 |.......... L3 7. FO RN 196.16 [....eennnn 29,993 | v ool 31,831 | [ BT 3T 8T8 [ 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 5,150 | e [ 5,180 o988 [ e [ [ | 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 19617 [ooeeeinnn 25,962 |ovenececiiiees |oevveeineeviinnn oo 27,708 | e [ 27,708 e 5,207 [ e [ e | = 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/27/2023 19617 [ooeeeennen 82,642 |oeeecceiiens | foenn 26,512 | e [ 26,512 | 2011 e i fe [ | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/27/2024 19617 [oeeeeennea 12,453 | v oo 12,924 | [ 12,924 2528 [ i [ [ | 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... .. 195.82 |.. . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.......... A7) PO R 196,82 [cvneeennn 85,253 |ooevniiiniciiies oo e 7O 744 [ | TOTAA 13,208 e [ [ | [ 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/14/2023 |.... .. 195.82 (.. . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/13/2024 |.......... 6,690 [..ooiiiiiiiiiiiiins it 196.82 ..o 47,553 | oo | 50,776 [ | 50,776 [ 90834 e L e | [ 0001 .ooennnnnns




STATEMENT AS OF SEPTEMBER 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 4 5 6 7 8 9 10 12 13 14 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 Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 |.......... TR 2 PO RN 194,98 [ 40,722 | e s 49,229 [ .eeeeeeiin | 49,220 [ 9,362 | e [ [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 |.......... PR ST PO RN 194,98 [oonneeen 24,007 |oeeeeiieeiciinns [ s 27,339 | eeeeeiies [ 27,839 | 2,857 [ [ [ [ LT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2023 .. 194,98 |.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/16/2024 194,98 [t 39,749 | o 45,321 | eeeeeiees [ 85,321 | 9,042 [ e [ [ LT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/27/2022 |. 12/23/2025 |.... .. 193.97 |.. 10,487 - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 193.97 [cveer 100,878 o [ s 122,398 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/27/2023 |.... .. 193.97 |.. .... 20,553 - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/27/2024 193,97 [ceve e 17,206 oo [ s 21,187 LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2026 196.00 [.oovvvveeniiiiinn [ 31,263 |evvveeiiiiii [ 34,148 LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/12/2024 196.00 [.oovvvveeniiiiinn [ 23R R 21,588 | o [ 21,588 | (BTB)[ e e [ [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2025 196.00 [.oovvvveniiiiinn [ 14,414 | | 15,820 [.nneeeeeenn fovvennnnn 15,820 [t 1,405 | o e e LT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/17/2023 |. 01/15/2026 LT AR L1V ) PO RN 46,972 | e [ 88,972 | 6,557 [ | [ [ LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/17/2023 |. 01/15/2026 LT AR ETRCLST O RN 15,279 [ ceveeeees [ 15,279 | 1,325 [ [ e [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/17/2023 |. 01/16/2024 LT AR 29,260 |.eevveneiiiiini [ 28,372 | ceeeenies [eeeeee e 28,372 | (BB [ [ [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/17/2023 |. 01/15/2025 LT AR 24,285 |oeeeeiiiiiii o 26,735 | ceveennes feeeeeeenn 26,735 | 2,451 [ e [ [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 196.36 [cevnniviiinninnns fevniinnns LR PO RN 9,753 | eeveveeees feeeeeen 9,783 | 1,206 [ e foeriei [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2023 |. 01/27/2026 LSRN PO RN ATYAK ) R 23,408 | .eeeenie [eeeeeennnn 23,408 | 1,636 [ [ [ [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/26/2024 LR ICT) PO RN VIS ) F RPN 21,673 [eeneeeeees [ 21,673 [ (1,336)] e e e [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2025 LSRN PO RN 16,489 |.ooveiniiieiiiins e 17,695 [ e e 17,895 [ 1,205 | o e e LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 LTSN PO RN LY PO RN 16,794 [ | 16,794 [0 2,822 | o e LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 LTSN PO RN BTN O RN 21,133 | e [ 210133 e 1790 [ e fe [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2023 |. 02/14/2025 LTSN PO RN L7 1 O RN 15,491 [ evneeeens [ 15,401 | 1288 [ e i [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2023 |. 02/14/2024 LTSN PO RN AR R 22,928 | eeeeiiee [eeeeenn 22,928 | (507 e [ [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2023 |. 02/17/2026 196.33 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2023 |. 02/17/2026 196.33 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2023 |. 02/15/2024 |.... .. 196.33 |.. - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2023 |. 02/18/2025 196.33 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |.... .. 195.93 |.. - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 195.93 [RTITTN 0001 .ooennnnnns




STATEMENT AS OF SEPTEMBER 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 4 5 6 7 8 10 11 12 14 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2024 |.......... [T [°(V 1) PO RN 195.93 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2025 |.......... 1,552 [ciiiiiiiieiies i 195.93 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/13/2026 |..........4,708 |... .. 19519 (.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 03/14/2024 |.......... % 17 PO RN 195.19 EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 03/14/2023 |. 03/14/2025 |..........5,610 |... .. 19519 (.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 |.......... P34 [ PO RN 193.74 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2023 |. 03/16/2026 |.... .. 193.74 |.. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/15/2024 |.......... [Tr/<72) R F LT PO RN 35,108 [ s 47,980 | eevevnne [ 47,940 o 12,832 [ [ fo [ LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/17/2025 |.......... R 73 R N LT PO RN AT P RN 30,743 | eeveenies [ 80,743 | T84 [ e [ [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 |.......... L (1<) R F BECIS TR VN FO RN [CIEIIe T R RN T84T [ [ 78,947 | 90854 | [ e fe LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2024 |.......... (ST 11 PO RN BECIS TR VN FO RN CCTE: ) IO F 39,423 [ | 39,423 [0 5,836 | e [ [ LT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/27/2023 |. 03/27/2025 |.......... LR (L F R BECIS TR VN FO RN [UR:1<ICT) AR 12,643 [ cevneeeees [t 12,843 | 1787 s e i [ LT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2026 |.......... LI PO RN JLCZR-: ) PO RN CRIX 2N FO RPN 31,809 [.evuneeeenn [ 31,809 [ 27T | e e fe LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/12/2024 |.......... LT (V[0 R F 197.84 [oeveiiiiiiiens | 26,839 |..evveniiiiiiii [ 24,582 | oo [ 28,582 | (2,257 ) e foe [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2025 |.......... 1,380 |oovvieeiiiiiiinnn foeeeees 197.84 [oeeiiiiiiieiees e eI (61578 AR RN 10,073 [.eeeeeeins foeeeenenn 10,078 [ 109 | foeeeeiieeceies e e LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2026 |.......... TS PO RN 197.67 [ o TR PR RPN 40,860 [...oeeeees orreennnn 40,860 [ounnnenninn 3,426 | e e fe LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2026 |.......... VA (18 PO RN 197.67 [ e LU0 7 R 17,682 [ e | 17,882 [ 485 | o e [ LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/17/2023 |. 04/15/2024 |.......... FX ) PO RN 197.67 [ o 44,369 |..ovvnniiiiiiin [ 41,685 [.evnneeens o 41,885 [ (2,684)] e [ e fe LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2025 |.......... 8- PO R 197.67 [ e LSV I R RN 55,592 [ .eeeeeeiin | 55,892 [ 154 | [ e LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/27/2026 |.......... V773 PO RN 19787 [ e 17,835 [ [ 18,006 | .ovvvvvnn ferneeennn 18,008 | 171 [ e [ e LT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/26/2024 |.......... L3 7{ V) PO RN 19787 [oeeeeieieieiiens o 22,562 |evveeeiiiiii [ 21,011 [ [ 20,01 e (55T [ i fe LT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/25/2025 |.......... P07 R F, 19787 [ e 15,075 [ooeeeiiiiiiiiinn e 15,258 [ .evveneees foeeeeea 15,288 ot 183 e e e [ LT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026 |.......... [ i P 199.14 EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2024 |.......... L CIV[V N R F 199.14 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2025 |............. (eTL7. % R RN 199.14 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/15/2023 |. 05/15/2026 |.... .. 199.41 (.. - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2026 |.......... 1,219 [ i 199.41 EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/15/2023 |. 05/15/2024 |.... .. 199.41 (.. - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2025 |.......... 5,662 ....iiiiiiiiiinns fooviiinnnns 199. 41 | [ 41,209 | [ 37,650 [.eeeeeeenen [ 37,680 |uunnnn (3,558)] v e e fo [RRTOPTITN 0001 .ooennnnnns




STATEMENT AS OF SEPTEMBER 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
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1 2 4 5 6 7 8 9 10 11 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(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 | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional 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 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  |. 05/24/2023 |. 05/27/2026 |.......... 3,020 EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/23/2024 |.......... 2,112 EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2025 |.......... 1,583 [... - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/12/2026 |.......... PR 74 PO RN 202.21 |eveeneieeiinei foeen 28,082 | o 19,773 oo | 19,778 [ [R<T7ZC) R E PPN [ RN EIRTTT 0001 .evvnennens
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/14/2024 |..........3,927 |... ....(8,008). - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/13/2025 |.......... LR LU R N 202.21 |eeeeeeieiiiiei foeee 18,429 | e 10,247 [ .o |oeeennnn 10,247 e (RT3 O FOPTR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/14/2023 |. 06/12/2026 |.... (11,270)f. - . 10001 ...
Goldman Sachs
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/15/2026 |..........2,434 [ccceeivirrnnninnnns Joovennnnnnn 20290 [eaneniiiininns e 19,828 [ e 17,188 [ 17,138 (28625 1¢) R EOPR [ RN EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/15/2026 |.......uee. 648 [oeeeeivinnnnnnins Joovennnnnnn 20290 [eanniniiiniines v 5,807 [ v 4563 [ [ 4,563 [ [ IVZEY PO EUPTRR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/15/2023 . 06/17/2024 |..........6,165 [coeiiviinnnniiins Jovvenneennn 20290 [ennnnniiiniinns e 33,144 [ 20,962 [ |l 20,962 o [V 1:72) R R R EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/16/2025 |.....eeueu 1,964 [oeiiiinnnnnnnns Jooeennnnnnn 20290 [anenniiiininns e 14,332 [ e 11,040 [ 11,040 (3,202)].ccevveiiiinnnn oo e [ EIRTTT 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/26/2023 |. 06/26/2026 |........oeeeeiB0 foueeniiiinnnnnniins Joovennnennn 200072 [vnnnnniiiniines fovvevniene 882 [ 884 [ B () Y EPRRR R RN EIRTTT 0001 .evvnennens
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |.......... 1,923 [ccoeiiiiirininiins Joovennnnnn 200.72 [eunnniiiiininnns e 16,482 [ e 14,615 [ L 14,615 [R1R:(570) R AU R R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/27/2025 |..........1,590 [eoeeiiriinnnnninins Jooeennnnnn 200072 [eennniviiiines Joeeennnnnn 10,908 [ e 9374 [ e 9,374 [T O EOPTR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2023 |. 06/27/2024 |..........2,928 [eoevivvinnnnnnnnns Jooeennnnnnn 200.72 [eanniniiinines e 15,614 s e 11,815 [ L 11,815 (R °:) R EOPPTRR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2023 |. 07/12/2024 |..........2,420 [cceevrrirrnnnnnnns Jovvennnnnn 200040 [ounnnniniinnnnnnns Joveennnnnn 12,888 [ e 10,455 [ Ll 10,455 | (7215 O EOUPTR [ RRTTN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2023 |. 07/14/2025 |......ee 1,542 [eeeniiiinininiiis Joveennnnnn 200040 [oannnnnvennennes Joveennnnn 11,185 [ e, 10,089 [ e [l 10,069 . [I02515)) R AU R R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 07/14/2023 |. 07/14/2026 |.......... 1,198 [coeeiiiiinnniiiins Jovvennnnnn 200040 [onnnnniiiinnnns v 9,648 [ | 9,401 [ | 9,401 [ (270 PO RN R RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 |. 07/14/2026 |..........2,615 [ccceiiiiinnnnnnnins Joevennnnnn 200040 [ounennnnninninnns Joeeennennn 22,875 [ e 20,526 [ e . 20,626 | [ IR:20) R EUUPTTR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 07/17/2023 . 07/15/2026 |.......oe. 2,719 [eiiiiinnnninnins Joveennennnn 200083 [onnniiiiiiienns e 21,895 o | 21,396 [ | 21,396 [ (1512 PR RN RN RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 07/17/2023 . 07/15/2026 |.......oe 1,339 [eeiiiiininiiniis Jovennnennnn 200083 [onnnineiiiinens v 11,450 [ | 10541 [ | 10,641 [ [KCA 1)) R AR R R EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/16/2024 |..........5,368 [ccceeivvrvvnnnninns Jovvennnnnn 200083 [oeneniiniiniinns v 28,459 [ e 23,350 [ . 283,380 o (ST 1 10)) R A R R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 . 07/15/2025 ...t 3,117 [eeeniiiiiiiiiiiiis Joeeennnnnnn 200083 [ e 22,636 [ e 20,386 [ e [t 20,386 | {2280 15101 R EPRR [ RN EIRTTT 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 [RTR:CY0) R R R RN, EIRTTT 0001 .eveneneees
Goldman Sachs Index
1071 I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2023 |. 07/27/2026 |.......ood, 419 [eeiiiinniinnins Jooeennnnnn 20232 [eennieiiiiienns e 37,906 [ Jovvennnn 31,606 [ oeneeeccnn [l 31,506 | [(CTRE10[0)) R AR R R, EIRTTT 0001 .eveneneees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/25/2025 |.... ....(5,227)|. - . 10001 ...
Goldman Sachs
[0 Y I N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/26/2024 |.......ee.2,738 [eeeeivviinnnninns Jovvennnnnnn 20232 [eunniiiiininns e 14,681 [ e 9,940 [ L 9,940 o (23D PO EPR [ RN EIRTTT 0001 .evvnennees
Goldman Sachs Index
Call Index/Annui ty . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/11/2023 |. 08/14/2026 |.... () - . 10001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index/Annuity ......... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2026 |.......... 6,885 [..iiiiiiiiiiiiins it 200.30 |.oevennniiiiinnnns fooeeeenn. 58,470 | o 54,940 ... fonnnn. 54,940 ... (3,530)].ceeeiviiinnnnnns foovevnnnniiiiinns foeeniiiiiiiinns v [RTITTN 0001 .ooennnnnns
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SCHEDULE DB - PART A - SECTION 1

