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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 4,756,996,670 |.....c.ocoevnieeriericnienes [ 4,756,996,670 |............ 5,052,212,208
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 12,028,796 ..o [ 12,028,796 |....ccovveevne 12,300,080
2.2 COMMON SEOCKS ...voevaeiceciieeicsetseset sttt nnens [oeeesssiennens 965,080,597 |...vveeeieirieirierienies oo 965,080,591 |...covvennee. 953,535,348
3. Mortgage loans on real estate:
B FIFSEIENS e [ 948,536,814 ..o v 948,536,814 |................ 957,269,000
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash($ .roerrnen 6,822,804 ), cash equivalents
[ J 4,994,459 ) and short-term
investments ($§ ... 6,412,945 ) Lo [ 18,230,208 | o 18,230,208 |....cccvvevevne 32,457,551
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 92,836,903 |....cooveeveeeeeeeeeeeeeeeeee oo 92,836,903 |...coveennn 96,159,549
7. Derivatives ............... ...65,639,913 |. ...65,639,913 |.. ... 47,598,627
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 347,571,142 347,571,142 326,057,459
9. Receivables fOr SECUMLIES ..........cccruiiiiiiieiririceieiee s [eoeeseneneneennas 3,251,710 [ oo 3,251,710 [ 827,300
10. Securities lending reinvested collateral assets . 19,026,170 |.. 19,026,170 |.. .. 1,737,472
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 7,229,198,917 |.ooveeeeeeeeeeee [0 7,229,198,917 |.......... 7,486, 154,594
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.coueuimeuimeerimeeeieieiseeeeseieeeeeeeeenas e 50,665,943 |...ooiiiicenene oo 50,665,943 |......ccovevnee. 49,951,024
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........cccccccviviiiiiiiins fviiiiiiiiiiiin s [0 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but UNbIlled PrEMIUMS) ..........cciieieiiiiieieieieicceee et [oreeeereieeen s reseee [eeeeere et sesenes |reseseeeeeesenenese e seseeeeneees [0 0
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon .... [......cccccoiiiiiiiiiiin i
18.2 Net deferred tax asset ..2,620,464 |.
19.  Guaranty funds receivable or 0N dePOSit ...........ccccvoveveveveveeceeeeieieieieeeeeees |rereeeeeeeeenene s 20,077 oo
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(B s ) et [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ................c.cocevveveieiiees foevirsiniiniinns 6,803 [ oo o 6,803 | 0
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... [..ccccccornnnenne. 677,837 | 42,989 | 634,848 |...ocoovee 480,918
25. Aggregate write-ins for other than invested assets ............ccccoevevivirieieieeeees foeveveirinnenns 13,560,407 | [V 13,560,407 |...ccvvnenvee. 2,047,585
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 7,331,882,352 |..cocvcvenne 2,663,453 |............ 7,329,218,899 |............ 7,572,129,522
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [rnsnensinas 1,765,573,480 |..cvoviviiicrirrcccine [rriiene 1,765,573,480 |............ 1,805,085,318
28. Total (Lines 26 and 27) 9,097,455,832 2,663,453 9,094,792,379 9,377,214,840
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.  Adnitted Disallowed IMR oo [, 11,504,915 |ooovvvveeoererienreeniens [ 11,504,915 [oovvvveeverrieererneens 0
2502. GSV Company Owned Life INSUFANCE ...ocoooovoveveeeececccceeeeece e oo 2,055,492 ..o oo 2,055,492 |..ccoovvevn. 2,047,585
2501 ) R RPN RPN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0 |.. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 13,560,407 0 13,560,407 2,047,585