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

01903

1 2 4 5 7 8 9 10 12 14 17 20 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized to Carrying of at Inception
Income of Maturity | Number Index Premium Adjusted Valuation Value of Refer- and at
Generation Risk(s) Exchange, Counterparty or of Notional Received (Received) Carrying Increase/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Expiration | Contracts Amount (Paid) Paid Value (Decrease) ltem Entity (b)
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/14/2024 |.......... (173 R 200.30 [ooeeeiiiiiinieen [ JTCICk ) N R 17,300 |.eveeeeeees o 17,300 | (2,363 oo e e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/14/2025 |.......... P87 R 200.30 [oeeeeeiiiiinieen [ 20,376 [uvveeeeeeeiiinn foviieens 18,904 |.uveeeeeees o 18,004 [ (A7) o e e = 0001 ...........
Goldman Sachs Index
Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6K528 .08/17/2026 |..........2,471 ... . (0001 ...
Goldman Sachs
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/17/2026 |.......... 1,891 [ oo 19994 [ [ 14,207 [ el 13710 | 18710 ((7:70) IS IO RN RO LN 0001 ...........
Goldman Sachs Index
Call Index/Annuity . . |Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/15/2024 |..........7,457 |... ....(4,015)(. . (0001 ...
Goldman Sachs
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/15/2025 |.......... L7 0i:728 R R 199.94 | e L7 O N 34,401 [ oo | 34,401 | [ R:151)) U RTRUPUUTURRRO RSPPPPSROPTY RUUURRRRRPTI 0001 ...........
Goldman Sachs Index
Call Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 08/27/2026 |.... . (0001 ...
Goldman Sachs
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/27/2026 |...ocvveenn A07 [oeeeiiiiiiecniin foneenn 199018 [ [ 30428 | | 30438 | e 8436 [ 10 [ e e e 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/27/2025 |...icveeenn 893 [eeiiiin o 199018 [ [ 4954 | | 4,088 | e 4988 [ T e e e e 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 08/27/2024 |.......... KL< I (LS O N 16,864 |..vvveeeeeeicns | 16,488 |...ooeeeenn [onne... 16,488 [, (70:)) S IR RN RROTETRRN LN 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 09/14/2026 |.......... 3,688 | [ 202.55 |- | -7 1 U 26,369 [..oovreees |oeeennnn 26,369 | (5, 184) . oo e e 0001 ...........
Goldman Sachs Index
Call weveeeiiiiieeeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/13/2024 |.......... K053 N R R 202.55 |- | 16,377 | oo 11,808 [..oovveees | 11,808 | [ERC151)) R SPUUUPUU A U 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/12/2025 |.......... R2R:1*(0 N I 202.55 |- | 2 1074 [0 R SRR 22,681 [ eeeeeiiis [ 22,681 [, (5,529)].ccevvieiieeen [eeeeiiiiieeeeen e e |7 e 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/15/2026 |.......... L7873 O KRR 202.66 [.oeeeeiiieinen [ 42,916 [oooeeeiiiiieeen [ 37,925 [ e | 37,925 | (4,99 oo e e 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/15/2026 |.......... PR N R R 202.66 [.oeeeeiiieinen [ AT O N 17,998 |.eveeeeeees o 17,998 [ (3,85T)[.eeeeeeeiineens oo e e 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/17/2024 |.......... [ 728 I 202.66 [.ooeeiiiininen [ 43,672 [ceeeeiiiiiieee [ 31,308 [..oeeeenns fernnn 31,308 | (G707 AU IR RSN ROUUTRRN [N 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/16/2025 |.......... PR:IC1 T R 202.66 [.oeeeeiiieinen [ 54,917 [coeeiiiiiie [ 43,902 .o | 43,902 . (11,015).eeeeeees e e e 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/25/2026 |.......... 5,924 [ e PO O N 46,887 [..oveeeeeeiiiiie o 47,889 | o | AT A9 (k) AR RN RUUUUURRRT RPURRTRORPN I 0001 ...........
Goldman Sachs Index
[0 L N Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/25/2026 |.......... [RCIe L O R PO O N 38,682 [.eeeeeeeiiiiie o 36,816 [..eeeeennns fernn 36,816 oo (G :(51S)) O RRUPIUUEURRROR RSPPPPRRPRUY RRUURRRRRRPTI 0001 ...........
Goldman Sachs Index
Call weveviiiiiiieieens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/27/2024 |.......... L3V R R PO O N 22,817 [ o 20,797 [eeeeeeeiis e 20,797 o (40720 U PRI A U 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 09/26/2025 |.......... <77 FO S PO U I 9,496 [.ovvveeeiiiienns fereeeeens 8,047 [.ooeeeis e 8947 [ (7)) FOPRN RPUURSRROIR RTUUUURORR ROTUERRRRRPTI LN 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ........... . 10/13/2023 |...eevunnennn K71 PRI N 21512 |eveeee e AT3 e e e [ e [ (22255 R R RN R [ SRTRN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 10/16/2023 |.... R . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ........... . 10/27/2028 |............ L1 PR RN 213.20 |veeeen 5,821 [ | [ 125 e [ 125 (R IIC)) RPN RO F U A | 0001 .eveneneees
JP Morgan Index Call [ Index/Annuity ......... Equity/Index [JP Morgan ........... . 11/14/2023 |............ ST PO AN 21816 [cvnvnnen 2,080 [evveiviiiiiiiiiiis feeeeee [ U S RS- A [T A RO R [N 0001 ..ovvvnnnes
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ........... . 11/15/2023 |............ 364 [ foeeiis 21964 |ovueeee e e 4776 [ e s 29 e [ 29 | [QIR:HL5) R R RN R N 0001 .evuveans
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ........... . 12/14/2023 |............ LKV PR I 22286 [oeevneeean 1748 | [ foreeeieeis 17 e e 7 [ (K555 PR R RN KRR (PR 0001 .evunens
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....ccceevr coveeiieniiiiiiiiieanns . 12/15/2023 |............ 157 | feviieinnns 22349 [ 2,104 | [ feeeiei 6] e 16 [ (B19)]eevvveennnnnee Jovvnniniiiiins foniiiiines o [~ s 0001 .oeuvennns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/24/2020 |. 12/27/2023 |.............. [ O 22318 |ceeeiiiins 731 FUUURY R RN M i L1 F [(7221)) RSN KOOSO ROUUUURORR ROTUURTRRRPTI LN 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.01/14/2021 |. 01/12/2024 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/15/2021 |. 01/16/2024 |...ceunvennn 156 |oevnniinniiiiiienn foreenn s 22401 [0 2,104 [ e foerneeiin 3 [ e 3 [ ({7 R R RN R [ SPTRN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 01/27/2021 |. 01/26/2024 |.......... 1,183 |oeeuevenniinnniinn foreennen 22483 | 15,987 [ e Jerineenn 272 [ il 272 [ (4,496 vevnvennneennn Joenreenineeiinees o e [ = e 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan oo [ 02/12/2021 [. 02/14/2024 |oeeuevevnn 142 | e 225040 [ 1,923 | o o A e e (525)].cvvvennvennnnen foreenineinneenins Joeveinein fe 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/16/2021 |. 02/15/2024 |.......eeeeii223 |oeeenvenniinnnnenn forveninenn 22450 [ouniine 03,000 [ocnnicnieiniies Joeenieenieennn foerneeninennn B7 [ e 67 e [R:70)) R RN RN RN [T, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/26/2021 |. 02/27/2024 |..........2,272 |eeurverniiennnnenn foreeninenn 22274 | 30,208 [ Jeeenivenivenn Joevneenn 1,249 [ | 1,249 [ (CTE° 2 R FPRRRUUPRRN R R L, 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/12/2021 |. 03/14/2024 |.......... 1,067 |oeeuuvernnvennnienn foreenneenn 226,81 [ 14,520 [oecniiiiciiees foeeeiiceiicenn Joevneennn 384 [ | 384 [ [R<THCICI0)) RPN IR RN AR b 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2021 |. 03/15/2024 |......veuun 132 |evennvinniinniienn foreenie e 227237 e 1,800 [ Jeeeenicceieeen foevnvevnen 4 [ e 4 [ (X)) PR RN RN AR SN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/26/2021 |. 03/27/2024 |..........1,262 |oeeuvvernnvennnnenn foreenenennn 22828 |oen e 17,309 [ e Joevneeneennd16 [ | 416 [ (KT PR FPRRRTUUPTRN U R L, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2021 |. 04/12/2024 |......oveuen 183 |oevnniinniiniiienn foreennnn 229221 [0 2,520 [ Jeeeeeicevieeen foenneeiin e 82 [ e 62 [ (51515} R RN RN RN [T 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 04/15/2021 |. 04/15/2024 |.... ... (1,390)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/27/2021 |. 04/26/2024 |.......... 71,158 |oeeunvennvinnnienn foreennenn 230050 [ovneenn 16,900 [oeenneinneiiies feneenieeiieenn Joevneennnn 382 [ e 382 [ (R 1)) FPPRIR IR RPN R N 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/14/2021 |. 05/14/2024 |......ceeuuu 673 |oevnnvenniinniienn foreeninenn 23489 |0 9,527 [ e Joevneennn 14 [ e 14 [ (ISR 1)) PR FPPRRTUPPRIN U R L, 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.05/17/2021 |. 05/15/2024 |.... ... (795). . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/27/2021 |. 05/24/2024 |........cei 996 |oevnnvennniinnnnenn foreeninenn 233096 [ovneene 14,120 [ e Joenneenenn 269 [ | 269 [ [Z2:1°L0) R FFRRRRUUUPPRN R R L, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/14/2021 |. 06/14/2024 |............ 966 |oeeeevevnnvennnvenn foreenneenn 236,06 [ovnneennn 13,885 [ foneeiiceiicenn Joevneennnl 281 [ e 280 [ [202515)) RPN IR RN R b 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 06/15/2021 |. 06/17/2024 |......eeeuei 893 |ovvnnvinniiiniiinn foreenenenn 236,22 |en e 8,512 [ e e 194 [ e 184 [ (2515} RPN IR KRR R b 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/25/2021 |. 06/27/2024 |......ceevun 918 |oeenniennniinniiinn foreenenenn 233006 [ovnneen 12,947 [ e Joerneenn 386 [ | 386 [ (74 R FPRRUPPRN U R L, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/14/2021 |. 07/12/2024 |.....uvveun 726 |oevnnienniinnieenn foreenenenn 28279 | 10,241 oo e Joevneennenn 363 [ |l 363 [ (QI°C:) R FRRRRUPPRR U R O, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/15/2021 |. 07/15/2024 |......ceeeus 150 |oernnvinnniininiinn foreenn s 28284 | 2,118 [ e Joevneeiieed T e i 17 e (101)) PR R RN AR (PR 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/27/2021 |. 07/26/2024 |......oveveen T3 |ovnnviiniinnnnenn foreenenenn 233062 [vniiae e 1,080 [ Jeeeeiieeeieeen Jevneeninennn 36 e i 36 [ [RICLD) R RN AR R [T 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 08/13/2021 |. 08/14/2024 |............ 801 |oeeenvennnvinnnienn foreininenn 28473 |0 8,831 [ e Joerineeenn300 [ e300 [ (1510723 PR FRRRRRRR R RN [, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/16/2021 |. 08/15/2024 |.............532 |oeeunvennvinnniinn foreeninenn 235007 [ 7,563 [ e Joevneeenenn 261 [ e 261 [ [QIREI01C)) AR PR RN R N 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.08/27/2021 |. 08/27/2024 |.... ....(1,064)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index [JP Morgan ........... eceeeeeeiiiiiiieeiinnes . 09/14/2021 |. 09/13/2024 |............ Y TR AN, 233.041.......... 10,605 ..o | | S e | SM.......... (2,085)].cceeeeieiieeens foreeeiiiiiiiiiens o e | = 0001 ...........




STATEMENT AS OF SEPTEMBER 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 . 09/15/2021 |. 09/16/2024 |............ 385 | [ 234.06 |........... 5,454 [coeeee e e P IR R, 254 ... (1,004)] i foeriieeeeeeies forveeeeeeeciiees foveieiis [ s 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.09/27/2021 |. 09/27/2024 |.... ... 9,664 ....(2,076)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2021 |. 10/13/2023 |............ (021 PRI I, 231.80 |ouuurennnns 1,208 [oeevneeenieenns Joeeveneveienenn foevneencines [ e [ (18T eeeeeenneenn foerneenneennees o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index [JP Morgan ........... .ceeiiiiiiiiinienniiis . 10/14/2021 |. 10/11/2024 |.......... 1,900 [ o 231.80 [..cnneee 15,369 | eevveeeeeeiiens foreeeeiiiiie [ 1,064 [ .o [ 1,064 |.......... (3,337 oo e e 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... [. 1071572021 |. 10/16/2023 |............. LT PR R 231.30 |ouunennnns 5,061 [oeeneenneen foernnveninveninnen o e f e (2223 PO RN RN RN RN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/16/2021 |. 10/15/2024 |............ L3 L OO R 231.30 [ LNCIC 1 R RPN RN A1°) IRUUUUTI R 49 (1,265)].eeeeeeiieeee oo e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2021 |. 10/27/2023 |............ 264 [oeeeeiiiiiiiiieen o 231.20 |ouunennns 2,946 |evneeineeineen o e [ e (443)]evnvevneenneen foreenneeens o fee 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2021 |. 10/25/2024 |............ K1 (S 231.20 | (V772 PO R R FL:72) (SR R J£:7 (2,266 [ e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/12/2021 |. 11/14/2023 |.............. T e v 232.68 |ouuiiiiiennn 868 [eereeeniieeni fernevenineenieeen o Lo [ e (121 Joerneeneeneen o e [ = s 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/12/2021 |. 11/14/2024 |............ B4 | [ 232.68 |.......... 13,603 [ o foiiiees [£/:Z 3 [T R 984 1.......... (2,884).eeeeeiieeen oo e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/15/2021 |. 11/15/2023 |..oevvnvennn 430 [oevnniinniiniienn foreenine e 23267 [t e 4,820 [ feeeiceniceen Jeereeeneenneen [ o foeen (B84)] e e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 11/15/2021 |. 11/15/2024 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/26/2021 |. 11/27/2023 |..oevneven 135 oo [oreenen 0 229086 [eneeenn 1494 [ [ foerneenccnneen [ o foeein (289)]e i e e e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/26/2021 |. 11/27/2024 |.......... 7,205 |oeeuevinniinnnienn foreenenenn 229086 |ovnneennn 16,482 [ feeeicevieein Jeeveeeen 1,615 [ e 1,815 o (BL977 )i e o e [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... .| 1271472021 |. 12/13/2024 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/15/2021 |. 12/15/2023 |............ (672 TR AR 232.42|.cccunnnnn 6,902 [o.eeveinieenns fevnvenneeieeen e Lo [ e (1,929)] e veveveeivenn Joerneenineeineen o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/15/2021 |. 12/16/2024 |............ L7 PO KRR 232,42 | 2,642 [coeeeeii e e 7K [T R 223 | (6745 R ROPUUUSSRRORR RUUEURORR RUOTUUURRRRRPTT LN 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 12/27/2021 |. 12/27/2023 |............. 349 [ o 234.69 ...cuunennn 3879 [ fereeenieeenineen o e [ e (538)]vvvvevnvennnnen foreenineinineenins Joeeveiiviinens fee 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/21/2021 |. 12/27/2024 |............. 204 | [ 234.69 |........... LN RN RO RN 285 | iieeeees | P A (0] AP IO RN RN LN 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/14/2022 |.01/12/2024 |............ 301 | [ 235.42 | 4,315 [ [ [ L) FSUUUUTTRR S [ R (1)) AP IR RN R N 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/14/2022 |.01/14/2025 |............. L7731 F N 235.42 | (011 FUUURRR RO RPN (7.7 I R 522 | (IR 1)) FUROR RTRUPUUERR RSPPPPSROPRY RUUURRRRRPTI N 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/18/2022 |.01/16/2024 |............ 985 | fereeees 233.62 |.uvvennns L[V U KU KRN i) (RO I 20 foueeennnn [ 8:117)) FU RUOIUUTURRRUR RUSOPPPSRTRY RRUURRRRPTI 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 01/18/2022 |. 01/15/2025 [ I:510) R FORRRRUPPRN U R L, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2022 |. 01/26/2024 (1R /<)) RN AP RN R N 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.01/27/2022 |.01/27/2025 |.... ... (A7) . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index [JP Morgan ........... eceeeeeeiiiiiiieeiinnes . 02/14/2022 |. 02/14/2024 |............ 363 i [, 228.76 |........... 3,835 [ e e e L70 PP R L0 (1,012)] e oo foeeeeeeciiiiees foeieeiiiiiies [~ e 0001 ...........




STATEMENT AS OF SEPTEMBER 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 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/14/2022 (. 02/14/2025 |..eevveneeenn 87 [eoeiiiiiiiiiiiiiis v 228.76 |..uuuennnnn L UM U FOPRRRR R, 72N [T R 162 [ (1)) PP RN RN KRR N 0001 .evvnennens
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 02/15/2022 |. 02/15/2024 |.... ... 17,094 . |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 [ooveevneennneenns ferneeeninvenineen foreenn 1,185 | [ 1185 [ (2,231 e e fee 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 02/25/2022 |. 02/27/2024 |......ceeveeinB6 |ovvnnvinniininiinn foreinneens 230,49 [.eevuiiinnnen 595 [ i e 2 T Tl ()]s Jereeeeiees o e [ = s 0001 .evunenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan oo [ 03/14/2022 [. 03/14/2024 |oeeuvevnei e 70 |ounvenniinniinnns Joevneennn 228,32 [ 8,931 | o e 1 e 1A (1,910)c e eveeeeeeeviee Joeeeneeneeee foereeeeiicceinees o | = e 0001 .evunenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2025 |...ceuvvenne 276 |oevnnvennieninienn foreenenenn 228,32 | 3,515 [ [ Jerneenn 538 [ 538 |euuieinnnns (969)].vvvvevnvennnnen foreenneinineeiins Jeeveinveiens foee 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2022 |. 03/15/2024 |......ceeuus 437 |oeenvenniiiineninn o 228,85 [t 4,530 [ [ i 2 [ e (o721 I (1,245)] e eeveenivenn Jeerneenneeieen o e [ = s 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2022 |. 03/17/2025 |.....uvveeneidBO |ovvnniinniiiiniinn foreenenen 228085 [t 5,859 [ [ ferneennd 904 e | 904 |eunennns (1,815)[cceeevevnieniee Jooeeenneeieeni foerereiieceinees o | = e 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/25/2022 |. 03/27/2024 |..........2,210 |oeeuuvernnvennnienn foreeninenn 231065 [ 22,989 [ [ feerneennnn 304 [ e TN R (5,282)].vevnvenneennn Joerneenineeninees o e [ = s 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/25/2022 |. 03/27/2025 |..eevuevennn 376 |ovvnniinnvininienn foreeninenn 231065 [ 794 [ [ feereen 812 [ 612 eunnnns (1,202)]+ceevevenneeennn Joenneenneeninees o e [ = v 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2022 |. 04/12/2024 |......ceeuee 579 |oevnvennivinnininn foreennn e 233,28 | 6,048 [ [ e 87 [ e L7 IO (1,296)]+ v evnvennvennn Joenneenneennees e e [= s 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 04/14/2022 |. 04/14/2025 |......oveeuei 86 |oevenvinniiniiinn foreennnn 233028 v 1,094 [ e foevie 184 ... (265)[. . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 04/18/2022 . 04/15/2024 |.....eveeeei 966 [oeiviniiiiiiins e 22.90|.......... [0 0 R PR RN L [T R 164 |.......... (2,222)].ccevvneiniinnnn oo i [ = 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/18/2022 . 04/15/2025 |.eevvvueeene T4 [ i 22.90|.......... UK 1 R (R R 1,279 [ [ 1,279 [ (02153 R FPRRUPPRR (R RN bR, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 04/27/2022 |. 04/25/2025 |.... ... (4,320)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 05/13/2022 . 05/14/2024 |.....eeeeeie 820 [eivvinnnniiiins Joeviiinnnns 228.88 |........... (RN R R R LT [T R 267 [oennnnneen (1,874).ceeeevviiiiiinn [ v [ = s 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 05/13/2022 . 05/14/2025 |....eeveen 551 [ooiiiiiiiiiiiiiiis i 228.88 |........... [TRC[0;S N R FRPR RN 1,239 [ o 1,239 [oennnnees [QIRCL570) RN PRI KU R N 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/16/2022 . 05/15/2024 |...ovvveeene T20 [eniiiiiiiiniins v 229.29|....ccunenn 7/ (R AT R, 205 | e [ A (27} R FPRUPRN U R O, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 05/16/2022 . 05/15/2025 |......etn 2,159 [oiiiiniiniiiins v 229.29{.......... P P PO KPR RN L3V UA T (AR RO 4,771 o (WAL R FRRRRRR (R RN bR, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/27/2022 |. 05/24/2024 |............ 211 |eeeiinniiinniinn foreinenns 232.36 [.eevunennn 2,185 [ [ [ (U IR AT (U FPTR (553)]cvveevnvennnnen foreenineenineenns Joeveiein fe 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/27/2022 (. 05/27/2025 |..eevvuennn 564 [oiiiiiiiiiiiis i 282,36 |..ceiennnnn VAR /LT SRR FPPPR RN 1,000 [Leeeeeeiis [ 1,09 (.......... [R1R:1772) R R R AR N 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 06/14/2022 (. 06/14/2024 |......eeete 388 [oiiiiinniiiiiins v 220.37 |ovuennnnnnn 421 | [ e [0 20 U 548 |.......... [R5} RPN IR RN R 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/14/2022 (. 06/13/2025 |....eeueen 163 [oiiiiiniiiiiins i 220.37 |ovuennnnnnn IR 7 U FRRR R R [C551: ) (U R 658 ... (V411 R FRRRURR RN RN [ 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 06/15/2022 [. 06/17/2024 |....oeveeen 899 [ooiiiiinniiiiiins i 221.85|euuuennnnnn [T R R R o722 [ (778 F [ 7() A FPRRUPTRN R R LR, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.06/15/2022 |. 06/16/2025 |.... . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccooo. ceverireiiiiiiniiiniiiinnns . 06/27/2022 . 06/27/2024 |.......o... . 193 [ooiiiiiiiiiiiiiins Jovviiinnnns 22.24........... 1,883 [ e foeiiiiiinns 257 | e | D7 | (B07)[vevvvvvnnniiee Jvvnnniniiiiins fooriiiiniiiniiins o [~ s 0001 .ooennnnnes




STATEMENT AS OF SEPTEMBER 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 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 . 06/27/2022 |.06/27/2025 |............ 21 [ s 222.24 ... 2,510 | o fonveeen TR e R P [(7.23) FORN KPS ROUUEURORR ROTUUERRRRRPTI LN 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.07/14/2022 |. 07/12/2024 |.... ... 9,027 ... (3,943)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/16/2022 |.07/15/2024 |............ [C10) O R 223.29 v 5,859 [coveeeiiiiiiiiins [ [ B8 | 846 |.......... (2,857 ). oo e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 07/15/2022 |. 07/15/2025 (5,728)]uveveeennnvennn Joerneenineeninees o e [ = v 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... |.07/27/2022 |.07/26/2024 (2,374)] e eeenvenneenn Jerneenineennees o e [ = s 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2024 (2£:C:3) PR FRRUPRN R RN O, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/12/2022 |.08/14/2025 |.......... L PE7(U N PO RERRRI 226.15|.......... 19,064 | forveeeeeeiiiiens fo 4,960 [ [ 4,90 |.......... (8,279 oo e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/15/2022 |.08/15/2024 |.......... 1,503 | [ 226.23 | 14,858 | o foee 1,668 [ [ 1,668 |.......... (5,380)[-vvveeeeennnenns forveeeiiiii e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/15/2022 |.08/15/2025 |.......... 1198 | [ 226.23 | 14,526 | o fo 37T [ 37 | (C3£510)) PR PRI A U 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2024 |........... 802 |oeeunvernnvennnienn foreenineenn 223006 |ovnneene et 7,787 [ e v 1,284 [ | 1,284 |.......... (3,274)]uevevnvenneeenns Jerneenineeinees o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2025 |..........2,730 |oeeuevernerennnnenn foreennnennn 223006 [ouneen e 32,521 [oeveiciiiciiees [ v 10,484 [ o | 10,484 |........ (T1,876)]eeeeeeeeeeeeenn foevnneenneees o e [ = s 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 09/14/2022 |. 09/13/2024 |......cceeua 811 |oevnniinnniinniiinn e s 219230 |oen e 5,789 [ e foevinennn 1,467 [ ....(2,835)]. . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 |............. 433 | [ 219.30 [..ocnnnnes 5,085 [coeeeeiiiiiiiens [ e 2,079 | e 2,079 s (2,082)f.ceeeeeiiieen oo e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/15/2022 |. 09/16/2024 |............ -7 ) F 218.61 |........... 7788 | e foneee 2,190 [ s 2,190 | (4,085)].ceeeeeiieeens [ e e 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 09/15/2022 |. 09/15/2025 |.... ....(9,016)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/27/2022 |. 09/27/2024 |......ceeuuu 330 [oevnnvennnvennnienn foreennenn 212040 |0 2,968 [ e e 1,434 [ | 1,434 [ (QIR:Zc) R FPRRRUUUPPRRN U R L, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 09/27/2022 |. 09/26/2025 |.............. 1o TR RN 21241 | 982 |oeveeinneineeen o e B8 | e 618 |eeennnenn (491)]eeeveiieieeen foreenneeieens o foee 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2022 |. 10/13/2023 |.......... LI (L) R RSO 21190 ..o [ALUCIUN PPN RO RRROTIURIY f B POUUUUTTRR SN T feeeeeens (8,588)]....vvveeeeeiiinn foenrreeeeeeiiins forneeeeeeeiiiens foviieei [ 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2024 |............ L O 211.90 ... 6,888 | [ e 3,645 | 3,645 .......... (4,488)].eeeiieen oo e e 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2025 |.............. ST PR T 211.90 |ovvniinniennn B16 [oeeneeeniieenn feevnevenneveneees v 3 L 3K IO (322)]cvvevevnvenineen foreenineenineens o foe 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/17/2022 |. 10/16/2023 [R<IST 1 (1)) SRR AU AR RN bR 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2022 |. 10/27/2023 [R5 () SR AR R RN [ 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 10/27/2022 |. 10/25/2024 |.......cceut 230 |oevnnvennnvennnnenn foreeninenn 213229 | 2,073 [ e Joevneennnd 997 [ 997 [ (RIZ4)) R FPRRTUPTIN AR R L, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 10/27/2022 |.10/27/2025 |....euvveenn 202 |oennnvennvennneenn foreeninenn 213229 |0 2,228 [ e e 1,385 [ | 1,385 [ (IR EK)) R TR R R N 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... .| 1171472022 | 11/14/2023 |.... (11,774). . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 11/14/2022 . 11/14/2024 |............ 880 |.euveerunvennnnenn foveenenenn 21474 | 7,919 [ e e 3,529 [ e 3,529 [ (4,665)] . vevnvennnninn foonnneeninniiinees forrieniiiiniiins o [~ i 0001 .oouvennns




STATEMENT AS OF SEPTEMBER 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 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 . 11/14/2022 |. 11/14/2025 |............ 741 AU P 214.74 |........... 6,285 | o fonee 3,706 [ [ 3,706 |.......... (3,084) .. [ o e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 11/18/2022 |. 11/15/2023 |.... ... 37,131 ...1,308].........(35,076)|. - . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2024 |.......... 1,087 [coeeiiiiieeeies o 212.18 oo 9,730 |oeevieeeeeiiins forrreeeeeeiiinees foe 481 [ 4,811 ). (5,931 [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index [JP Morgan ........... .ceeiiiiiiiiinienniiis . 11/18/2022 |. 11/15/2024 |.......... 2,019 [ s 215.48 |.......... LTI RPN R NP 1 - I POPUUTTRRR RO 7,671 )......... (10,498)[..ceeeeeineenn [ e e RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... |- 11/718/2022 |. 10/15/2025 |.......... 2510 N I I 212.18 oo 27,500 [.vveeeeeiiiiiinns [ [ 17,184 1T 184 (13,376 [ o e RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/18/2022 |. 11/17/2025 |.......... PR (N I 215.48 |.......... 26,280 [cvvveeeeiiiiiens [ e 14,985 | 14,985 |......... (QPR:T.5)) AU IO R RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/23/2022 |. 11/27/2023 |.......... AT [ o 216.24 |........... 9794 [evveeieiiiiiies [ [ A28 | 426 |.......... (€372 ) FRR KU RO RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 11/23/2022 |. 11/26/2025 |............ LS AU PN 216.24 |........... 3,406 | o o 1,862 [ [ 1,862 ). (1,884) . [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/14/2022 |. 12/14/2023 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/14/2022 |. 12/13/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/14/2022 |. 12/12/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 12/15/2022 |. 12/15/2023 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/15/2022 |. 12/16/2024 |......ceeun 984 |oevnninniinniiinn foreenenn 218040 | 9,116 [ e e 3,160 [ | 3,160 [ [ESTR-111-)) R AU R R, ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/15/2022 |. 12/15/2025 |..........3,228 |eeuuvirnnvinnnenn foreennneenn 218040 |nn et 36,8071 [oecnnnciccies e e 17,883 [ | 17,883 [ [QICIR:7[0)) R RN R R ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... .| 1272772022 |. 12/27/2023 |.... ....(6,608)[. - . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2024 |......ceeei 320 |oeennvenniinnnenn foreennenn 215,73 |0 2,898 [ e Jeevneenn e 1,267 [ | 1,267 [ [I-72:)) R AR R R, ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 12/27/2022 |. 12/26/2025 |......eveui 626 |oevnnvenniinnienn foreeninenn 21573 | 6,912 [ e e 3,961 [ | 3,961 [ [T 10 R EOUUPTR [ RN ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 01/13/2023 |. 01/12/2024 [QEV-TD S R RPN RN, ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2025 |......oveeuiid29 |oevnniinnvinniienn foreenennn 219003 | [ 3,939 [ e 1412 [ | 1412 (2570 R EPTTR [ RN ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2026 |......ceevuee96 |ovvnnvenniininienn foreenennn 219003 [ [ 1,082 | o536 [ 836 [ (G55 R RN R RN ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/17/2023 |.01/16/2024 |.......... P32 R 21871 [ o 15,288 [ovveeeeeiiieeens [ 1,045 [ [ 1,045 ]......... QL)) R IO R KN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/17/2023 |.01/15/2025 |.......... 1,047 [coeeiiiiis o L A I N 9,641 [ceveeeeeeiiiiens fo 3445 [ 3,445 (.......... [(ECL5)) RN KTUUETRRRRR RUOTURRRR RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/17/2023 |.01/15/2026 |.......... 11 R R 21871 [ o 34,866 [...ooeeeinnenens o 17,334 [ | 17,334 |......... (17,831 oo o e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 01/27/2023 |.01/26/2024 |.......... 281728 R 21951 [eoneiiiieee [ 18,819 | oo 1,378 | e 1,373 ] (17,446 [ o e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.01/27/2023 |.01/27/2025 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 01/27/2023 |. 01/27/2026 |.............. 27 e o 21951 | [ 307 Jveienniennnnenn foeevini 51 e [ LN (156)]+ - veenvernnnenns foovneenneininees forviiniiiniiins o LTI 0001 .oouvennns




STATEMENT AS OF SEPTEMBER 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 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)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2024 |.......... 1,552 [ciiiiiiiiiiies e ATV P RPN L [O5<<I0 N R N 1,459 [ o 1,459 |.......... (K100 ) R FPRRRRUPPRN AU R L, 0001 .evvnennens
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |- 02/14/2023 |. 02/14/2025 |...ceunvenne 871 [ovvnniiniiiiiiiinn foreeneee e 217,09 | foee e 7919 | o 3,422 ... . 3,422 ... (4,498). . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 02/15/2023 |. 02/15/2024 |.......... T R 217,00 [ooeeriiiiiinnens s AR R 2,597 | eevvieeees e 2,597 |ouuuennns [QETPACLS)) R RPN RN RN RN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieiinns . 02/15/2023 |. 02/18/2025 |.......... VLGN PO RN 217,00 [ooeeriiiiiinnens s VRS FRR RN 13,520 [cevveneeens o 13,520 |......... (17,488).ceveiiviinnns foereeiies e e [ e 0001 .eveneneees
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan ... |- 02/15/2023 |. 02/17/2026 |.......... P\ PO RN 217,00 [ooeeeiiiiiiinnens s 24,285 |oeeeeiiiiiin o 13,906 [..voeeeeens |oevennnn. . 13,906 ... [RIUR74°)) R AR RPN U L 0001 .eveneneees
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 02/27/2023 |. 02/27/2024 |............ 3T PR RN ALIVE F R P51V PO R, (VL) [T R 626 |.......... [ V23 R FRNRRUPRN R RN O, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 02/27/2023 |. 02/27/2025 |............ LG R R ALIVE F RN LI 1 1 PR N 586 [.ueeeeeees [ 586 [..oooeeennn (ST R R AR R [ SRTTTN 0001 .evvnennens
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2026 |.......... {175 O F ALIVE R RN L (V) R AR A L7 SRR R 7,182 e (R R FPNRUUPPRN R R L, 0001 .evvnennens
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2024 |.......... T34 [ s A TSI FR RN LT <) PO RN 2,446 | oo e 2,446 | ((TZZ£°) R FPRRRRUPPRN U R L, 0001 .evvnennens
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 03/14/2023 |. 03/14/2025 |............ LT R R A TSI FOR RN P 1 PO RN 1,308 | oo | 1,308 [ [ I025I0)) AR IR RN R N 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 03/14/2023 |. 03/13/2026 |............ [} S R A TSI FOR RN (TSI 1 R 4435 | oo | 4,435 ... (722153 R FPRRUPPRN R RN O, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 03/15/2023 |. 03/15/2024 |.... ...(20,456)|. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2023 |. 03/17/2025 |...evuvvenns 976 |oevnnvinniennienn forvennn 214004 | [ el BUTT8 [ e 4812 [ | 4812 (ECTRLS15) R EFPRRRUPTN U R L, 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 03/15/2023 |. 03/16/2026 |..........2,386 |.eeuuvernnvennneenn forvennnennn 214004 | [0 26,163 [ oo 17,372 [ | 17,372 (R £ 1D R PR R R N 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |. 03/27/2023 |. 03/27/2024 |.... ... (7,167)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 03/27/2023 |. 03/27/2025 |.............. [ 1) R F AL R RN LSZT) PO R AT 2 (U N 208 [ (222153 R R RN R [ SRTTTRN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 03/27/2023 |. 03/27/2026 |............. L5728 F R RN AL R N (TR 7 1 R 3,851 |eeeeieee e 3,851 [eennnnnns (Z2807200) R FORRRURRN R RN O, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/14/2023 |. 04/12/2024 |............ (ST PR RN A7 PO RN L3 1 PO R, LS5 ) U 941 |.......... (ET /) PR FPRTUPTTIN AU R O, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 04/14/2023 |. 04/14/2025 |.............. L) PO RN AT PO R, F£72 P R, FC T (U N S I (15123 PR RN RPN KRR RN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 04/14/2023 |. 04/14/2026 |............. X FRR RN A7 PO RN /2R 1 1 1 R 1,661 oo | 1,661 |eveennnns [ 1<10)) RPN AR RN R TN 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2024 |.......... [TV PO RN AV 7 PO RN ST TN FU RN 7,212 | e foeeiiiene 7,212 feuunnnn. (26,107)[ceeevevneeeees Jevrnreeeeeiis forreviinis e | = 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 04/17/2023 |. 04/15/2025 |.......... 1,835 [ i AV 7 PO RN 16,638 [..ooveveeiiiiinn [ 7781 [ | 7,781 | [R:18:1<70) RPN PR RN R N 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2026 |.......... KI5 PO R AV 7 PO RN 36,312 |evveeieiiiiii [ 2,407 [ o 21,417 v (14,895)].ccvvnieviinnnns foovrevniniieciins o e [ e 0001 .eveneneees
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 04/27/2023 |. 04/26/2024 |............ (S0 S R 216.45 |ovveeiiiiiiii [ 3. PO RN L L<72) [RSRRRUU R 1,182 [ (RS 12:15) R FFPRRRRUUPPRN U R L, 0001 .eveneneees
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . | 04/27/2023 |. 04/25/2025 |.... ....(5,115)]. . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccooo. ceverireiiiiiiniiiniiiinnns . 04/27/2023 |. 04/27/2026 |.......... 1,526 [ | 216.45 ). [ 16,797 [oovviieniiiiins o 10,444 | s 10,444 1.......... (6,353)].ceeeiiiinnnnnns Jovvvnnnniniiinnns [ o [~ 0001 .ooennnnnes




STATEMENT AS OF SEPTEMBER 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

21903

1 2 4 5 6 7 8 9 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional (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 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 . 05/12/2023 |. 05/14/2024 |.......... 1,69 [ooeeiiiiiinenins foeinnn 214005 o [, I 1 R IO 4185 |t [, 4,155 |.......... (8,983)[..ceeeeeeiineens forveeeeiiiis e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |- 05/12/2023 |. 05/14/2025 |...ceuvennn 976 [oevnnvenniennienn foreenneenn 214005 | [ 8799 | o 5,224 ... . 5,224 |.......... (3,575). - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/15/2023 |. 05/15/2024 |.......... 4,373 |oeeuveenivinnnnenn e 21359 | [0 28,580 [ e 11,326 [ .o feeeennns 11,326 |......... (17,255)]+ e vevnevenieenn foerneenneeineen o e ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 05/15/2023 |. 05/15/2025 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ... |.05/15/2023 |. 05/15/2026 ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/26/2023 |. 05/24/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 05/26/2023 |. 05/27/2025 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/14/2023 |. 06/14/2024 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/14/2023 |. 06/13/2025 ERTTTTIN 0001 .eveveenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/14/2023 |. 06/12/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/15/2023 |. 06/17/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . 06/15/2023 |. 06/16/2025 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/15/2023 |. 06/15/2026 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 06/27/2023 |. 06/27/2024 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.06/27/2023 |. 06/27/2025 |.... - . |0001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/14/2023 |.07/12/2024 |............ [7(C3) PO R4 [0 L1 S N [C5:1:728 O N 2,645 et o 2,645 |.......... (3,907 [ o e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/14/2023 |.07/14/2026 |............ AU R R4 [0 L1 R N P27 O I 1,537 | o 1,537 | (515 RN KRR RORN RN RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/17/2023 |.07/15/2024 |.......... 2,432 [ e 214085 [ [ 16,286 |-..evveeeeeeiiins o 6,979 |.eeeeeit o 6,979 |.......... (9,307 [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/17/2023 |.07/15/2025 |............ 988 [eeveeiiiiiieeens Joeeiennen 214085 [ [ 9,074 [evveeeeeiiiiens [ 5,801 |.eeeeeeeis o 5,501 | (3,572)[.ceeeeeeiieeens [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/17/2023 |.07/15/2026 |............ 871 [oeeeeeiiiiieeeis | 214085 [ [ (01 R N 6,856 | .uvreeeae | 6,856 |.......... (2,849 [ e e RIS 0001 ...........
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/27/2023 |.07/26/2024 |...........u 594 |oeveniviniinnniinn foreinienn 215036 |eneicieee [ 4,019 | e 1,646 [ | 1,646 (7)Y EPPTTR F RN ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |.....uvveenn 130 |ovvnnvinniininnenn foreeninnn 215036 [ovnviicciienn [ 1,204 | e 702 [ e 702 s (510723 R RN AR RN ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index | JP Morgan . 07/27/2023 |.07/27/2026 |..........2,656 |.eeuuvernnvennnnenn foreenineenn 21536 |oenniinniiniii [ i 29,916 [ oo 20,372 [ |00 20,372 [ (9,544). v oo e [ ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2024 |.......... 1,542 |ceevvevniinnininn foreenenenn 213040 | [t 10,364 | v 5,488 [ |l 5,488 [ (3R 755) R EUUPTR [ RN ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ... . |.08/14/2023 |. 08/14/2025 |.... e (1,137)]. - . 10001 ...
JP Morgan Index Call | Index/Annuity ......... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 08/14/2023 |. 08/14/2026 |............ 942 |.evievniiinnnninn foreeenenn 213240 | Lo 10,573 | e 7,912 s e 7,912 [ (2,661)]0evevennniinnnne Jooreennnininnens fornriiniiiinnes foreeiiniiiiiennns LTI 0001 .oouvennns
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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)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 08/15/2023 |. 08/15/2024 |.......... LSR: 07 R F 211,97 | [ 38,653 |..evveiiiiiiinnn [ e [ [ (IS TEISK )| R ERUUUTR PR RN EIRTTT 0001 .evvnennens

. 08/15/2023 |. 08/15/2025 |..........1,698 [...

... (4,394). .. R

JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ...

JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... . 08/15/2023 |.08/17/2026 |.......... 1,826 [cooeeiiiiiiieeiis o P R 7 PO RN 20,201 [oueeeeeeeeiiie o 16,212 | o 16,212 |.......... (3,989 [ o e RIS 0001 ...........

JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index [JP Morgan ........... .ceeiiiiiiiiinienniiis . 08/25/2023 |.08/27/2024 |.......... LI LN U RSO P R D O ALICIe) PR R, 4,941 o o 4,941 |.......... (2,728 [ o e RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan ........... ... |.08/25/2023 |.08/27/2025 |............ 128 [oeiiieiieiins Joevieennns 211.25 | v 1,166 [oeeeeieeiieiiee foereenieennns 877 ... ERTTTTIN 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan . 08/25/2023 |.08/27/2026 |.............. L) O 21125 [ [ X171 AU PR ZL ) FTTSTOU 779 s [1:1°)) RN RSN RRR RN RIS 0001 ...........

JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan . 09/14/2023 |. 09/13/2024 |............ M9 | [ A 0/: i O [P {13 F R 3,788 | i | 3,788 |.......... (2,315)f. e [ e e RIS 0001 ...........

JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan . 09/14/2023 |. 09/12/2025 |............. 723 F N A 0/: O 2,012 [ [ AT [ [ 1471 | [(Z10)) RN KU RRRRN RN RIS 0001 ...........

JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan . 09/15/2023 |.09/16/2024 |.......... 7R 0L AR N 2115 [ [ K2 Y O N 25,954 |.uieeeeens | 25,954 |......... (G775 R I RN KN RIS 0001 ...........

JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2025 |.......... 1,861 [ooeeiiiiiieciis o 2115 [ [ 16,820 | | 12,991 [ e 12,991 | (3,829)[-ceeeeeeiinenns [ e e RIS 0001 ...........