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 4,752,193,176
(including $ .o 744,084 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ......cccooeiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U aT o= o PP RP PP
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt bbb bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveeiiiicee accident and health premiums ... e | 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ ...669,645 on reallzed capltal gains (I0SSES) ...ccvvins |ooveeeeeieiieiennns 1,834,176 |....cocoveee 1,294,004
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.071 ASSEt VAIUGLION FESEIVE ........uiiiiii e oo e e e e s e e e e e e e e e e e e e e e e e e eeans
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErs ....coc. feeeiiiiiiiiiiiie .
24.04 Payable to parent, subsidiaries and affiliates 1,408,106 |...
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 22,337,236 |... . 13,704,131
24.09 Payable for securities ...... ..4,056,064 |... ...2,758,021
24.10 Payable for securities lending .. 128,826,629 |... 117,924,586
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 29,642,162 16,391,941
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 5,990,423,403 6,276,354 ,986
27. From Separate Accounts Statement 1,765,573,480 |............ 1,805,085,318
28. Total liabilities (Lines 26 and 27) 7,755,996,883 8,081,440,304
29. Common capital stock 3,000,000 f..ccccveveeeenee 3,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,335,795,496 1,292,774,536
38. Totals of Lines 29, 30 and 37 1,338,795,49% 1,295,774,536
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 9,094,792,379 9,377,214,840
DETAILS OF WRITE-INS
2501. Payable for Collateral on Derivatives 28,950,000 |................. 15,560,000
2502. Uncashed drafts and checks that are pending escheatment to the state ..692,162 |... .. 831,941
/40 ) RPN KN
2598. Summary of remaining write-ins for Line 25 from overflow Page .............coiiiiiiiiiiiiiie s [ 0 [ 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 16,391,941
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted Disallowed IMR
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) 11,504,915 0




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ................cccococ....... 317,531,679 |.coooeen. 355,426,880 |................ 517,962,580
2. Considerations for supplementary contracts with life contingencies...............cccccovevevevevevereceeeeeeeee e 4,635,968 |.........ccnc..... 5,001,621 | 4,451,953
3. Netinvestment INCOME ..o ..231,401,148 |.. ..155,386,527 |.. ..222,417,615
4.  Amortization of Interest Maintenance Reserve (IMR) ...........ccccocvevevevevevereeeenennne. (1,880, 761) [ 742,343 |.. ..3,501,217
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoooevreenveenforniiiii e 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... | S (1,644) |- (1,831) ] (2,460)
7. Reserve adjustments on reiNSUrance CEAEA ............ccovovieieieueveviuieieeeee ettt enane (609,276) [...cvceeeeencanee 4472 | 350,828
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES..........ccevvrueurrereiieieeeseteiee ettt sesns 12,349,149 ..o 13,391,740 | 16,771,582
8.2 Charges and fees for deposit-type CONTaCES ...........coceiiiiiiiiiiiiieeeeeee e [ o [, 0
8.3 Aggregate write-ins for miscellaneous income .. 2,122,056 1,913,539 3,445,627
9. Totals (Lines 110 8.3) ...cevvveiiiiiiciecieeeeee 565,548,319 531,905,291 768,898,942
10.  Death BeNEfitS .......c.oceiiiieiiieiice e 11,410,592 12,153,639
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ..........ccooeeiuieiiieiieriienieenieeees e [
12, ANNUILY DENETILS ..viviviiiiicicicecececee ettt ettt ettt b s s st s et b et n s s s st b s esnananan 265,241,996 |............... 251,285,806
13. Disability benefits and benefits under accident and health CONtracts .............ccccoviieiiininnenniee e [
14. Coupons, guaranteed annual pure endowments and similar beNEfits ............ccoovveiiiiiiiiiiinnnienescer .
15.  Surrender benefits and withdrawals for life contracts ..................... ..571,146,784 ..327,500,533 |.. ..485,167,336
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............cccceeevevevevevivereveeienns 29,074,741 | 14,111,095 | 23,839,429
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueuiieiieieeereeceeeeeeee e oo 6,615,528 |..ooiurienne 6,946,438 |........cocvenee 9,267,860
19. Increase in aggregate reserves for life and accident and health contracts (260,750,852) (21,657,485) (55,671,302)
20.  Totals (LINES 10 10 1) ..cuiiiuiiiiiiieieeetee ettt ettt ettt ea e 622,738,789 |...cooenveee. 590,340,026 |.......ccc.... 799,327,556
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt ettt bbb bbb bttt nsesebna 18,452,444 |............... 22,120,899 |................ 30,506,729
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.oueueverreeeeerereuesesesesessesssesas [oreeeeeeeeeneneneseeeeas 9,221 | 9,092 |.
23. General insurance expenses and fraternal expenses ................. ) 27,445,561 | 32,439,368
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 1,961,856 |......cocoeoe.. 3,114,364 ..o 3,571,501
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiieiinieee s [ e s 0
26. Net transfers to or (from) Separate Accounts net of reinsurance (160, 152,759)|.............. (113,130,252)|....coceuve (105,971,784)
27. Aggregate write-ins for deductions .... 5,744,764 2,664,579 4,543,669
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 516,199,876 537,558,076 777,073,588
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 49,348,443 |................ (5,652,785) | (8,174,646)
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceviiiiriueriiiiiiesieeseisi sttt ensssesenas 49,348,443 |.....occee (5,652,785)|...cucuennne (8,174,646)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 10,860,253 (5,027,420) (3,077,398)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 minus Line 32) ........ccccooovueuerereirienennen. 38,488,190 oo (625,365)|....ccoue.. (5,097,248)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 2,622,448 (excluding taxes of $  ..coooeennne (2,609,303)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 4,742,583 16,289,117 10,574,675
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 43,230,773 15,663,752 5,477,427
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 1,295,774,536 1,481,433,507 1,481,433,507
37, NetinCOME (LINE 35) ...ttt ettt 43,230,773 oo 15,663,752 |..coovcereeeine 5,477,427
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (3,688,688) 661,935 |. (171,116,641)|.. (175,848,736)
39. Change in net unrealized foreign exchange capital gain (I0SS) ........cccoeeiueriierieiieiieree e IR RO e
40. Change in net deferred iNCOME taX .........ccoveveveveveececciieieeeieeeeeeeee et ne s sesenoesenenenennennnens 25 L1, 934 L 280,573 | 3,414,391
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e (5,320,343)].. ..(10,224,237)
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
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
511 PAI 0N oottt bbb e bbbt ettt n s .
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 STOCKNOIAETS ...........cooiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 43,020,960 (36,605,279) (185,658,971)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,338,795,496 1,444 828,228 1,295,774 ,536
DETAILS OF WRITE-INS
08.301. AdMiniStrative SErVice FEES ..o e e e eae e oo 1,807,772 | 1,856,826 |...coceveeee 3,207,507
08.302. 0Ther FEE TNCOME .....eeviee ettt ettt ee et ee et e s eaeeseaenssaensseeseeensseneteenstenstens|oeeeseeeeeeeeaeeeens 306,377
08.303. Company owned [ife INSUFANCE ......o.oioiieeceeeee ettt e et 7,907
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccvoiieeiieninneeneeseeesesee e 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 2,122,056
2701. Securities Lending Interest Expense .. 5,387,740
2702. Pension EXpense ........ccccovniiiennne 484,795 |.
2703. Reserve Adjustment ..o (128,184)|..
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiieiienienieeneeieeieeeesee e 413
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 5,744,764
L3510 TSSO PR OPT TR PR KSR PR OPR R OPRRRUPPROPRRRORY
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 Integrity Life Insurance Company

CASH FLOW

-

© ® N o o > w0 D

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
................ 323,884,242 |...............369,937,138 |................527 697,455
................ 230,408,444 |................205,799,150 |................283,616,075
14,724,052 15,534,914 19,679,708
569,016,738 581,271,202 830,993,238
............... 886,602,854 |................612,224,717 |................859,176,087
.............. (123,363,953)|..............(120,908,930)|.............. (134,835,482)
................. 54,765,196 |................. 59,856,502 |................. 83,180,052
................................. 0 fooereerereereereeenneed 0 fciiiil0
10,333,226 2,922,269 828,312
828,337,323 554,094,558 808,348,969
(259,320,585) 27,176,644 22,644,269

..729,239,740 |.
... 53,457,180 |.
... 64,747,805 |.

..935,628,947 |.
... 88,550,373 |.
... 28,890,914 |.

................................. 0 [0 o0
................. 10,772,891 |................ 18,765,392 |................. 20,608,358
.......................... 2,630 oo (1,232) [ 959
1,298,043 1,229,596 2,697,397

............... 859,518,289 |............ 1,073,063,990 |............ 1,422,316, 151
................ 461,886,423 |................902,546, 317 |............ 1,059,792 ,316
................. 51,856,005 |................ 124,305,294 |.............. 142,494,905
................. 56,015,618 |............... 173,979,835 |................240,940,983
................................. 0 [0 o0
................. 23,258,848 |................. 19,128,428 |................ 43,132,390
42,979,157 38,056,808 37,869,520