JP Morgan Index Call | Index/Annuity ......... N/A s Equity/Index |JP Morgan . 09/15/2023 |.09/15/2026 |.......... 1,255 | [ 2115 [ [ 13,701 | s 11,622 | |, 11,622 ... (2,079 [ e e RIS 0001 ...........

. 09/27/2023 |. 09/27/2024 |....

JP Morgan Index Call | Index/Annuity . . |Equity/Index |JP Morgan ...

JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan . 09/27/2023 |. 09/26/2025 ERTTTTIN 0001 .evunenns
JP Morgan Index Call | Index/Annuity ......... NA Equity/Index |JP Morgan .....ccooee voveiiiiiiiiiiiiiieeans . 09/27/2023 |. 09/25/2026 ERTTTTIN 0001 .evunenns
S&P500 OTC European
Call-Buy .eeevveeennnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UKS573 [ 10/14/2022 |. 10/13/2023 |............ L LST0 N R RN 3,583.07 |......e. R 27 U FR N 92,350 [.ooeiiiees | 92,350 | 37,104 [ o e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..vevverennnes Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 [ 10/14/2022 |. 10/13/2023 |............ 398 | o 3,583.07 |........ 171,084 | o ol 282,498 | eveeeeees e 282,498 |.......... TA,805 [ oo e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveeennnes Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |.......... 2K 77 O R 3,677.95|........ 772,781 [eveeeiiiiiiiin e [ 1,467,043 [.ceevnine o 1,467,043 |........ 636,677 [..vveeeeeenieens oo e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnes Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 10/17/2022 |. 10/16/2023 |.......... 1,461 [ | 3,677.95 |.......... 48,913 [ [ [ e | [ (20,808)....ceeeeeevenen forveeeeeiiiiens o e RIS 0001 ...........
S&P500 OTC European
Call-Buy .eeevveeennnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ (51N U R 3,677.95 |.......... 23,765 [coeeeeiiiiiiien [ [ e | s (10,578 [ e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..vevverennnes Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ LT PR RN 3,677.95 |.......... 18,290 |..evvveeeeiiiins e foiieees 17,370 | o 17,370 |.......... LRV RN RIUUEURRRTR RO RN RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveeennnes Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |............ 290 | o 3,677.95 |.......... 29,39 | | [ 29,034 [ .o | 29,034 |.......... ANV U I R KN RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnes Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 10/17/2022 |. 10/16/2023 |.......... 6,471 |eeiiiins [ 3,677.95 |...... 2,806,020 |...ooenviiieeeis | oo 3,969,635 [......ceut fennns 3,969,635 |......... LA U IR IO RN RIS 0001 ...........
S&P500 OTC European
Call-Buy .eeevveeennnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |.............. (S O R 3,733.12.......... P VA T FRUUUURRRRR RO RSPT 36,202 .o | 36,202 ... 8,490 [c.vveeeeeiiiiens ferveeei e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnes Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 10/17/2022 |. 10/16/2023 |.............. L1 3 R N 3,769.90 |.......... 33,072 [eeeeeeeiiiiieee [ e 45,124 | | 45,124 |.......... (V< 3N U R RN RN RIS 0001 ...........
S&P500 OTC European
Call-Buy ..vevverennnes Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |............ 5 [ [ 3,807.30 |...uueens 46,017 | forreeeeeeeiiee foiiiees 42,340 [ oo | 42,340 |.......... V7Y FOUORN RIUUERR RO RPN RIS 0001 ...........
S&P500 OTC European
Call-Buy ..coovnnnnnnnne Index/Annuity ......... N/A i Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |............ L:I°T) U 3,807.30 |......... 220,077 [evveeeeiiiiienes [ [ 244,682 |... RIS 0001 ...........

S&P500 OTC European
Call-Buy ..eeeverinnnnes Index/Annuity ......... N/A e Equity/Index [Barclays ............ G5GSEF7VJP5I70UK5673 . 11/14/2022 |. 11/14/2023 |.............. L TR RN 3,957.25|.......... 10,147 | i o 10,909 | .vveeeeee o 10,909 ........... 5,195 [veeeeeeiiiieens foveeiiiiies 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 [ 156,275 | ... 156,275 |...n...eee 25,386 | evvveniieiiinnnns foereriiieeens e e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 11/15/2022 (. 11/15/2023 |..........2,095 [oiiiiininnninns Joerinnnnn 3,91.73......... SCA VL FOUR R RN 473,668 [...ooeeees [oeennnn 473,668 |......... ALKV PO KON (R RN 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|..........45,235 ... (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 .. o= e 0001 L
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LG I R 3,91.73 |t LN E-) R AP RN 1,389 [eeneeenees [ 1,389 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|...... 2,011,649 F A 1,546,572 [.evvenenns [ 1,546,572 |... o= e 0001 L
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. L) R R 4,051.61 |..euunnnnnn [SJRSICK N R RPN RN 4,626 |.cevunnee fereeiienns 4,626 [.cceeeinnnnnn L1V R R R R 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 |............ L7 I R 4,091.52|.......... 56,802 |.uuvnveiiiiines foeveeiieeiiins feees 37,383 | oo [ 37,383 | 1,591 [ i foerii e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 11/25/2022 |. 11/27/2023 |.............. Fei* N PO R 4,026.12 |ceuvennnnns [TV £S(C TN R FOR PR RN 6,751 [t | [SAVE1 1 Y PO KPR PP RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ -7 R I 4,026.12 [......... 126,151 oo [ s 92,760 [.evuneeeens [ 92,760 |.......... LIS L R AU KRR R, EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ LT R R 3,99%5.32.......... LY 161 N R RN R 43,074 | ooeeeei [ 43,074 |.......... JLC 10728 R AR KR R 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 |............ (5721 P AR 3,995.32 [......... 225,384 | [ e 190,822 [.eveneeeees [ 190,822 |.......... 29,262 |.evvneieiiinnnns foeeeiiicenn e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... IR 7 R A, 3,895.75......... 463,404 |..oveniieiiini [ e 656,203 [.evveneenns o 656,203 |......... 204,918 |oeeeenieeiiinnn oo e [ 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 |.......... L7/ U N 3,895.75 |....euunn [T N (3 U RPN RN L7 (U 4291......... (27| IR KU PR RN 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 4,771 | o s LV [T R 206 [.......... [ 10 R EUPTTR [ RN 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 4,505 |oevveiieiiiii [ e 2,201 | eeeeieees e 2,201 [ennns %V I R KRR R 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 2,092,016 [..euunenns fonnnns 2,092,016 |......... A11,982 | o e [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 12/15/2022 |. 12/15/2023 |............... -1 PO RN 3,954.19]...ccuune 3,252 |eveveeeieini [ e 3,308 |.eevriees feeiiiene 3,308 [ L7/ S FU R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ L1V U R 3,993.14.......... 41,853 |oueeiiiiiiiines v fees 4,318 [ o 41,318 |ooennnnnen (115N PR KPR R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |.............. i) PO I 3,895.75 |...ceuunn (TGS R AP RN 3,366 | .eevunnee feeeeiiinne 3,366 [........... R (1 N PO KPR R RN 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 3,820.25|.......... AR 1<(CT) RN IR RPN 36,287 [.evneeeeees [ 36,287 |.......... L5 VN O EPTR [ RN 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 ............ G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ T o 3,999.09 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 |............ YL P AR 3,999.00 |..cciviiiiiiiiinn [ 186,072 |.evevveeieiiinnnn o 184,801 |.oeeeeeinn | 184,801 |.......... (174D R AU KRR R, 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 |.. ...619,639 | ... ....619,639 |.........114,457 |. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 . 01/16/2024 |..........1,202 [cceiivirnnnnninns Joerinnnnn 3,990.97 |.oevviiiiiiiiiinn feeeeees 56,628 [..ooiviiiiiiinns v V74 1) (SRR R 7,3M o [ TT ) FO RN R RN EIRTTT 0001 .evvnennees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P O 3,990.97 |.oivvveiiieiiiinn feeneeeen 52,263 | o 8,454 ... ... 8,454 1.........(43,808)|. .. P N [0[0 I

S&P500 OTC Europeal
Call-Buy ..eeeveernnnnes Index/Annuity ......... N/A e Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 [ 01/17/2023 |. 01/16/2024 |.............. L PPN RN 3,990.97 [ooveeiiiiiiiinns [, AL SRR 1143 ) [ 1,143).......... (1,631)] e cvveeeeeeiiine fooeiiieeiiiiiies fooiieeeeciiiiens foiieeeeeiiines [RTTI 0001 ...........




STATEMENT AS OF SEPTEMBER 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

0c¢'903

1 2 5 6 7 8 9 10 11 14 15 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)

of Item(s) Strike Initial Cost Credit Hedge

Hedged, Price, of 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 Adjusted Exchange (Amorti- Value of Refer- and at

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

S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ |31 PO RN 3,990.97 |.oevevenniiiiinnn foeneeen 25,300 |oceii i [ (O<I0 N SRY FOPP (1< 0N R ( I35+ 1) | U KU R RN = eeeennn 0001 Ll
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 . 01/16/2024 |..........5,459 [cccoviivirnnnninns Joorinnnnn 3,990.97 |.oovvveeniiiiinn [ 2,141,662 | [ 2,144,112 | oo [ 2,184 112 |t 2,450 o e e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P R 4,050.83 [cevveniiiininins forrennnnnnn 3,393 o s 3,215 ... L3275 ... -
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. 15T PO RN 4,090.74 |oeveeiiiiiininns foeeeennnn 28,257 [ | 26,462 | ..oevvnnnnn [ 26,462 |ueeeeee (1,795)] i feoneeiiiiies e foee = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  [. 01/27/2023 |. 01/26/2024 |.... P RO 4,070.56 |.. -
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ () R I 4,070.56 |..evnneievinnnnnns foovennn. 106,858 [ounnniiiiiiiinns Joeennnnn 98,602 [ Lennneeniis [t 98,602 [uunn e (8,256)] e e e [ = reeeenns (0001 L
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P R 413613 [ceveiiiiiinins e 29,974 [ . 28,062 [ e -
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ (741 SR R R TR ) FO RN 128 1:s i IO I 209,143 | .oeeenis [ VSR LR R (X 1< 72) KPP U R RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... L {2 R AR 4,147.60 [oevenniiiiinnns e 384,6671 [onneiin | 211,219 [ [ 271,219 |oeeens (113,482)] i [ e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ LS PR RN 414760 |vvneeneiiiinns foreenenen 83,151 [ e [ L [ B3 TBT) e e e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ [C1:1 1 SRR I 4,147.60 |oevenieiiiiins foeeennnnnn 36,899 [ i [ L e (36,899)] e e e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [ PO R 4,147.60 [eevnnneniiininns foeeennnnn 17,839 [ e 1,500 | ceeeeeeiinn | 1,500 [ooeeeeenn(16,089)]ceeeiiiiiiiins fooreeiineeiceins e i = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... L3V .4 1 PO RN 4,147.60 [oevennennvinnnnes | 1771161 [ | 1,344,314 oo [ 1,344,314 |..ooen (426,847 ceeveieeiiis e [ e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. 22 PO RN 4,209.81 [cevvnniiiiinnnns foevennnn 7,848 [ e 5,623 | ceeiinee e 5,623 |eevueenn i (2,225)ciiiiineiis e [ [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R AR 4,251.29 oo foreee 27846 | e 18,773 [t o LE I PO ¢ YC7/C)) R FOPOUURR R R, = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L) R RN 3,982.24 |.oovvviiiiiiiinn e 2,880 | [ 3,917 | e o 97 [t 1,037 | [ e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ FCLUST) PR AR 3,982.24 |..ooeviiiiiiiinn [oenen 121,083 | [ 134,966 [..ooeeeees [oonnns 134,966 |.......... 13,934 |.ooovenniiiiinnns [ e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ L I 3,919.29 | oo 35,151 | [ 65,561 [.evueeeenes [ 65,561 [o.uneee 30,410 o e i [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ -7 ) F AR 3,919.29 | [ 320,764 | [ 439,592 [.eenneenees o 439,592 |........ 118,828 [oeneniiiiiiiinns v e e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... P T ) PO RPN 3,891.93 |..oeeviiiiiiiinn [ 580,712 | [ 1,043,651 [.eeeeenns | 1,043,651 |.........462,939 |.oovvnniiiininns [ e e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... L0 :IC A, 3,891.93 |..oevviiiiiiiinn feeeeee e 45,662 | e A% [ A9 | (4468 [ e [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 154 [ e 3,891.93 |..oevviiiiiiiinn e 51,186 | [ 48,339 | eeeeiiin [ 48,339 |.oevnn (2,847 i [ [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ 2LV 1Y SRR RN 3,891.93 |..oeeiiiiiiiiinn oo 26,866 | [ 31,395 | ooeeeii [ 31,895 |oevviee 4,528 [ e [ e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2023 |. 03/15/2024 |............... [N PO EN 3,891.93 |.oeeviniiiiiinn feeeeeeenn 1,207 | [ 10401 | e 10T 19 [ e e [ = eeeennn 0001 Ll
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |..........4,936 [cccoviivirnnnnnnns Joerennnnn 3,891.93 . covvniiiiiiinn [ 1,896,224 | [ 2,617 121 [ [ 2,617,121 [0 720,896 [eveeniiiininnns Joevenniieieeiinn feeeeieiiii e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P R 3,950.31 .. ... 24,644 ... -
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. LS/ PO RN 3,989.23 |..ivvvieiieiiinnn feene 18,542 | [ 25,582 | .eeeeii [ 25,582 |.oevvnenn 7,040 [ e [ e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P O 3,977.53 |.. -
S&P500 OTC Europeal
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 ). 03/27/2023 |. 03/27/2024 |............ (I T AT, 3,977.53 | oo 88,319 | [ 78,670 |.oeeveninnn v 78,670 [..oevvena 13,351 |uvneiiiiiiiinns fooveniiniiniiins foeenniniiiiiinns i = ieeeenn. (0001 Ll