635,996, 141 1,258,016,682 1,524,230,114
(3,322,646) (4,303,033) (6,107,625)
226,844,794 (180,649,659) (95,806,338)
................................. 0 [0 il 0
................................. 0 [0 o0
................. 35,200,000 |...ocoeecerenririeeeen 0 il 0
................ (39,757,854)|................. 23,305,041 |................ 22,514,861
................................. 0 [0 | 80,000,000
22,806,302 35,871,687 24,137,016
18,248,448 59,176,728 (33,348,123)
................ (14,227,343)|................(94,296,287)|.............. (106,510, 192)
................. 32,457,551 |................ 138,967,743 |...............138,967,743
18,230,208 44,671,456 32,457,551

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity 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 INSUFBNCE ........cueuiiiiriiieieteiereiet ettt sttt se s s be s s se e se s s s sesesese s ssssesena ee s e e eeas 237,934 | 285,320 oo 375,334

3. Ordinary individual BNNUITIES ...........ceiiiiriiiririeieietereet sttt be s s s seseseefeee e 322,484,325 |.....coeuenee 355,200,577 |..cevceenne 522,941,547

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

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

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

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

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

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

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) .....vieiveiiiiiiecicte ettt es bbb b ns s s enennaenas 322,722,259 |..covine. 355,485,897 |...coovnene. 523,316,881
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13. Subtotal (LINES 11 thrOUGN 12) .....c.cviuiuiiiiiiicte ettt eb bbb bbb s sse st 322,722,259 |..oovene. 355,485,897 | 523,316,881
14, DEPOSIt-LYPE CONFACES ......cveviviiirieiieieieieieieieete ettt ettt e e st s e s s s enesssesens |eeeenenenas 3,296,083,806 |............ 3,741,007,788 |............ 5,271,786,733
15. Total (Lines 13 and 14) 3,618,806,065 4,096,493,685 5,795,103,614

DETAILS OF WRITE-INS

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 43,230,773 5,477,427

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

Derivatives to hedge indexed products 86 4 3 13,343,332 (40,873,653)

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 29,887,441 46,351,080
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  1,338,795,496  1,295,774,536

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx 1,338,795,496  1,295,774,536

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

No Change.

C.  Accounting Policy

(2) Not applicable.

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

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

Accounting Changes and Correction of Errors

Effective January 1, 2023, the Company, updated its accounting for interest maintenance reserves pursuant to INT 23-01. The impacts on the

Company's financials are discussed in note 131.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

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

B.  Debt Restructuring. None.
C. Reverse Mortgages. None.
D. Loan-Backed Securities

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

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

3) 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 . . Date of
. Recognized Amortized Cost : :
Carrying Value Present Value of Other-Than- After Other-Than- Fair Value at Financial
CUSIP Amortized Cost Projected Cash Tempora Tempora time of OTTI Statement
Before Current Flows Irr(: ali)romerrzlt Irr? ali)romerrzlt €o Where
Period OTTI P P Reported
12667G-7H-0 221,624 220,217 1,407 220,217 215,273 | 06/30/2023
12667G-BD-4 297,496 242,651 54,845 242,651 242,623 | 06/30/2023
52520Q-AG-9 561,282 533,301 27,981 533,301 508,160 | 06/30/2023
52521H-AD-5 129,582 128,314 1,268 128,314 119,875 06/30/2023
576434-RW-6 2,161,666 2,129,995 31,671 2,129,995 2,129,995 09/30/2023
76111X-ZU-0 105,116 99,767 5,349 99,767 99,767 | 09/30/2023
Total XXX XXX 122,521 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 $ 6,989,367
2. 12 Months or Longer $ 145,781,299
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 283,640,753
2. 12 Months or Longer $  1,352,820,527
5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management

considers for each identified security include the following:

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

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

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

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

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

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

E.  Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $155.6 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.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

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

Real Estate. No Change.

Low Income Housing Tax Credit Property Investments. No significant holdings. No Change.

Restricted Assets. No Change.

Working Capital Finance Investments. None.

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 65,639,913 — 65,639,913
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Derivative Instrument (22,337,236) — (22,337,236)

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1

5* Securities. No Change.

Short Sales. None.

Prepayment Penalty and Acceleration Fees. None.

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

Joint Ventures, Partnerships and Limited Liability Companies. No Change.

Investment Income. No Change.

Derivative Instruments. No Change.

Income Taxes. No Change.

Information Concerning Parent, Subsidiaries and Affiliates. No Change.
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11. Debt.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

B. FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The

Company has determined the actual/estimated maximum borrowing capacity as $870.0 million. The Company calculated this amount after a
review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB borrowing haircuts.

@

3)

FHLB Capital Stock

a.  Aggregate Totals

1 2 3
Total 2+3 General Account Separate Accounts
1. Current Year
(a) Membership Stock - Class A 7,501,772 7,501,772 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 28,586,759 28,586,759 —
(d) Excess Stock 885,170 885,170 —
(e) Aggregate Total (at+b+c+d) 36,973,701 36,973,701 —
Actual or estimated Borrowing Capacity as
€3} Determined by the Insurer 870,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 7,965,045 7,965,045 —
(b) Membership Stock - Class B — —
(c) Activity Stock 28,097,664 28,097,664 —
(d) Excess Stock 2,424,291 2,424,291 —
(e) Aggregate Total (atbtctd) 38,487,000 38,487,000 —
Actual or estimated Borrowing Capacity as
® Determined by the Insurer 680,000,000 XXX XXX
11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
5 Eligible for Redemption
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(2+3+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
Membership Stock
1. Class A 7,501,772 7,501,772 — — — —
2. ClassB — — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 926,359,412 1,015,082,459 635,261,300
2. Current Year General Account Total Collateral Pledged 926,359,412 1,015,082,459 635,261,300
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 879,471,274 940,305,781 626,304,100
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)bl (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) 926,359,412 1,015,082,459 635,261,300
Current Year General Account Maximum Collateral Pledged 926,359,412 1,015,082,459 635,261,300
Current Year Separate Accounts Maximum Collateral Pledged — — —
Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 879,471,274 940,305,781 626,304,100
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

(4) Borrowing from FHLB

a.  Amount as of Reporting Date

1 2 3 4
Funding
Agreements
Separate Reserves
Total 2+3 General Account Accounts Established
1. Current Year
(a) Debt 35,200,000 35,200,000 — XXX
(b) Funding Agreements 600,061,300 600,061,300 — 601,167,314
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 635,261,300 635,261,300 — 601,167,314
2. Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 626,304,100 626,304,100 — 626,640,272
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) 626,304,100 626,304,100 — 626,640,272
b.  Maximum Amount During Reporting Period (Current Year)
1 2 3
Separate
Total 2+3 General Account Accounts

1. Debt 30,000,000 30,000,000 —

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

3. Other — —

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

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

c.  FHLB - Prepayment Obligations

1. Debt
2. Funding Agreements
3. Other

Does the company have prepayment

obligations under the following
arrangements (YES/NO?)

No
No
No

12. 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.

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

1. The Company has $11.5 million in special surplus funds related to the admission of disallowed IMR in its general account.

The sales of fixed income investments generating IMR losses comply with the Company's investment and liability management policies, and the
asset sales were not compelled by any liquidity pressures faced by the Company. The below table summarizes the disallowed IMR recognized by
the Company in its general accounts and insulated separate accounts, and the calculation of 10% of adjusted surplus used to determine the
maximum recognized disallowed IMR. In addition the Company reviewed its estimated risk-based capital("RBC"), with total adjusted capital
("TAC") adjusted for the current quarter value of the below adjustments to surplus, and determined it had greater than a 300% authorized control

level RBC after adjustment.

Calculation of Limitation
using Prior Quarter numbers

Current Reporting Period

(1) Capital & Surplus

$

Less:

(2) Admitted Positive Goodwill

(3) Admitted EDP Equipment & Operating System Software

(4) Admitted Net Deferred Taxes

(5) Recognized Disallowed IMR General Account

(6) Recognized Disallowed IMR Separate Account

(7) Adjusted Capital and Surplus (Line 1-2-3-4-5-6)

R A

goodwill limitation [Line 7*10%])

(8) Limitation on amount of goodwill (adjusted capital and surplus times 10%

(9) Current Period Disallowed IMR Recognized in General Account

(10) Current Period Disallowed IMR Recognized in Separate Account

Adjusted Capital and Surplus ((Line 9+Line 10)/Line 7)

(11) Current Period Admitted Disallowed IMR Recognized as a % of Prior Period

1,304,818,050

29,837,133

1,274,980,917

127,498,092
XX
XX

XX

XX

XX
XX
XX
XX
XX
XX

XX

11,504,913
6,381,331

1.4 %

14. Liabilities, Contingencies, and Assessments. No Change.
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16.

17.