STATEMENT AS OF SEPTEMBER 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

12903

1 2 5 6 7 8 9 10 11 12 14 15 16 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ LG]SR R LR VRGN FO RN 30,349 |evviniiiiiii oo 31,020 = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ [CI°7 AR RN 413764 |oeveeeiiiiiiins e 270,611 [ 250,802 [ [ 250,802 |........ [QICIR:IV/<)) R AU RN RN, = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.... P P 4,151.32].. ....530,001 |.......... 12,411 |. -
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... 4PQUHN3JPFGFNF3BB653  |. 04/17/2023 |. 04/15/2024 |............. feic8 FRRRRNR R 4,151.32 | feeeeees L1727 FOR RN 16,963 [..neeeeeens | 16,963 |......... (2B LX) R RPN AR RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . 4PQUHN3JPFGFNF3BB653  |. 04/17/2023 |. 04/15/2024 |.... P P 4,151.32].. ...(26,645)|. -
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... 4PQUHN3JPFGFNF3BB653  |. 04/17/2023 |. 04/15/2024 |.............. (-2 PO RN 4,151.32 | foeeeeen 10,799 | [ 40423 | e 4,423 (TR R EPTRR [ RN = reeeenns (0001 L
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . 4PQUHN3JPFGFNF3BB653  |. 04/17/2023 |. 04/15/2024 |.... P P 4,151,832 | feeneeeeend 1150 | [ 470 | ... (680)f. -
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... GSGSEF7VJP5I70UKS573 | 04/17/2023 |. 04/15/2024 |.......eo 85,127 [eiiiiiiiiiiinns Joeviinnnn 4,151.32 | [ 1,977,949 [ooveeiiiiiiinn o 1,807,710 | eeeeeeeens [eennns 1,807,710 |....... (R T(URZ210) R FORRUUR R N = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. LY/ PO RN LIVAR TS RN 16,289 [.ooveeveieiiiins [ 14,479 | o 14,479 |.......... (1R 10)) R AU KRR R, = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. [C1°) PO RN L3 (VN R I P20 Y PO RN 19,283 [ceveeeeens o 19,253 |.ovveennns [0 ) O EOPTRR [ RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... GSGSEF7VJP5170UKS573 | 04/27/2023 |. 04/26/2024 |.............. <71 IO RN 4,135.35 | oiiiiiinieiiins [ 41172 ) R 7,320 | ceevvneee foeeeiienne 7,320 feeeriieiiinnnn 209 | fereei e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ LTV F AR 4,135.35 |oeiiiiiineeiiinns feees LA -7 U R, 164,203 [.eeeneeeees oo 164,208 |.......... (5723 | S EUUPTR [ RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... GSGSEF7VJPS170UK5573 | 05/12/2023 |. 05/14/2024 |............ LSS PO R 30 0 O RN V7. F RPN 37,462 | .oevenninnn [ 37,462 |........... 210N R FORRUPRR R R, = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Index/Annuity ......... GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ 315 | o L P01 O RN 122,652 |ovveeeiiiiiinns | 124,606 [..ooeeeeees [oeennne 124,606 |........... <7 A R R N = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... LR T T A 4,136.28 [ceveniiiiiiinns Joeeennnn L3 [V -7 R R 493,814 | oeeeni [ 493,814 |.......... BTV R R R A = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weeeorriiiiiiiiiiiniiinnns . 05/15/2023 |. 05/15/2024 |............ LLCIVN R RN 4,136.28 |oovveniiiiiiinn foeeeiiinnn 40,906 [...oivieininnens Jvniinnnns 28,387 [ceveeeeees [ 28,387 |...enn... (12,519)] e forveeeieceees e e = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....ccvvvnnnnns Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weveoorriiiiiiiininiinnnns . 05/15/2023 |. 05/15/2024 |............ FA K] R R 4,136.28 |oovveniiiiiiinn foeeeiiinnn IR TE ) O P, 26,008 [.eveeeeenes o 26,003 |........ [Q[VR:7773) R RN R R = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnns Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weeeorriiiiiiiiiiiniiinnns . 05/15/2023 |. 05/15/2024 |............ ALY [ R 4,136.28 |oovveniiiiiiinn foeeeiiinnn 18,268 |.oovvvveniiiiins [ 14,027 [.oeeeeeeiis | 14,027 |.......... (4,282). v oo i [ = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... L2 T I PO RN 4,136.28 |oevveniiiiininn oo 1,590,702 [.oevvveinnnieees Jevnenn 1,606,515 [...ccceeeen o 1,606,515 |.......... TR 12 R AU KRR R, = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.............. -1 1N R AR 32T 1 N 26,516 [coeeiiiiiinnens | P23 I I I 26,241 | (15 O RN R RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.............. (7 R R 4,205.45 |.cceiiniiiiiiins feeeeees L7 FO RN 13,339 [ceveeeeens [ 13,339 |oevvennnns [ T2 L3 O EUPTRR [ RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... GSGSEF7VJPSI70UK5573 | 05/26/2023 |. 05/24/2024 |............ (02 I R 4,205.45 |.cceiiniiiiiiins feeeeees L7017 FR RN 37,529 | eeeeeiiin [ 37,529 | (30515153 R EPTR [ KRN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ 127 [ e I TP T N 27,084 [oiiiiiiienens | 13,780 [.eneeeeens e 13,780 |......... [QECTRCIIT)) FO RPN PR RN = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... PBLDOEJDBSFWOLXP3B76  |. 06/14/2023 |. 06/14/2024 |............. 345 | e LI TPR T F REKTRIVT O I, 86,617 | oeeeerenns [evennns 86,617 |......... [ISCICR D) R AR R R = reeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 1,469 [oniiiiiiiiiiens e 442584 .o feees 316,599 |..evvveeiiiiiiien feeeeees 99,663 | ..oevvvnnnn [ 99,663 |....... [ 1C78°15)) R FORRUUR R R, = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnns Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weveorriiiiiiiiinnninnnnns . 06/15/2023 |. 06/17/2024 |............ (LY IR RN 442584 | fees L VTE ) O T, AL R 6,314 (........ (R L5 R AR RN R, = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnns Index/Annuity ......... |N/A ........... [Equity/Index |JP Morgan ........... weeeoiriiiiiiiiinininninns . 06/15/2023 |. 06/17/2024 |............ (S P AR 442584 | feeees 39,732 |oveveiiiiiinin [ A LT/ SRR R 757 [oennnnees [(7275) PO ERUUPTR PR RN = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index/Annuity ......... [N/A ........... |Equity/Index | JP Morgan ........... ceeeeeriiiiiiiiiiiniiinnns . 06/15/2023 |. 06/17/2024 |............ 159 | e 4,425.84 | o 29,82 | [ 9,240 | .eevvnnee o 9,240......... (20,652)].ceveeniiiiinnnnns foovrvnniniiiiiins foveiniiiiiinns | = ieeeenn. 0001 Ll
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 3,380 |oevvniiiiiniiinnns foerennnnn 3TN N 1,301,520 [ooovvieieiieeies feueennns 751,881 [ eeeeennns |oeeeenn. 751,881 [ [RSZETK )) P R U R 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 |.............. - R R 4,534.27 | feeeeees 27,406 [o.oeeviiinienens | 14,479 | o 14,479 |......... (12,927)]-vvveeeevinnnnns foovevnnnincieens e i EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 06/27/2023 |. 06/27/2024 |.... P R 4,378.41|.. ....(8,630)]. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. SIS PO RN 4,378.41 (70 (1)) R AR R R EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2023 |.07/12/2024 |.... P P 4,505.42 |.. ....(8,428)[. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ L) I R 4,505.42 s s ,020 f......... (36,269)]..vvveeevennnnns foorrrnninieeieinn oo EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... vee | Index/Annuity ......... veveenenn. |Equity/Index [Barclays ... .. G5GSEF7VJP5170UK5573  |. 07/17/2023 |. 07/15/2024 |.... P P 4,522.79 .. (214,483)|. .. P N [0[0 I
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiieeeieiiann . 07/17/2023 |. 07/15/2024 |............ (S5 PR AR 32 N X (V) FR RN 7,215 | e e 7,216(......... (RS C)) RN [P RPN RN EIRTTT 0001 .eveneneees
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieiinns . 07/17/2023 |. 07/15/2024 |............ (R[0S I 32 R LXVVSTS FRR RN T34 | e 7,394 .ouennn. [ESTCRES) O EPPRRTUUTR PR RN EIRTTT 0001 .eveneneees
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . . |Equity/Index [JP Morgan ... ... |.07/17/2023 |.07/15/2024 |.... P P 4,522.79 .. 3,504 ... (16,000)]. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 . 07/15/2024 |..........3,534 [ccceiiiviniiiiinns Joerinnnnn 4,522.79 |ceviiiieiiinnn fens 1,354,080 [..oovvvvenneinnns Jovnennnns 673,239 ({CEEIUR:Z50)) RN [N R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 07/17/2023 |. 07/15/2024 |.... P R 4,629.08 |.. 14,181 ...(24,367)|. .. P N [0[0 I
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |.............. L1 PO RN LR N RN R [N R KN 2,017 0 VN PR, (AR D) R AU KRR R, EIRTTT 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 07/27/2023 |. 07/26/2024 |.... P P 4,537.411.. ....50,269 ...(54,153)[. .. P N [0[0 I
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 08/14/2023 |. 08/14/2024 |............ L2227 PO RN 4,489.72 | feeeeees P 71 T FO R 8,662 ,662 |......... [QECINCIcIe)) R AR R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 08/14/2023 |. 08/14/2024 |............ 172 F AR 4,489.72 | feees 154,878 [.oivviniieiiees | 89,716 [.eveeeeees [ 89,716 |......... (G157 12 R R R EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... L7 N R A 4,437.86 [cevvneiiiinnnnns |oerennnnn 378,981 [c.veniiiiiiinnns foeeennnnn 166,237 [.eveneeeees oo 166,237 |....... (PAPILX)) F R R N EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/15/2023 |. 08/15/2024 |............ [ P R 4,437.86 |oevvnniiiiininns foeeeiinnnn 35,368 |..evvniiiiiiii [ 16,641 [.oeeeeenns | 16,641 ........ [QI-F2Z70) R R R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/15/2023 |. 08/15/2024 |............ £ R IR 4,437.86 |oevvnniiiiininns foeeeiinnnn 44,868 |.....ocovvnnninns e 20,929 | .oeeiiiin [ 20,929 |......... (AKX ) R [P RPN RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 08/15/2023 |. 08/15/2024 |.............. £ P R 4,437.86 |oevvnniiiiininns foeeeiinnnn LT K1 T R 5,070 [euueeeeens Joeveiiinnns 5,070 |........ (10,061)]cevvveneeevennnn [ s [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... I CICC ) AR RPN 4,437.86 |oevvnneiiiinnnns | 1,500,356 [..ooevvveeneinins Jevninnnns 945,645 | .ooevvnnnnn [ 945,645 |....... (G5 TR P RN RN RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L) P R LKA T PO RN 7Y PO RN VG I 25,069 |........ [RTARE:1:)) FO U R RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ ALY [ R L1V T I PO RN 25,519 |oeveeiiiiiini [ 13,135 [ o 13,135 |......... (12,383)].cvveeeviennnnns foorermnniieeeinn oo i EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ P21 R AR L1V T T PO RN 119,978 [ | 81,521 [eveeeeeis [ 81,521 |......... (RIS TTS) | R RPN PR RN EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 09/14/2023 |. 09/13/2024 |............ LI PR R 4,505.10 [ouvveniiiiininn foeeeiinnnn 29,666 [......covvnninnns |ovnnnnnnns 12,180 [.eneeeeens v 12,180 |........ [QVA:2-(C)) R AU R RN, EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 09/14/2023 |. 09/13/2024 |............ 72 P RN 4,505.10 [cevunniiiiiinnnns foerennnnn 146,789 [.oivviniieeees | 88,539 | .ooeeirins [ 88,539 |......... (58,250)].vvveeeeernnnnns foorernninireiiinn o e EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |.......... (17 PO RN 4,450.32 |.cooeiiieiiinnn fees LYL I PR R 248,619 [..eveneeens [ 248,619 |....... (21| R RN RN RN EIRTTT 0001 .evvnennees
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Buy .coooonnnnnnnn Index/Annuity ......... N/A v Equity/Index |JP Morgan ... voveeeiiiiiiiiiiiiiiee . 09/15/2023 |. 09/16/2024 |.......... 1,368 | o 4,450.32feiiiiiiiiiii [ 76,125 f.vveeeeiiiiins o ST 47 | e e 37,947 ........ (3B AT o o o [RIRTTTTen 0001 ...........




STATEMENT AS OF SEPTEMBER 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
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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 Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiiineeeinnnn . 09/15/2023 |. 09/16/2024 |.......... LI (2 R A 4,450.32 |..ceeiiiiiniiinn feeeees 66,218 [.cooiiiiiieenns | 32,966 | .oevevnnnnn [ 32,966 |......... ([ T72) R IR R RN EIRTTT 0001 .evvnennens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . . |Equity/Index |JP Morgan ... o e ... [.09/15/2023 |.09/16/2024 |.... [N P 4,450.32 |.. ...(20,59)|. -
S&P500 OTC Europeat
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |..........5,221 [ccceiiiiirnnnininns Joerinnnnn 4,450.32 |..covviiiiiiinns fens 2,077,080 [oooeriviiinneenns feneen 1,407,403 EIRTTT 0001 .evvnennens
S&P500 OTC Europeat
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/16/2024 |.... P P 4,548.23 |.. .... 30,733 -
S&P500 0TC
Call-Buy ....cevvvnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. [ ) PO I 421451 oo feeeeees 8,329 |ouvenniiiiiiii [ 8,087 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/27/2023 |. 09/27/2024 |............ 360 [ e 4,274.51 v [ 146,956 [...oovvvenienninns o [eeeeeeeeees i [ (146,956)[.....ovvvvennnnns Jovvnnnnniiiinnns fornniiiniiniiiins o [RTITTN 0001 ..oennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 17,922,389 27,054,144 0 39,208,406 | XXX 39,208,406 (982,209) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 17,922,389 27,054,144 0 39,208,406 | XXX 39,208,406 (982,209) 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 17,922,389 27,054,144 0 39,208,406 | XXX 39,208,406 (982,209) 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 17,922,389 27,054,144 0 39,208,406 [ XXX 39,208,406 (982,209) 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 ..ooeevrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. 12 [ oo 3,833.88 |.......... (3,645)]-cveeeeeeenies oeeeemeneeeeeeeen feeeeeeeees (5,647)] cevveneene o (5,647).......... (1,218)] e eeeeee Jmmeeeeeeeeees feeeeemeee e [ LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. 15 PO IR 3,663.69 [......... (82,367 eeeeeemneeee Jeeemmnneeeeeeennn o (53,224)] ..evvvvinn |eveaennnn (53,224)......... QR (1)) SRR FSOSRRTTRRU AUSTRRPTRRSURT R LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. B2 | e 3,672.65|.......... (8,982)[eeeeeeeeeeeen Jeeeeeeeeeeeees foeeeennns (22,252)] eeevevnnn foeennnnnn (22,252)).ccvvennes (9,541 eeeeeeiees Jeeemmmeeeeeenen feeeeeeeeeees e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeevrnnnnnn Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............ L1 PRI IR 3,672.65|......... (68,565)[. e eeeevneeeee Joemnmmaeeeeemnnnn foeeeens (112,563)[ cevvenenes o (112,563)|......... (28,394)]-ceeeeeeeeeies Joeeemmmeeeeeeeen [ e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. (SIS PR I 3,681.60 ......... (25,831)].eeeeeeneeee Jeeemmmeeeeeeeenn o (42,326)] .ccvvnnnnns founenns (42,326)........ (10,808)]- v vvveeeeeemmmnn foreeeeemmmeeeeee e foeeeees LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. 97 |oeeeeeeeemeeeeee Joeeeennns 3,690.56 |........ (19,860)]-.ceevveeeeeeeenn formmeeeeeemnieees foeeeennns (GRS (R R (49,067)......... (21,301 eeeee Jemm e e [ LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |............... (S R IR 3,717.44|.......... (1,082)[- e eeeeeeeeeeee Jeeeneeeeeeeenes foeeeennnnn [V:7£°)) IR R (2,678).......... [ LK) O FRTTRR REUPTTPRRRURRPRRPR NPT LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |............... [ PRI TR 3,771 18| [(572:)) AU IO N (2,378)] cevveeeee feeeeeeeee (2,378).......... (1,087 eeeeeeeeeeeen Jommeeeeemmnees foeeeemeneeeeeeenn foeee s LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. X1 PO IR 3,708.48 |........ (18, 141)] e [ e (29,543)] ..eevvvnnn feeenennnn (29,543)|.......... (7,288)] e Joeemmmeeeeeenen e e LT 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.......... 3,506 |-evueeeeereiieeee foeeennnnn 3,742.311..... (1,387,502)[- e eeeeeeeeeee feeemmmmeeeeeennnn s (1,926,088)(..ccneeee [onnee (1,926,038)|....... (446,563)]. ... eeeeeeennns foeeeemmneeeeeenn feee e e LT 0001 .oeenneeeee
S&P500 OTC European
Call-Sell ..ooeerrrnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.............. [ IR IR 3,783.12 e (7,850 eeeeeeeeeeee Jeeemeeeeeeenees foeeennnns (15,192)] .eevvenne foeeeeeenn (15,192)).c [(15:K(0)) AU FTTTRRR REUTTPRRRRRPRRR NPT LT 0001 .eveeneeees
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/17/2022 |. 10/16/2023 |.... P PP 3,733.12]....... (188,942)| P PP (263,466)| ... ...(61,632)[. -
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ LU U R 3,714.73 |......... (44,680))....cccevvnnnnnens Jovvrnnnnieniinnnn [ (62,734) «evvvnnnees feoeeeeenn (B2, 734). e (14,932)[ s v [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ L SR RN 3,880.24 [Q[UCTR ST R R RN (131,224)] ceeevvn [ (131,224)] e (24, 720). s v [ Jecciii | = e 0001 el
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/17/2022 |. 10/16/2023 |.... P P 3,898.63 |.........(62,224), P R (113,209)f ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ LI I R 3,889.43|......... [(ZAT0STS) R RPN AR (45,875)] «evvvnnnees feoeeeeenn (45,875)) e (22,220)[. e e [ e | = e 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/17/2022 |. 10/16/2023 |.... P P 3,723.92{.........(12,820)| ...(24,804)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |.............. L[N R R 3,788.29 [......... (32,086)[.....ccevvvnnnnees Joevrnnnnneniinnnn [ (43,544)] oeeeennnn | (43,544 (9,842)] i e e e [ e 0001 L
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/17/2022 |. 10/16/2023 |.... P P 3,751.51....... (504,410), P R (974,768)] ..evvvenen
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |..........1,566 [ceeviivirnnnniinns Joevinnnnn 3,751.51 [(RRINCIC))] U [P I (845,856)( ..vunneenn [oeeeen. (845,856)]...... (194,381)]ccvevenniiiiiinn feoneeiiiinineees v [ | = e (0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ FCLSJVJ) P AR 3,852.65 [QEAIR-T40 R TR R (171,585)( wevvneeees oo (1771,585)).0e et (34,553)]. v [ v [ | = e (0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 |. 10/16/2023 |............ LLE) [ R 3,869.20 [......... (57,857 )fuveeeevvnnnees Jovvrnnnnieniinnns [ (74,253)] cevvvnnnees feoeeeee e (74,253)). e (14,401 e [ [ | = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |............. 205 |veeineeiiiini [ 3,902.48 [RRTVA1C)! AR IR R (120,367)( .evvnneeeee [oereenn (120,367).0unn e (23,0050)]. ccceviieeciinn feeeeeiiniineees fvvevinievcinens [ | = e (0001 Lo
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.............. L1 PO EN 3,802.%|......... [QICTRE7)) I RPN RN [QA1J: 1) IR RO ( /AN 175 ) RN < 5 <tc) R FORRRUURRR RPRT R L 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.............. LU A R 3,883.45|.......... [(HCKT0) AR FRTPRR RN (2,993)] +eeeeevnnnn Jernneeeen (2,993)] e (1,282)feeeeeveees e foeeievciie e | = e 10001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.............. 2 PO RN 3,912.00 [.......... [R:1R°74<)) R FPPPRR RN (9,210)] cevvnneees [ (9,210)) e (1, 720)] e [ e [ = e (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. L 3] PO RN 3,902.48 |.......... [RE1851515)) R FPPPRR RN [ 107°)) PR EOPPRR O (1<) RPN 113 R RN IR RUURRRUURRRR PR 11 (1[0 ) I,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. 22 PO R 3,950.07 [.......... [[A15<)) R AP RN (4,928)] .evvenneene oo (4,928)]eee e (2,057)] e [ e [ = e (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |............ L I R, 3,940.56 |......... (43,946)]..cvvnneeeevnnnnn [ s (43,677 ceeneeeeenn |oeeeenne s (3,677 (7,387 )i [ [ e [= e (0001 s
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. L1 PO RN 3,921.521......... [QECTR:ST)) T PR AR (10,494)] .eevvvnnees feeeeeenn (10,494). v (4,460)[. e v [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. 121 R RN 3,921.82 |..ccuueen (7)) FU R RN (4,704)] cevveeees oo (A,704)] e (BB2)] i [ v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. L) R R 3,873.93|.......... [ESCTL)) R FPPPRR RN (4,756)] cevvnneeee oo (4,796 (2,088 [ v [ | = e (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ LIS O RN 4,066.07 |......... (KSIUAVAST ) R RPN AR (37,258)] «evvvnnnees feoeeeeenn(87,258)] e (2,851 v [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ 72 PO R 4,105.65 |......... (1)) U PP R, (KPR 1-70) FRRRRURUUUI RUUPRPN (1 I |70 RPN (7)) EPRI RPN IR KPP PR 11 (1[1) I,
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L2 PO RN 4,075.97 |......... [REISTRCIILC) T RPN AR (25,469)] .eevvvnnes feoeeeeenn(25,469)). cevvee e (1,525)[ccciiiiciiis e [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. FCLV N PO RN 4,056.18 |......... [RTREY)) O RPN RN (8,527 wevvnneeeee fooeeeeenna (8,527 (B9B)]vveviiiiiiinn [ v [ | = e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... (-] S RN 4,066.07 |.......... (R 721<)) SRR R RN (1,046)] .eneeeeeens |ovvennnen (1,046 (449)] s foeeeiiiccees [ e [= e (0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2022 |. 11/14/2023 |.... N PR 4,046.29 |.......... (5,365)| ....(4,061)...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. LU A A 4,254.04|.......... [V2°74)) AR FPPPRR RN (1,243)] v [ (1,283)] 09 [ [ e [ | = e 0001 L
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 11/14/2022 |. 11/14/2023 |.... N PR 4,026.50 [.......... (1,236) ... (1,188)] ...
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 ). 11/14/2022 |. 11/14/2023 |.............. P2 TR FPPTTTIN 4,075.97 |.......... (5,209)].cveeniiiiiniins foovviiniiniiiiins foeeeens (4,330)] cevvnneeee oo (4,330)) e (1L813) i i e [ | = e 10001 L