18.

19.

20.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

Leases. No Change.

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

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

B.

C.

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

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

Wash Sales. 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 Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: RMBS — 267,439 — — 267,439
Common stock: Unaffiliated 534,839,981 — — 19,416,215 554,256,196
Common stock: Mutual funds 151,880 — — — 151,880
Preferred stock — 12,028,796 — — 12,028,796
Derivative assets: Options, purchased — 31,924,194 30,761,166 — 62,685,360
Derivative assets: Futures 2,954,558 — — — 2,954,558
Separate account assets* 740,821,676 — — — 740,821,676
Total assets at fair value 1,278,768,095 44,220,429 30,761,166 19,416,215 [ 1,373,165,905
Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (22,337,236) — — (22,337,236),
Total liabilities at fair value — (22,337,236) — — (22,337,236),

*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Quarter Ended at 09/30/2023

3)

“

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
Derivative assets:
Options,
purchased 41,460,206 — — | (12,520,264) — 3,613,226 — — (1,792,002)] 30,761,166
Total Assets 41,460,206 — — | (12,520,264) — 3,613,226 — — (1,792,002)] 30,761,166
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
Derivative assets:
Options,
purchased 30,685,340 — — 8,319,643 — 4,119,455 — — (1,664,232)| 41,460,206
Total Assets 30,685,340 — — 8,319,643 — 4,119,455 — — (1,664,232)| 41,460,206
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
Derivative assets:
Options,
purchased 22,433,705 — — 4,287,184 — 4,438,848 — — (474,397)| 30,685,340
Total Assets 22,433,705 — — 4,287,184 — 4,438,848 — — (474,397)| 30,685,340

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

Included in Level 2 are initially NAIC 6 rated residential mortgage-backed bonds. The fair value of these instruments have been
determined through the use of third-party pricing services utilizing market observable inputs.

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

pricing services.

Derivative instruments included in Level 2 consist of options. The fair values of these instruments have been determined through the
use of third-party pricing services utilizing market observable inputs.

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

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

inputs are provided by the outside sources.

Not applicable.
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C.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

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

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

Fixed-indexed annuity contracts

Derivative liabilities

Cash collateral payable

Separate account liabilities*

Securities lending liability

(1,283,493,698)
(1,680,811,569)
(22,337,236)
(28,950,000)
(950,966,612),
(128,826,629)

(1,324,425,173)
(1,763,870,305)
(22,337,236)
(28,950,000)
(979,332,889),
(128,826,629)

(22,337,236)
(28,950,000)

(128,826,629),

(1,283,493,698)
(1,680,811,569)
(950,966,612),

Aggregate Net Asset Value Not Practicable

Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds 4,319,625,246 4,756,996,670 40,646,295 4,240,571,923 38,407,028 — —
Common stock: Unaffiliated** 591,229,896 591,229,896 571,813,681 — — 19,416,215 —
Common stock: Mutual funds 151,880 151,880 151,880 — — — —
Preferred stock 12,028,796 12,028,796 — 12,028,796 — — —
Mortgage loans 879,406,839 948,536,814 — — 879,406,839 — —
Cash, cash equivalents, & short-

term investments 18,415,731 18,230,208 18,415,731 — — — —
Other invested assets: Surplus

notes 19,455,085 20,954,249 — 19,455,085 — — —
Securities lending reinvested

collateral assets 19,026,170 19,026,170 19,026,170 — — — —
Derivative assets 65,639,918 65,639,918 2,954,558 31,924,194 30,761,166 — —
Separate account assets 1,687,649,672 1,753,499,063 739,658,127 901,174,270 46,817,275 — —

*Variable annuity contracts are considered insurance contracts and therefore, are not included in separate account liabilities for purposes of this
disclosure.
**Includes FHLB common stock which is held at cost.

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

Debt Securities, Surplus Notes, and Equity Securities

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

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

Mortgage Loans

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

Cash, Cash Equivalents and Short-Term Investments

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

Derivative Instruments

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

Securities Lending Reinvested Collateral Assets

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

Assets Held in Separate Accounts

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

22.

23.

24.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

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

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

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

contracts are taken into consideration in the Company’s overall management of interest rate risk.
The fair value of liabilities for fixed indexed annuities is based on embedded derivatives that have been bifurcated from the host contract. The fair

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

Cash Collateral Payable

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

based upon the stated amount.