STATEMENT AS OF SEPTEMBER 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 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 GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... [/ PR RN 4,214 47 |.......... (290 [115)) R FPRPRR RN (1, 112)] s o (L 112) 219 | [ [ e [= e (0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UK5573 | 11/15/2022 . 11/15/2023 |....eevee 1,548 [oeniiiiiiiiiinns oo 4,071.56 (7 TEIVC) | R RN RN, (227,756)( wvvnneeene foeeeenn (227,796)]eee e (91,313)] i e e [ | = e (0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... RN PR 4,051.61 |.......... (9,765) . (7,315)) ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ 4K PO AR 4,251.19 [(ZRI0RD) ERP AR RN (28,261)[ceenneeeens |oeeeennnn (28,261 BL745 | [ [ e [ e (0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... RN PR 4,111.48|.........(54,868), ...(34,955)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LSS O R 4,031.65 (KR IE1<)) RN AR RPN (59,787 vevneeeees |oeeeennn (59,787 (6,393)] i [ [ e [= e (0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 11/16/2022 |. 11/15/2023 |.... N PR 4,041.63 |..........(8,572) ....(6,642)...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 11/15/2022 . 11/15/2023 |....ev''ei 2,733 [eueniiiiiiiininns Joeeeinnn 4,061.59 (1,007,353)[.ceeeeviieeees Jvveieeeeiiiis [ (765,309)( +evvnneeeee [oereenn (765,309)).0uuneeei(59,227)].cveviieeiviinn feeeeeciiineees fvvnniiieiiinens [ | = e (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ 127 [ Jeens 4,051.61 [......... (51,508)[...ceevvvvinnees Jovvnnnineeriiinns [ (36,511)[ .enneeeens o (36,511 e (3,205)] e [ [ e [ e (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ 2L 1Y R I 4,231.23 (R A2) RPN A RPN (38,159)] +evvvnnnees feeeeeeenn(38,159)) e 9,206 [ v [ 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 |cuuennnnnn ({1725 PO KR RN (4,271 v [ (27255 [ e [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.............. [SLV N PO RN 4,239.22 |......... (1:55)) R RPN RN (12,710) evneeeeees foeeeenns (12,710) 0 3,396 | [ [ e [= e {0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LN PO RN 4,251.19......... [QEEI(1)) AU RPN AR (128)] e e (128))ie 5,078 [ v foeeivii e | = e 10001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ o (03] SRR I 4,261.17 |......... (IS0 RN PR RN (T3)] cevvmeeeee oo () 10,314 [ [ [ [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ (SR PO RN 4,071.56 [RLCIURe 1) R RN R (247,569)] -eevvvnnnn feunnns (247,569)].ccevee (16,451 e [ e | = e 10001 e,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ 128 [ 447710 ......... (704} U R AR (24,688)[..eveeeenn |oeveennn(24,688)[..eeens 1413 | [ [ s [ e (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |.............. Bl 447710 |.......... [Z25°(515)) R IO R (543)] cevvvnnees feeeiiiiaa s (B83))e e B37 [ e [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 11/25/2022 |. 11/27/2023 |.............. 121 IR R 4,146.90 [.......... (1555 U R R (B84) .enneeeens |oevvvnnnnes (B84 149 | [ e e [ e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ LS PR R 4,136.84 |......... [EYAVZL)) R R AR (35,785)] +evvvnnnees feoeeeeeen(35,795)) e (226 e [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 11/25/2022 |. 11/27/2023 |............... [ 4,116.71|.......... [RETRS1°)) FO KRR RN (2,336)] cevvnneees fooreeeennn (2,336)] e (T [ v [ | = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |............... [N PO EN 4,096.58 [.......... (RS2 D) R IR R, [CCZX)) R IR (7. X)) AR ( [+11)) AU RN NP NP L 111} B
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |.............. [SLV N PO RN 4,115.18 |......... [QICTRIVS)) AT R AR [QECH0UY) PSRRI RPN (< (1<) RN U 30" 1)) AR RPN IR RPN PR 11 (1[1) I,
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. LY/ PO RN 4,095.20 |.......... [R:1R°L15)) R AP RN (7,854)] cevveeeens oo (7,854)) e (2,839)] e [ e [ | = e 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ LIS PO R 4,105.19 [......... (85,921)].cevveneeeeiinnnn oo e (42,225)] s | (42,225)f e (3,079)) e e [ [ [ e (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. A T 4,09.20 |......... (TR ) R RPN AR (21,904)] +eevvnnnees e (21,904)). e (1,798 v [ e | = e 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... N PR 4,145.141........ (20,660) P FEPT (14,708) ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ PV F RN 4,115.18 |......... (82,469)]....ccevvvnnneees Jovvnnnnneiiinnns [ (61,408)(..eveeeens |oevennnn (61,408)f...eeeenn (3,869)]ceveneiiiinnnns [ [ e [= e (0001
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... N PR 4,065.24 |.......... (3,539)| ... (3,294)...
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 ). 12/14/2022 |. 12/14/2023 |.............. T o 4,155.13.......... (1,829 v fooeeiinnns (1,204)] cevvnneeee o (1,204)) e (288 e v [ | = e 0001 L




STATEMENT AS OF SEPTEMBER 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 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |.............. £ P RN 3,944.45(........ [T (CHD) FP AR RPN (22,493)... (22,493)......... [OOSR RO R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ L I 3,954.191......... (46,421 )].eeeeeiininees Joevennnieneinnns [ [CYATL)) I R (47,574).......... [RE10725:5) | R EOPPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2022 |. 12/15/2023 |.... N PR 4,205.46 |.......... (2,989)| ... (1,650)] ... (1,650)f... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ LUATH [ 4,207.41|......... (7] EUU AP (33,977)] cevvvvnnne fonns (33,977 EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2022 |. 12/15/2023 |.... RN PR 4,166.50 |........ (11,161) ... (9,09) ... (9,096)f... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 12/15/2022 |. 12/15/2023 |.............. [C157) PO I 4,236.63 |.......... (KSR i) R KR RN (2,043)] cevvneens o (2,043) EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2022 |. 12/15/2023 |.... FN PR 3,973.67 |....... (335,044) P R (339,312)] ceevevvnens fevnennn (339,312)... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 12/15/2022 |. 12/15/2023 |.............. LN PO RN 4,178.19 [......... (2228770 FORU AP (18,339)] .evvvvenns [ (18,339)).eveeeann LIS R AR R R LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 12/15/2022 |. 12/15/2023 |.............. L1 PO R 4,217 15 ..oeens (G110 R FOPPPRR RN (1,899)] cevveneens o (1,899))...ceeeeenn {172 1 ) R R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ L L PO RN 3,934.711......... (58, 114)].eeeeciininees Joeveniieeeneiinns o (60,374) .evnneeees o (60,374)......... [T 17:<)) R AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |............... -1 PO RN 3,983.40 |.......... [RTVIST.Y) FOU RN RN (<10 [0[0)) PRRRRRUURI IR (3,100)f.....ccvneen (1T PO RN R KRR LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ T2 Jens 4,012.62 [......... [1VRCT)) FOUU TP (39,459)] ..eeeeennn | (39,459)).......... (KT 7] R EPTR [ RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... FC T (C1C) R R 3,963.93|..... (1,227, 275)]c e foevrnieeeecinens o (1,248,777 eveneeeeen | (1,248,777)....... (AP0 (115} A FORRRUUUR RN R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 12/15/2022 |. 12/15/2023 |.............. LS PO RN 3,954.191......... [QRICYLY) R R AR (16,054) .evenneeens oo (16,054)f.......... [ 15X R EPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... 1,684 [ e 3,973.67 |....... (7T 1) R R R (441,336)] ..evvvvnnnn founnnns (441,336)|....... (QESTIRX)) F RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. [S1CJN PO I 3,944 13 ......... [QESIR7:)) FOUU TR (23,827) «evvvvnnnn fenns (23,827)..evvvee (4,335)].ccevvnneiniinnnn oo e [ LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ JLECTH I R 3,924.981......... [£S78° 163 U PP R, (63,977)cevnneeeecs o (63,977)f......... [QPZN0EE[0)) R AR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. <71 IO RN 3,944 13 |.......... [(S1R:5570) R IR RN [ESI 7)) R (9,494).......... [E TR0 O EPPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 12/27/2022 |. 12/27/2023 |............. 2 F R 3,072.85......... (WETR-TL)) T RPN AR (89,313)] cevvvvenn [ (89,313)........ (RSP E-T0) R AU R RN, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. LS/ PO RN 3,924.981........ [Q[VJR:7£:)) E R TN (17,815) evneeeees o (17,815).......... [(CTr:12)) R AR 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 |.............. P/ PO R L0 (VS JVLCT) A RN [E:HCHK)) R R (7,991 ceveeeees o (7,991 (522228 P R N RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |............. 239 | o 4,089.07 [cevvnneiiiinnnnns foevennnnn (80,232)).cvveeeeiiinnnns Joerennnnn (WETLLY) I R (75,644)........... LT R KRR AR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LU A R 4,119.06 |cevveniiiiiiiis foeeeiinnnn [R1R<1:10)) R (1,515)] ceveeeeens o (1,515)f.ceeennnnnnns (61570 R N AR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L1 PO R 4,099.07 [cevvniiiiinnnnns Joerennnn (QL:I-1D) R (13,919)] ... (13,919} L5172 R O N RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 121 IR R L0 (VS JVLCT) A RN (1,831)]ceeeeeieeieeins [ (1,808) .eveeeeeens foevennnnns (1,808)].cccvvennnns P2 PO RN AR 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)|... ...(12,445)| ... ... (12,445))... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. ) IO I 4,099.07 [oevveniiiiininns foereinnnnn (G T1S) R RN (5,545)] ceevevvnnnn [euninns (5,545) EIRTTT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P RO 4,069.07 |.. (3,426)|... ... (3,709)] ... (3,709)f... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 01/13/2023 |. 01/12/2024 |.............. 30 |eeeiiiiiiniiinnns foreennnd 4,179.05 | o (3,702)].ceeeiiiiinnnnns fooveennnnn (2,735)] cevveeene o (2,735)].ceveennnens 967 [ | foi e [RRTOPTITN 0001 .ooennnnnns
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 10 11 12 13 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

Used for Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception

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

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

S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LS/ PO R 4,209.04 |..coovneniiiiinnn foreeees [RETRTA) F (12,873 2,884 | oo e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LA R R 4,149.06 |oeveeniiiiinnnns foereinnnnn (1,499))ceeeiiiiiiines Joeveennnn (1,289 e e (1,289 210 | [ [ e [ e {0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P R 4,129.06 |.. (10,905)|... (9,941)|...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............. 2. F AR 4,050.83 [cevvuniiiininnns foeeennnnn (78,852)[..cevvvennnnnnns (76,978)]..ccceeeee 1,874 [nnniiiiiiiiniiins feeeeeeeeeeeeeeees foeeeeeeeeee fo = i 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... 4,110.70 |.. (26,905)|... ....(25,153)|...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. ST PO RN 4,250.38 |..ceevniiiiiiinn feeeees (3,215))ceveieviinninns foevvennnnn (1,498)) e o (1,498 LT [ e [ o | = e 0001 s
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P P 4,230.43 |.. (9,891)]... (8,240)f...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 . 01/16/2024 |..........2, 118 [coiiiiininiiiins Joeeennnnd 4,070.79 |eevveniiiiiinins [ (720, 114)[..eeiiiinnnnnns (694,928)]..........25,186 |.oovevvnnnniiinnn feeereeriiiiinnees v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ 146 4,060.81 [.ooovveeninniiins feunnnnns (26,177 Jeeneen e (30,301)] s o (30,301)feeeeeeen (4,125)] i o e [ = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ 13 P R 4,280 41 | e (62,934)).c0vveeiiiinnnnns (51, 781)] e 11,183 [ i [ e | = e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.......... 2,439 LVCIVR:) N I I (844,998)]....0uuiiiinnnnns (819, 713)[....eett i 25,285 |oveeeieviviiis Joeeeeininieeceenn feeeiiiiiiie v [= e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. 5271 PO I 4,050.83 [cevvuniiiininnns foeeennnnn (10,742)[...ccevvvinnnnnns (12,616)]...cevveen (1,874) e v [ e | = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ L) P R 4,040.86 [...ennriiiinnnnnns foeeennnnn (43,912)).cveeiiiiiiins | (43,134) e [ (43,134)) vl TT8 [ e [ e | = e 10001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. A P RN 4,220.45|.cceiiiiiieiiins [ (18, 711))e v [ s (15,775) e [ (15, 775)ceeeeeen 2,936 |oeeeeineiecinnnn oo s [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. - PO RN 4,040.86 [...ennriiiinnnnnns foeeennnnn (15,932)).cvvveiiiiinnnnns [QECTRC7(0)) R 11 <)) R RPN AP R L 111} IR
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. L1V PO I 4,260.36 |.oevnniiiiinin foeeeiinnnn (4,338))ccvneeeeeennnnnns foovevnnnnn (1,793) e o (1,793)[c e 2,545 | [ [ e [ e {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.......... IR 742 T A 4,070.79 |eevveniiiiiinins [ (327,000)f...cccvvnnnnnnnns (371,789)...ceeu (44,789)].ceeeeeiiieiiis Joeeeenninieeeeenn feeeiiiiciiiies e [= e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ L1 U R 4,030.88 [..eunnriiiinninns foeeennnnn (WATELLY) F [WATNULEL:)) R .Y A IR RPN AR R L 111} I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. [ PO RN L0 (V00 - FORR RN (22,481 eeveieiiiinnnns [RIEAVARD! R £ ) I AU RPN AR R L 111} I
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. L3 O R R I VN FO RN (1,951 eeeeieviininnns Joeveenn (1,189 e e (1,159t 793 | foeeeeee [ e [ e {0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 127 [ e AA72.32 | [ (38,967)[..cvvvvnnneennn Jevnnnnenn(33,950)] e | (33,950)].ccvveneeen 5,017 [ v [ e | = e 10001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2023 |. 01/26/2024 |............... -1 PO RN L 15 PRV FORR RN (2,586)]cvneeeeeennnnnns foevennnnnn (2,290) covennenns [ (28210} FORRY KRR RN RPPPRRPPPRTR AU U (1] IR
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. P41 PO RN 4,386.03 [ceevenivvinnnnnns fovveennnnn (4,041 o (2,698) e e (2,898 138 e [ e [ = 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 5271 PO I 4,202.85 |..ceevnneeniinnn feeneeee e (16,752)] i o (14,218)) e [ (14,218)) e 2,838 [ e [ e | = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |............... -1 PO RN 438294 [ e (928 [ (182)] e o (182)f it 746 | foeeiiii e e [ e {0001

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 .........

Wells Fargo ...

Wells Fargo ...

Wlells Fargo ........ PBLDOEJDBSFWOLXP3B76

Wells Fargo ........ PBLDOEJDBSFWOLXP3B76

. PBLDOEJDBSFHOLXP3B76

. PBLDOEJDBSFHOLXP3B76

. 02/14/2023

. 02/14/2023

. 02/14/2023

. 02/14/2023

. 02/14/2024 |....

. 02/14/2024

. 02/14/2024 |....

. 02/14/2024

R 4,239.53 |..
......... 4,249.87
R 4,239.53 |..

......... 4,301.58

... (37,666)f...

............ (618)]
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. ST IO RN 4,363.62 |...covvnniiiiinnn fereeens (L7 F R (8,449)] cevveneees [ (8,449)e e 5,783 [ [ [ [ = 000
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ T o 4,201.23 oo foeeees [RSTRTET) O IR (23,201)] +evevmnnees foreeeennn(23,201)) e 11943 [ e [ e | = e 0001
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P R 4,260.21 [ceveniiiiiiiinnns foeeennnn (11,726)|... ....(8,047)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. 22 PO RN 4,260.21 [eeveeniiiiiinins foeeeeinnnn [RTR-T£)) O RN (1,647) s | (1,847 1,932 | [ [ e [= e (0001 s
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P R 4,218.85 |.. (9,99)|... . (7,185)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. L 3] PO I 4,456.68 |....eviiiiininn e (G115 R RN (2,791 ceveeeeee [ (2,79 2,798 [ [ e [ = e 0001 L
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P P 4,230.55 |.cceeiiiiiiiins [ (661,905)[....ccvvvvenneens |evnnnnn (467,487) e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R AR 4,212.03 |.ceeveieeiiinnn feees (26,195)].cvveneeiinnnnnes Joevnnnnn (17,836) +vvveeeeeen |oevvennn (17,636)fcneeeennn 8,559 | [ [ v [= 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)] s v O e o O e 197 e e e [ = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [C1°) PO RN 4,209.81 [cevveniiiiiiiinns foeeennnnn (24,854)).cuveniiiiiinnnns |oeriinnnn (17,930) +evneeeeen foeeeennnn (17,980)f e 6,924 | [ [ 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 [cevnniiiiiiiinns Joeeennnn (QITRVE)) R R (9,239)] ceeeeeveinn Jeenneeeen (9,289)] e 8,934 [ e foe [ | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R RN 4,189.08 [c.evnniiiiiiins Joeeeinnnn (30,229)).cvveneiiiinnins Joerennnnn (22,253)] ceeeeeennn foeennnenn (22,253) et 7,976 | foeeeeiiccen e e [ e 10001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... 1,932 [eoiiiiiiiiiniees e 4,220.18 |oeveeieiiiiii o [ IZ6)) R I (486,627)( ..vvnneeenn [oeeeenn (486,627).0unnen 194,648 | e v [ | = e (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. 22 PO RN 4,282.63 |.cceeniiiiiiiinn feeeees (A1) R (5,277 )| cevveeeeee fooeeeeeee (5,277 e 2,211 [ [ v [ | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... 1,856 [oneiiiviiiiiiinns foeeennnnn 4,230.55 |.cceeiiiiiiiins [ (236,208)[.....cccvvunnnnnns |ovnnnnn (121,643)( .evnnneeees oo (121,643)]0ne e 114,565 [ e e [ | = e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ 11 1Y SR I LAV 1° ) FOU RN (WL-7[0)) R (40,280)( +evvveeeenn |oevennnn(40,280)f0neenn 34,340 | [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. LS PO RN 4,199.45 | [ [RIERCAR D) R (14,519)] ceevvnnees e (14,519)) 5,391 [ e [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [ 1N R RN 4,406.83 [c.euuniiiiiiinns foeeeinnnn (14,893))..evveiiciinnnnns foeveiinnnn (8,195)] cevveneeee oo (8,195))eie e 8,698 [ [ e [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [ PO R 4,220 18 [ceveeiiiiiiiins e (16,449))..cvvviiiiinnnns foereiinnnn (8,940) .evvnnnenns oo (8,940)) e 7,509 [ [ e [ = 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. FCLV N PO I 4,199.45 .o [ [ESTCTE ) R RN (3,401 cevvnneens [ (3,401 2,282 [ [ e [ = 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ AL [ R L7 1 N I [R:18:170) AR SRR & 7 ) RUUTUUN RPN 75| RRRRPR - B &) AR RURURUUR PR PR PR 11 (1[0 ) I,
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. P78 PO R 4,251.04 |.ooeeiiieiieiinn feeeeeees [(CR-00) A RN [(CTCI0Z5) PR FOPP (- ¢I0) AR ¢ ) AR RPN T RUUSUURRRR PP 11(1[1) I,
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. 121 IR R 4,201.26 |cevveniiiiinin foeeeeinnnn [E TR R 1)) O RN (3,286)] cevvnneees foreeeeennn (3,286)]eceeeeeees (137 eeviiiiiiiiiiinn [ v [ | = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. A PO R L3 (01 DA Y R A, (WA 7L.)) FO RN (7,978) e oo (7,978)) e (B50)] v [ v [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. fCZ N PO R L ) PRV FOR RN (10,285)[...ccvvvvnnenens fouennnns (R 7{0)) R A ( 1N 11)) R (i<} R RO AR RN L 141} B
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... P R 4,091.75 |.. (62,189)f... ...(67,955)| ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L2 U R 4,061.88 [..coevvvnnininns Jvvninnnns (TR0 O RN (6,956)] +evvnnneeee foreeeeennn (8,996)]eenenneeens (B52)]ciiiiiiniiiiinn fooeeeiiiiiiinens v [ = e (0001 L
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... P R 4,181.35 |.. (1,479)|... ....(1,640)] ...
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.............. [S1< PO FTTTT 4,017.27 | oo (11,872)]. oo v (23,610)f .eeneeeeen |oeeeennnn (28,610 (11,738)] e fooveviiiiniiis o foovvvvennnnnennnn [= weeennn (0001 L




STATEMENT AS OF SEPTEMBER 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

62903

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 | 03/14/2023 |. 03/14/2024 |............ FCLCICTN AR R VA V7 FO R (119,452).ccvveiiiiiinnns oo (166,003) ... (166,003)f......... (IR O ERRUUPTR TR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. -7 PO R 3,997.68 [..eveiiiiiininns foeeennnnn [PZAR:CX)) I IR (38,689 .eevneeees o (38,689)........ [ [OIR:Z1C)) R AR RN R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P . 3,987.88 |.. (3,570)|... e (7,023)] .. (7,028)f.......... (3,453)|. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. [/ PO I V7717 PO RN (6,351)]ceeeeeiviinninns foeeennnnn (12,665)( .eenneeeees oo (12,665)f.......... [T A3 PR EUUPTRR [ RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P P 4,125.05|.. (1,969)|... < (2,737) . (2,737)... ... (768)|. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ LLE ) [ 4,007.47 [eeveeeiiiiininns Joeeennnnn (58,258)..uvuneeiiinnins Joerennnnn (80,909) .evvneeees o (80,909)f......... (22550} PR RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P RO 4,046.67 |.. (59,566)... .. (82,791)[ e e (82,7910 (23,225)). .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. /i) PO RN 4,066.26 |.eenniiiiinnnnn foeriiinnnn [(T7755) P RN [25-110)) FRRRRRUUR RPN (7,510)f.......... [RT£: L) O EPTTR [ RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. P/ PO R L ST I A RN [R<TH0 1)) AR [E1C1515)) PR I (5,668).......... (/255573 R EPR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. LS/ PO RN 4,008.69 [..euuiiiininnnns foevennnn (17,836)[....eevvvneeeees Jevnnnnnns (Z0(17)) I (24,702)f.......... [W0LC1C)) R AR R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. L[N R AR 3,930.85 |..cevviiiiiiinnn fereees (30,561)[.cevvvvnnienes Jevnnnnnns (42,731)] ceevvnne [ (42,731 (7R V1)) R RN R R LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ L I L3R VI R (17,338 evvvveeeeees Jevnennns (32,677 ceeeeeeecs o (32,677)......... [QETRCEC®)) O EPPPTUUTR PR RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... LRI R A 3,969.77 |ouvveiiiiiiii [ (363,804)[.....ccvvvennnnns |eennnnn (686,308)] .eevvvvnnn |eunnnns (686,308)....... (7285113 R RN RN RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 2,212 | e 3,960.04 |.evvnniiiiiinis [ (749,757 )[veeivviiiiiees oo (1,048,529)] ..cevvnnnnn fennnn (1,048,529)f........ (V2L 7)) S FORRRUUR R R, 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 |............ L2 I R 3,960.04 [coeeeniiiiiiinns Joeeennnnn [T IO IR (47, 779) evneeeees oo (47,779)......... (2.7 | O ERUUPPR PR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. (511 PO I K70 BRI FO RN (16,975)[..cevvvveineees Jevnannnns (23,756)] «evvvvnnnnn fenns (23,756).......... [(T- 1)) R AU KRR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. [ PO RN 3,950.31 |oovvveieieiiiinn [ (24,692)).ccvvniiiiinnnns foerennnnn (34,553)] eeeeennn foviaainnn (34,853))....0unn.. (KSR (5723 O EORPR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ 721 N R 4,105.99 |.oevviiiiiiinen [ [CAI720) R RPN (58,359)] .eevvvennn fernnns (58,359).......... [QITR:X1C)) R AU RN 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 |.............. <71 IO RN 3,940.58 |..ooeviiiiiiiiinn feeeeees [T£°2D) R R (12,711 e o (12,711)].......... [T (0] R EPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ AL [ 3,940.58 |..oevveiiiiiiinn feees [CAPREIV)) R (57,528) .evvvvnnnnn fernns (57,528)......... [QICTREEEL<)) R AU RPN RN, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... V[0S PO RPN 3,969.77 |ouvveniiiiiiin [ ({7 70 FN (934,674)] .oeevvvnnnn [eunnnnn (934,674)....... (PLTAR-I V0! R FRUUU R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ K F AR 30 N T 72 FO RN (W(UR:Z10)) R A, (99,681)(.eevveeens oo (99,681)f......... [P2CTR:C D) R AR RN R, 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 |............ LLCIU N I R 3,950.31 |ooevviiiiiiiiinn forees ((<73(<10)) R (61,472)ceveneeecs oo (61,472)f......... (V2 A V) R RN KRR R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. LA R R LNVZY SR TN FOR RN [0} O RN (3,160) ... (3,160)f.......... (V20 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 |.............. VN PO I 4,126.69 |cevveniiiiiiin foeeeiinnn (VR:740) RS R (4,364)] evvnneens oo (4,364).....0.... [SLICE-70) R AU RN 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)]... ....(3,694)... (3,694)|... ... (482). .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 03/27/2023 |. 03/27/2024 |.............. (11 PO I 4,186.35 [covveiiiiiiiinns foeeeinnnn [QETT) R RN (15,952)] cevvvvens [ (15,952))...0uunn.. (2,455)].ccevvneiiiinnnn oo e [ LT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... Index/Annui ty . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P RO 4,086.91 |.. (3,583)|... ....(5,523)| ... (5,523)]..0unnn... (1,940)]. .. P N [0[0 I

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index/Annuity ........ WA oo Equity/Index |Barclays coooooveeeee GSGSEF7VUPS I 705573 | 03/27/2023 |, 03/27/2024 ..o 11 O D PR R (TR R (L] I (5.819): o L12, WOTTTIT OO O O s 0001 oo




STATEMENT AS OF SEPTEMBER 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
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L1 PO RN 4,076.97 [cevvnriiiiinnnns Joeeennnn [QENCIVS R R (17,618)] ... (17,618)].......... [R<TH0L0LD) R AU KR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. ;7. PO AR L (VPR 1N R A, (12,91 s (15,497)] cevvvvnne [ (15,497)f.......... (22852153 R EOPR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |.... P R 4,241.08 |.. (7,733)|... ... (6,927)] ... (6,927)f... o= e 0001 L
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 |.ooeeneieieiiins feeeeees (VIV2L°)) R (2,128) e o (2,124) EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |.... P P 4,230.74 | [ (68,787)]... ...(61,749)] ... ....(61,749)|... o= e 0001 L
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 (E- T E:15)) AR (7,012)] eneeeeens | (7,012)] EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |.... P R 4,272.11 .. (23,483)|... ...(20,591)[ e eeeenn.. (20,591))... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns 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 (1,568).eneeeeens |oevennnnns (1,568)......ccvvnnnn L) R AR R R, 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 |.............. 2 PO I N7 R N R [(J11GK)) AR R (4,681).eeeeeeeens |oevinnnnns (4,681)........... <728 R FORRRNRR R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ ot VN R RN 4,241.08 |ooeveniiiiiininns o (121,868)]...cevvvenieiinns fonnnns (108,789)] eeevvvenn |evennns (108,789).......... T4 R AU KRR R, 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 R AR LIVAR TSN R [RESHCK] D) R (15,157 cevnneeeees o [RETRETA R LY P R N RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 04/17/2023 |. 04/15/2024 |.......... V[0 R R, 4,234.35 [ | (333,224)....ccvvvniiniinn fonnnns [IRTRKTY) U R (313,134)f.......... PP Ve VN R FOR R R R, LT 0001 .evvnennens
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 |.ooiiiiiiieeiinn feenns (50,080)[.....ccvvnnnnrnnns Jounnnnnns TR EX)) U A (45,153).cccvunnnns LR 1[N R KRR R 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 |.............. 1.7 PO EN LIVAR TS R [(CTGTA) I RN (30,221)] cevvvvnnnn [ (30, 221)uunnneens [T 72 PPN (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 |............ L5771 PO R L% (V£ ) PO RN [REIUNSTe)) O IR (24,199)] ceevvvnns [ (24,199)...cvvennns (S 5TV N R KPR A 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 |.............. [C1°) PO I LIVZETE: ) IO N [PAINVZZ)) R R, (18,288)[.eevveeees oo (18,288)........... P I PO KPR R 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 |.............. P/ PO RN IR TN RN [RISC1E)) R (€119 [SRRRRTTUUI R (816)]........... L (2 R ) 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 |.......... P10 I PO RN 4,223.97 |oovvvviieiiiinnn [ (842,977)..evvvvivineens v (752,646)( ..evnneen fonnnnne (752,646).......... 90,331 |evveeeieiiini fooreeiiiins e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 04/17/2023 |. 04/15/2024 |.......... 1,915 [ oo 4,234.35 [ | (633,442)..ceveniiiiinnnns o (562,565)] .evvvvunnn feunnnns (562,565)].......... (R T4/ PPN [ R RN 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 |.............. P/ PO RN N7 R F [RIR-11C)) R [(CIS1)) R (699)........e 118 s oo e [ 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 |.............. fCZ N PO RN 4,203.21 |ooeveiiieeiiiiinn feeeeees ((-7570[0)) R [(T01515)) PR T (6,096)......ccevnnnn L Y N 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 |.............. /(-] [ A 4,192.83 | foeeees (VZARV3)) R R (22007 10)| U (24,580)........... /%7 I PO KPR AP 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 |............ LK U 4,223.97 |oevveniieiiinns fereeeeens (31,458)].ceveiiciininns foeeeinnnn (30,044)] .ecvvvnnnn [ (30,044)............ L 3 R R R N, 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 |............. 7 FRR AR 4,400.40 [coenniiiiiininns Joeeennnn (57,661)[..ccvvvennnines fovnnnnnns (46,038)| ... (46,038)f.......... L7 1 R AU KRR R, 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 |.............. LY/ PO RN 4,280.57 |.ooeeiiieiiinnn fes (15,361)[.cevveveeeeeens Jevnnnnnns (13,596)] .eevvvnnnnn fernnnnns (13,596 EIRTTT 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)]... ....(3,324)... (3,324)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ LK) P AR 4,28.40 |..ccovvnieeiiinn [ (86,011)].ceveeeniiiiinnnn [ (80, 751)vevnneeecs o (80,751), EIRTTT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/27/2023 |. 04/26/2024 |.... P P 4,290.43 |.. (51,413)|... ...(46,906)| ... ....(46,906)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 04/27/2023 |. 04/26/2024 |.............. k7 TR FTPTTTTN 4,200.43 ] o (4,083)]ceeeeiiiiinnnnns fooreennnnn (3,478)] evveneeen o (3,478)]....cceeennnn 854 | Lo e | [RRTOPTITN 0001 .ooennnnnns




STATEMENT AS OF SEPTEMBER 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 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 ............ G5GSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ LS PR R L3270 - IO N (CHIVAL)) R (62,224)] ... (62,224))....00uun... (1510) R RN R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ LSS PO RN 4,237.49 | feeees [ZLURIST) T IR (24,873)] cevvvvnnn fenns (24,873).......... [T L3 PO EUPTRR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/12/2023 |. 05/14/2024 |.... P P 4,371.52 .. (29,049)|.... ...(27,863)] ... ....(27,863)|... ..1,186 |. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... 1,99 [ o 4,208.66 |.....viiiiinnnnns foreeen (642,897)[...cevvvvennnens |ovnnnnn (646,057)( .evvuneens fonnnns (646,057).......... [R5 [C10)) R AR KR R, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/16/2023 |. 05/15/2024 |.... P P 4,229.35 [ciiiiiiiiinens | (265,206)|... R PO (314,5%8)] ... (314,598)|.........(49,392)[. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... LK 7J) R I 4,219.01 |eeeeeiiiiiiii o (536,188)[......ccvvvnneens |oevnnnn (537,338)] .oevvvvnnnn [eunnnnn (537,338).......... [ <10 R AR RN R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/16/2023 |. 05/15/2024 |.... P P 4,198.32 .. (46,628)|... ...(46,978)[ ... eeeee...(46,978)... ... (350)f. .. P N [0[0 I
S&P500 OTC European
Call-Sell ....ccevvnnnns 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 (66,337 .eenneeeeee oo (66,337)[....cccvnnn ({5157 R R R R LT 0001 .evvnennens
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 [Re70T.) | I (32,054)...c0unnnnn LY. R R R N 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 |.............. -1 1N R AR 428796 | feeeees (VTR V0| R (24,962)] .eevvvnnnnn fennns (24,962)...00unnnnnenn 5L R R R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPS170UK5573 | 05/15/2023 |. 05/15/2024 |............ 207 P R 4,200.39 |..oeeneiieiiinns fereees [REISTCX-[0)) R A, (42,880)(.evvneeens oo (42,880)f.......... (WAL R AR R R, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPS170UK5573 | 05/15/2023 |. 05/15/2024 |............ L1 I R 4,382.39 |.coeviinieiiinnn feees [REI0NH-(0)) R A, (29,194)] cevvvvnnes s (29,194)..ccvvnnnn. 1,386 [ooveeeeeiiveinnn oo e [ LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.............. [/ R R 3y BT I AU RN (ES7: 2 EN R (7,359)] cevveeens o (7,359).ccvvennnns P02 R KPR R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 05/26/2023 |. 05/24/2024 |............ L[0T R 4,331,671 [cevneiiiiiiiinns e (33,020)].cvveneevrinnnns Joevennnnn (28,326)] .eevvvnnnnn fernnnns (28,326)).......... L NCIeT. N R K AR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns 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 (38,679).eveneeees o (38,679)f.......... TR 728 R AR R R, 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 |............ |21 P R 4,481.90 [cevveniiiiininnns Joeeennnnn [RA8°770 R (6,845)] .evvnnneens o (6,845)|.......... 11,081 |oeeeeiiicieins foeeeiiis e i 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 |............ 72 PO R V(IR T N RN [IVR-TL)) R (25,215)] cevvvvnnns [ (25,215)).ccvvennns JLSTCISte N O EPRR AR KRN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/17/2024 |............ LG]SR N7 (S I, [ITE7)) O IR (25,426)] .evvvvnnnnn fennnns (25,426)).......... 20,326 |.evvnenieiinnnnns foerreiiiceenn e e 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 |.............. - R R 4,556.40 |..covvneniiiiinnn ferees (25,785)).cvvenieciinnnns Joevennnnn [RETTK)) U A (13,563)f.......... V272 PO KPR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... L1 1721 IR I 4,514.36 |.oovennniiiiiins [ (384,003)]...cvvniiiiinnnns foreees (209,534)] .eevvvnnnn founnnnn (209,534)......... LTRSS PO ERUUPTR AR KRN 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 |............ 265 |eeveeieiiiiii [ L0V DY FORR RN (60,541)[..cevveineiiens Jvninnnns (28,329)] .evvvvennnn fernnnns (28,329)...00unn.. 32,212 |eeeeeiieiiiins feeeii e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 1,562 [oniiiiiiiiiiiens Joevennnnn 4,503.29 |..ceeviiiiiiiinn [ (514,402)..ccvveiiiiinnnns o (R Ty ) I (283,241)]......... P I [ T R EORRRR (R KRR 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 |............ L[} AR I 07X (R I, (LY F R [W25°7/0)) [T (7,970).......... P T O FORRR R R LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... LI 1 O A 4,514.36 |.oovennneiiieins [ (180,435) (35,997)|......... 144,438 |.ovveeeiiinins | e EIRTTT 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 |............ LU U R 4,695.82 |...ccvviniiiiiinn feeeeees (A1) R A (2] T (341 VLT R FORUPR R RO, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/15/2023 |. 06/17/2024 |.... P P LRCYE R R R (77,666)]... ....(43,653)|..........34,013 |. .. P N [0[0 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. F£ ) PO RN 4,465.98 |...coovvnniiiiiins [ (11,861)]ceeveeieciinnn feeeeeees [351515)) PR (4,668)........... % (5 R KRR AP RN LT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... Index/Annui ty . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 06/27/2023 |. 06/27/2024 |.... P R 4,509.76 |.. (27,954)|... P FEPT (17,487) ... ... (17,487)|..........10,467 |. .. P N [0[0 I

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index/Annuity ........ WA oo Equity/Index Vel Is Fargo ........ PBLDOEJDBSFUOLXPIBTS | 07/14/2023 |, 07/12/2024 |.ovvvvvcees 7 R 4,618.06 oo oo, (L2, A (1,280 oo s (1,28 e (IR TN Nl EETTTE N s 0001 oo




STATEMENT AS OF SEPTEMBER 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 | 07/14/2023 |. 07/12/2024 |............ LI R R 4,618.06 [....ccvvvnnnnrenns fevnnnnnns (59,964))..cuuniiiiinnnns |oerinnnnn (28,450)| ... (28,450)f.......... 31,515 |veeeiieciiii foereeii e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/17/2023 |. 07/15/2024 |............ LN U R 4,812.25 | [ (34,088)[....cccvvnnnnienns Jounnnnnns (12,953)] cevvvvn [ (12,953))...0unnn. P2 P TN R R R A LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 07/17/2023 |. 07/15/2024 |.... P R 4,568.02 |.. (46,045)|.... ..(22,311))... . (22,311))... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 . 07/15/2024 |..........,018 [oeeiiiiniiiiiiins Joeeiinnnn 4,613.25 |.civiiiiiiiiinnn [ (151,590)f...cevvevneeeees Jevnennnns (21,185)[ceeeneeees o (21,185)| EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/17/2023 |. 07/15/2024 |.... P P 4,613.25 |.ceeieiiiiiiiinn [ (486,397)|... R PO (225,907)] ... (225,907)... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/17/2023 |. 07/15/2024 |............ L1 U R 4,595.15 |.eviviiieieiiinnn fereees (28,919)).cvveeiiciininn foeeeiinnnn (4,465)) .evvennens o (4,465) EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 07/17/2023 |. 07/15/2024 |.... P R 4,651.69 [cenniiiiiiiinns Joeeennnn (36,600)|... .. (13,229) .. eeeeenn. (13,229)].. o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/17/2023 |. 07/15/2024 |............ LN I R 4,586. 11 [covvniiiiiiiinns Joeeeinnns (56,653))..vvuneiiiinnnns foerennnnn (26,999)] .eevvvnnns [ (26,999)).......... 29,654 |eevneiiiiiiin foereeinnn e LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.............. eIt O RN 4,821.29 |.ooiiiiiiiiiiinn feeeeees (G723 F RN [Z2:1)) I ()] LTV N R AR RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 07/17/2023 |. 07/15/2024 |............ L F AR 4,782.85 [cuveniiiiininnns Joeeeninnn [ZT D O RPN (17,351)f ceeeeeeecs o (17,351)feeeee 26,990 |.evvveneeiiinin foererrieenn e e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.......... 1,831 [oiiiiiiiens o 4,601.94 |oeveniiiiiiin [ (433,392)[....ccvvnnieninnn fonnnns (203,470)( cevvnneans fonnnns (203,470)]......... 229,922 [.oeivviiiiiieieiin feneeeeeni foerriis LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |.............. L1 PO RN LRVAT- TR0 1N FO RN (G740 R RN [GZ10)) I (540))...nvnneens L0 K R R AR RN LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ LA U R L (T30 O I (28,556)].cvvneeeeinnnnes Joeennnnn (120 e o (11,121)].......... LV PR EUUPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ LN PO R 4,628.16 [c.evnniiiiinnnnns foeeennnnn (48,995))..uvvniiiiinnnns Joerennnnn (21,987 ceveneeees oo (21,987).......... P[0 R FORURR R . LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ L2227 PO RN LN O R R (16,805)[....ccvvvvnnnians Jvvnnnnnns (3,757 | cevenneene [ (3,757)....... LTV N O EPTR [ RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 08/14/2023 |. 08/14/2024 |............ L3 PR R 4,691.76 [cevveeiiiiininns |oerennnnn (53,192))cvveniiiiiinnnns foevennnnn (26,997)] +evvvvenne fernnns (26,997)f.......... 26,195 |.evveeiiiiinn foereiiicnn e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ LIS N R 4,601.96 [c.evnniiiiininnns Joeeeinnnn (61,634)...cccvvnnnnnnns fevnnnnnns (83,851)] cevvvvnnns fernns (33,551)).ccuunnnns 2 T0EC K R FORRRUR R R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L] O RN 4,562.12 |.ceveiiieiiinnn feeeees (39,890))..cvueieiiinnnns Joerennnnn (23,572)) cevvvvene [ (23,572)..c0uunnn. LTS 1 R AU KRR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ VS T) P AR LWL V7 FO RN [QETR7)) F R (A7) v o (2,179)f.......... LI R AU KRR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ 1122 FR AR 3 2 30 (V) FO IR [(CEN-770) R (36,491)] cevvvvenns [ (36,491)f.......... 33,136 |+evveeeeeiinnnn fooreeriiniciinn e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... 1,636 [ o 4,526.62 |...ccovnnniiiiiinn fonnns (529,656)]...vvueeeiiinnnns foerees (7 1)) U R (320,319)]......... 209,336 |.eevvenneeniinnnn oo e [ LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... 1,490 [oiiiiiiiiiiiens e 4,515.52 |.oeviiiiniiiiinn [ (524,335)[...ccevvnneiniinn [ (319,298)] ..eevvvnnnn feunnnnn (319,298)|......... 205,037 [cuvnneiiiinnninns foerrnnineeeeeenns oo e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L3 PR R (0230 ) FO RN [CIIEX)) O RN (24,880)(.eevnneeees oo (24,880).......... AT R FORU RO R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ P2 P RN 4,513.30 |ooeeenneeeiiinns fereees [748: 1)) R R (17,679) ... (17,679).......... LV £ PR R RN RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ LEATH [ 4,495.55 [coiiiiiiiiiins s ({78573 O IR (38,542)] cevvvvnnnn fernns (38,542)......n... 23,990 |evvennieiininn foererrniceens e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/156/2023 |. 08/15/2024 |.... P P 4,526.62 |...coovnnniiiiiinn [ (200,405)(... ...(71,257)] ... . (71,257)).... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ L7 U R 4,504.84 |...oovnnniiiiiinnn [ [EZCHK) O IR [REISTRG1 L)) U (35,584) EIRTTT 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/25/2023 |. 08/27/2024 |.... P P 4,548.90 |.. (15,535)|... ....(6,444) ... (6,444)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvunnns Index/Annuity ......... N/A Lt Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 08/25/2023 |. 08/27/2024 |............ K TN FPTTTTTN 4,526.87 |..eveiiiiiinnnns |oeninnnnn (44,084).ccveeiiiiinnnnns foorennnnn (28,559)] .evvvvnnnn fonnnnnns (28,559)).......... 15,475 |uveiiiiiiinnns v oo i [RRTOPTITN 0001 .ooennnnnns
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STATEMENT AS OF SEPTEMBER 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 |Barclays ............ GSGSEF7VJP5170UK5573 | 09/14/2023 |. 09/13/2024 |.............. [/ PO I 4,606.46 |.....vrvvinnnnns foovennnenn (5,379 e (1,988) e e (1,938 B 482 | e e [ EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 09/14/2023 |. 09/13/2024 |............ L R R 4,606.46 EIRTTT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/14/2023 |. 09/13/2024 |.... P P 4,640.25 |.. - . 10001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ L1 R I 4,640.25 EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/16/2024 |.... P P 4,528.20 |.. - . 10001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ T2 Jes 4,514.85 |.ooevenenieeiinnn feenee e (19,300)) v e (9,281)] cevvnneens o (9,281).......... L[N R AR KR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .... «..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/16/2024 |.... P P 4,539.33 [ciiiiiiiinnns Joeeennn (624,857)fcniiiiiiens | (410,510)( cevvnnneans [ (410,510)]... - . 10001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |.......... 1,505 [ccceiiiiivinnninns Joevennnnn 4,539.33 [ciiiiiiiiinins Joeeennn (287,088)f i e (109,084)( ..vvvnneens founnnns (109,084 EIRTTT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............. 2. F AR 4,730.69 [cevveeiiiiiiinns foerennnnn (50,548)|..uvvniiiiinninns foerinnnnn (30,233)] cevvvvnnnn [ (30,233))....00n... 20,315 |eeeneeeiiinin foereeiienn e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |.............. 1.7 PO EN 4,494.82 |..covniiiiiiinnn feeeees (35,883))..uvvnieiiinnnns foerennnnn [Z0EK)) U R (24,033)).......... LR <IU N R AU KRR R, LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ LT P RN 4,706.21 [ceveniiiiiinnns Joevennnn (TSN 1)) R A, (40,337)] cevvvvnnnn fernnns (40,337)f..evvveee 26,181 [coeiiiiiiinins i [ e LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ L[} AR I 4,766.29 [cevvnniiiinnnnnns foeeennnnn [ATCEEEE)) R I, (3,282)] cevveneees o (3,282)..c0uunnnns LR T U FORUURY R RO, LT 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ A1 I I L) V7 O RN (WINPT (50,690) +evnneeens o (50,690)f.......... 25,721 |eveeeeieiiinns foeeeei e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ LT I R 4,570.48 [cevvnniiiiiniinns e [ZCTL) FO IR (29,151)] cevevrene [ (29,151)......e LR 722 PO EPR (R RN LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ TC T P AR 4,528.20 |..covvnnniiiiinnn foreeees ({70757 R R (29,177 eeeeeeeees o (29,177 ).eee 82,905 |.evveeiieiinnnn foerrrriiceinn e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ 219 | o LRIV U (- <1072 R A (52,393)] eeeeennn foevannnnn (62,393))...00nnn.. 26,209 |.eeveeneeiiinin foeerriiceenn e e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L0721 S R L T(VCIe N FO RN (7 (1)) O RPN PUTSRRRURU TR R 34,910 |.evveeeieviinis fooreeiinceen e LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L0721 S R 488549 [ | (30,283)].cvveeeeeirnnnnns foorernnnnieecenn e [ 30,283 |.eeveeieiiiinnnns foerreiiinciinn [ LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ LT U R 4,392.06 |..cevvnnnniiiiinnn foreeenes (SR ICLI0)) R AR PRUUTUUUR RN RN FN TV R R R A LT 0001 .eveneneees
S&P500 OTC European
Call-Sell .....ccvvennns Index/Annuity ......... N/A Lt Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/27/2023 |. 09/27/2024 |.............. 36 | foereennns 4,402.75 |.ceivvniiiiiiinn [ (5,421)]cveeiiiiininnns fooeiinnnnn (5,363)] cevvnneens [ (5,363)].c0unriiinnnnn 59 | frreeiiiineins oo | [RRTOPTITN 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (8,620,466)  (18,572,689) 0f (25,019,934) XXX (25,019,934 898,457 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (8,620,466)  (18,572,689) 0f (25,019,934) XXX (25,019,934 898,457 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 (8,620,466)  (18,572,689) 0f (25,019,934) XXX (25,019,934 898,457 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 (8,620,466)  (18,572,689) o (25,019,934 XXX (25,019,934 898,457 0 0 0 o 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
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STATEMENT AS OF SEPTEMBER 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)

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 9,301,923 8,481,455 0 14,188,472 [ XXX 14,188,472 (83,752) 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 9,301,923 8,481,455 0 14,188,472 | XXX 14,188,472 (83,752) 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

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




STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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 . 13,889,977 |.oevvveneeeennn (10,747 ,047) v 3,142,930 |......cevvnnnn... 13,889,977 | oiieivnnnnn. (10,747, 047) v 3,142,930 |... ...0
Goldman Sachs .. W22LROWP2|HZNBBBK528 . Y. . 5,850,000 6,822,212 .972,212 ... .972,212 ... ...0
Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . Y. . 200,000 . 325,115 20| . 0 ...0
Wells Fargo . . PBLDOEJDBSFWOLXP3B76 . Y. . 3,470,000 17,387,217 0| .17,387,217 | ... 0 ... ...0
JP Morgan ZBUT11VBOBEZRVTIIT807 Y 783,885 |... .783,885 |... 783,885 783,885 |... ...0
0299999999. Total NAIC 1 Designation 39,208,406 4,899,027 39,208,406 4,899,027 0
0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

9,520,000

39,208,406

(25,019,934)

4,899,027

(25,019,934)

4,899,027

0999999999 - Gross Totals 39,208,406 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 39,208,406 (25,019,934)
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Collateral Pledged by Reporting Entity

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

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

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIpP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs W22LROWP2HZNBB6K528 .. 000000-00-0 .....cen | CASN 1errrnieeeeeeei e e e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e nnnn e e e ennnnaaeee [reerennnn e eennnae 5,850,000 [.eeeeeemnneeeeennnn 5,850,000
Morgan Stanley . 4PQUHN3JPFGFNF3BB653 .. . [000000-00-0 ........ ...200,000 |..
Wells Fargo PBLDOEJDBSFWOLXP3B76 .. 000000-00-0 .....cen | CaSH 1errriieeeeieeie e e e e et e e e e e e e e e e e e e e e e e e e e e e e e e e nnnn e e e e nnnnaaeee [reerennna e e ennn e 3,470,000

............ 3,470,000

0299999999 - Total

9,520,00

9,520,000




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

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

E10



STATEMENT AS OF SEPTEMBER 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 ........oooovovsesusieunmeinnnnnnnininnnnns [ e WG 22,024,294 |...covinine 22,024,294 |....... 10/02/2023 ......
000000-00-0 ........[ Short term investment from reverse repo program .............coooooiiiiiinininininnnnns | o [ 28 e 3,148,902 |... ...3,148,902 ... 10/02/2023 .......
000000-00-0 ......... Short term investment from reverse repo program ............cceeeeeeevevvnennnneevnnnennnnnnnn [ oo foevernnenenn 2.0 oiiii | 7,091,940 |... ... 7,001,940 |....... 10/02/2023 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 32,265,136 32,265,136 XXX
9999999999 - Totals 32,265, 136 32,265, 136 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ...19,997,128  Book/Adjusted Carrying Value $ .. 19,997,128
2. Average balance for the year ~ Fair Value $ - --.23,516,060  Book/Adjusted Carrying Value $ --- ... 23,516,069
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ......... 2,024,294 NAIC2 $ .......... 10,240,842 NAIC3 § ..o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ .o 0
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STATEMENT AS OF SEPTEMBER 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, . 3,495,600 |....... 01/20/2035 ..
690353-5A-1 ......... DFC AGENCY DEBENTURES .... ...300,000 |....... 05/15/2024 ..
690353-C9-6 . S DFC 2,894,340 |....... 01/15/2030 ..
90376P-AB-7 ......... INT DEV FIN CORP .... ... 2,385,720 04/20/2035

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 9,075,660 9,075,660
0109999999. Total - U.S. Government Bonds 9,075,660 9,075,660
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

62630l-EL-7 ......... TXBL MUNI FUNDING TRUST VARIOU NURSING H 1,000,000 |..

62630l-FV-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL 1,000,000 |..

626300-JY-4 . ..| TXBL MUNI FUNDING TRUST VARIOU TRANSPORT 2,200,000 |.......

62630li-NR-4 . .| TXBL MUNI FUNDING TRUST VARIOU GENERAL . reeevreeeeeeneennes.2. 900,000 |l 06/30/2028 .......
88034Y-UN-8 ......... TENDER OPTION BOND TRUST RECEI GENERAL ..... e e e LEFE 825,000 e 825,000 |....... 07/01/2041 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 5,525,000 5,525,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 5,525,000 5,525,000 XXX
021752-AA-8 ......... ALTOONA-BLAIR COUNTY DEV ...eouviiiiiiiiiiiiiiiiieinnnneeneesneeniennennnnsnnnnnnees [ [eeeeens TEFE o [l 3,400,000 |... ... 3,400,000 |....... 04/01/2035
05565E-CD-5 . .| BMW US Capital LLC .... 2,500,000 |....... 08/11/2025 ..
05581K-AB-7 . wo| BNP PARIBAS .o [ [ WG FE e [ 993,446 [ ... 993,807 ... 01/10/2024 .......
06367D-3U-7 .........| BANK OF MONTREAL CHICAGO .....ovovviiiiiiiiiiiicii e |, ... 3,200,000 [....... 01/12/2024 ......
14338H-AA-4 . .| CARMEL VALLEY SR LIVING .... 1,500,000 |.. 09/01/2061
20278N-AN-5 . .| ENERGY TRANSFER PARTNERS 1,398,940 |.. 01/15/2024
316773-CX-6 FIFTH THIRD BANCORP 1,292,189 |.. 01/25/2024
35087M-AA-1 412 MADISON LLC 1,500,000 |....... 06/01/2062
404280-AP-4 . .| HSBC HOLDINGS PLC-SPONS . .. 03/14/2024 ..
40435R-Q6-9 . +| HSBC BANK USA NA . |, 01/19/2024 ......
456837-AK-9 . o] ING GROEP N V' et | L 10/02/2023 .......
46655F-AA-5 . .| MA-RM LLC ........... 03/01/2072
526107-AD-9 . .| LENNOX INTERNATIONAL INC 11/16/2023
58769J-AH-0 MERCEDES-BENZ FIN NA 08/01/2025
617446-811-2 MORGAN STANLEY 01/25/2024
649538-BC-1 . .| NEW YORK LIFE GLOBAL . .. 06/13/2025
680657-AA-1 . ..[ OLGA TENEDIOS IRR TRUST .....uuuuuuuumniiininiiniii s | L ... 1,015,000 |....... 05/01/2073 .......
6944PL-2T-5 . <[ PACIFIC LIFE GF T i [, ... 3,500,000 [....... 06/16/2025 .......
775109-AY-7 . .| ROGERS COMMUNICATIONS . 1,142,000 |....... 10/01/2023 ..

78016E-ZV-2 .........| ROYAL BANK OF CANADA ..

... 2,497,736

07/29/2024

817826-AB-6 ......... 7-ELEVEN INC 520,041 02/10/2024 .......
86565F-YF-3 ......... SUMITOMO MITSUL BANK NY <.eeeniteeei e e e e e et e e ee e e e e e e e e e eaesnseneeneennennaen . J PO TAFE oo L 2,400,440 |... ... 2,400,000 |....... 01/18/2024 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 40,912,417 40,930,089 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 40,912,417 40,930,089 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 49,988,077 50,005,749 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 5,525,000 5,525,000 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 55,513,077 55,530,749 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
000000-000 ......... [ATBT P e [ | P 3,595,136 |ovvovorosrrn, 3,595,136 |....... 10/02/2023 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 3,595,136 3,595,136 XXX
000000-00-0 ........ Key Bank Money Market Account ........cocovioiiiiiiiiini | Lo e fe 5,950,000 |-.eevveueereeneeeenns 5,950,000 |-.eouveueries e
000000-00-0 ......... Huntington Bank Money Market Account ..........ocoeeeeiiiieimmmiiineemmniieeeeemnneeeeeeeeees Lo Do oo, 5,949,968 |... ... 5,949,968
000000-00-0 ......... Fifth Third Money Market Account ........cccoovivvviiiiiiiiniiniiniinnnnneennnnneeennenene Lo e oo e, 4,300,000 |... ... 4,300,000
9609999999. Subtotal - Cash (Schedule E Part 1 type) 16,199,968 16,199,968

.| CHUGACH ELECTRIC ASSN CP ...ovvvvviiiiiiiiiii e ccinii s escesin s eesnn s eennnss s snnnnnnnss | oiieenss [oeeeeeeennns P 1,744,385 |... ... 1,744,385
262006-20-8 .........| DREYFUS GOVERN CASH MGHT INS MONEY MARKE .........oveveeeoseieieereeeesessesseseseeeeeeennnas | __________ | _______ 66,453 |ooovoorers e,
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 1,810,838 1,810,838 XXX
9999999999 - Totals 77,119,019 77,136,691 XXX
General Interrogatories:
1. Total activity for the year FairValue § oo 1,364,295 Book/Adjusted Carrying Value § --ooooovvvinnncnnes 1,326,997
2. Average balance for the year Fair Value $ ... 74,687,148 Book/Adjusted Carrying Value $ 74,728,022
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STATEMENT AS OF SEPTEMBER 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 120,000 [ O i 0 | (2,884,599)|............ 1,101,375 | 892,307
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 10,000 [ O o 0 [ 1,347,765 |............ 1,308,883 |............ 1,308,883
FIFTH THIRD BANK .......ccccoveeenvee GINCINNATI, OH oo o 1002000 [ O e O | ) P 1,893,459 |.......... 3,770,781
JP MORGAN/CHASE ..... .. NEW YORK, NY ... 20000 | 0 e 0 [ (28,842,607)|........ (21,926,550)|........ (21,578,026)
KEYCORP (KEY BANK) . CLEVELAND, OH .. 20000 | 0 o 0 e 16,273,972 |.......... 16,346,572 |.......... 16,211,173
US BANK .o CINCINNATI, OH ..o o 1.0.000 [ 0 i 0 | 825,863 |....coeeenne 679,654 |.............. 210,079
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 473,747 470,290 434,448
0199999. Totals - Open Depositories XXX | XXX 0 0 (12,805,857) (126,315) 1,249,644
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 (12,805,857) (126,315) 1,249 644
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(12,805,857)

(126,315)

1,249,644
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
...................... |CHUGACH == S OSSPk L P (1) 0 O .. 0. J - I [T PP PP |
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 1,744,385 2,041 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,744,385 2,941 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 1,744,385 2,941 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 1,744,385 2,94 0
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY M ARKET ...t iiieuuun it ittt sttt ittt st et ettt s e st eee e e et eae s e e e e eas e e s e e es s e e e e e s e s e e e e s s s e e ee s s e s eesanesssesnbnnsssssnnns |SD ......... | ........... 07/01/2028 .......... | ............................. 0.049 | ................................................................... 125,000 [oivieeeniiiiiiiiiniiii e 0 [ 4,701
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 125,000 0 4,701
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... ieuuuuntiiiusunntitiiutss st st tuets st et eees s e s e eesa e s e st ee s e e e ee s s e s s ees s s e e ee s s s s s eeea s s sseseannasseasnnnnnns | .. ....| ........... 09/29/2023 .......... | ............................. 0.049 | 261,574 | 0 [ 7,020
8309999999. Subtotal - All Other Money Market Mutual Funds 261,574 0 7,020

8609999999 - Total Cash Equivalents

2,130,959
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