Securities Lending Liability

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

Separate Account Liabilities

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

holders and the Company.
Not applicable.

Assets that use a net asset value (NAV) as a practical expedient consist of investments in business development corporations as defined by the
Investment Company Act of 1940. The investments can be sold or transferred with prior consent from the corporations. The NAV for these
investments are $15.00 and $26.13. 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 Integrity Life Insurance Company

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

AMOUNT
a.  Permanent ACA Risk Adjustment Program

Assets

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

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

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

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity 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 Received or Paid as of the Unsettled Balances as of the
Year on Business Written Current Year on Business Differences Adjustments Reporting Date
Before December 31 of Written Before December
the Prior Year 31 of the Prior Year

Prior Year Prior Year Cumulative Cumulative
Accrued Accrued Balance Balance

Less Less To Prior To Prior from Prior from Prior

Payments Payments Year Year Years (Col Years (Col
(Col 1-3) (Col 2 - 4) Balances Balances 1-3+7) 2-4+38)

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) I - B I -

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 —_— —_— F J— J—

5. Ceded reinsurance
premiums payable —_— J— G o

6. Liability for
amounts held under
uninsured plans I - H I -

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 J

3. Subtotal ACA Risk
Corridors Program

d. 10wl 10or ALA
Risk Sharing
Provisions

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

Accrued During the Prior | Received or Paid as of the Unsettled Balances as of the
Risk Corridors Program Year Year on Business Written | Current Year on Business Differences Adjustments Reporting Date
Before Dec 31 of the Prior | Written Before Dec 31 of

Year the Prior Year Prior Year | Prior Year

Accrued Accrued Cumulative Cumulative
Less Less To Prior To Prior Balance from | Balance from

Payments Payments Year Year Prior Years Prior Years

(Col 1- 3) (Col 2-4) Balances Balances (Col1-3+7) | (Col2-4+38)

1 2 3 4 5 6 7 8 9 10

Receivable | (Payable) | Receivable | (Payable) | Receivable | (Payable) | Receivable | (Payable) Ref Receivable (Payable)

a.2014

1. Accrued retrospective
premium — — A - -

2. Reserve for rate credits or
policy experience rating
refunds _ _ B . .

b. 2015

1. Accrued retrospective
premium — — C — —

2. Reserve for rate credits or
policy experience rating
refunds — — D — —

c.2016

1. Accrued retrospective
premium — — E — —

2. Reserve for rate credits or
policy experience rating
refunds — — F _ _

d. Total Risk Corridors — — — — — — — — — _
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25.

26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

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

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves.. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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8.4

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..otttk bttt et e e ae e e h et 4Rt e eh e e b e e b e e a b e e a bt ea bt ea bt easesheeebeeebeenbeebeenbeenbeennennne
If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

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

LT e F= (=N o] i =g Lo L= USSP RURU SR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2017

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

05/30/2019

By what department or departments?
(@3 el D= o= i o T=T o Aoyl 1g T U =T o Lo PP PPR PSR
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
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16.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................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.
If the response to 9.1 is No, please explain:

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

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

FINANCIAL

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

INVESTMENT

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

....21,451,623

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

373,698,815

LOLLne e

All Other 197,709,999 ....201,543,216
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 556,891,747 ....575,242 031
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ..............ccoreiiiririeieieeieeeeeee e Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............cccccooeviiiiiicicn. Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ...155,594 752

16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...155,627,962

16.3 Total payable for securities lending reported on the liability PAgE. .........ccceveveeecueueeeeeeeeceeteeeeeeeeecee ettt $ 128,826,629
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
BANK OF NEW YORK MELLON .. ONE WALL STREET NY NY 10286
FEDERAL HOME LOAN BANK .... CINCINNATI OH 45202

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

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

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

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

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

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

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

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............cccccoieii. Yes [ X] No[ ]

8.2



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRS B
B B oYy o oYL= T 1Y o] o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt et s et et e s et et et et eseae s es e s et e ae b e s e s e ss s s e s et et et et esesess s st et esesesesesnssasasesasesesesn B 948,536,814
1.14 Total Mortgages in GO0 SANGING .......c.c.ovvreeeeeeeeeeeeeceete et e eeaeee et s s s e ae et es s s e seteses s s assssesessssaseesesassassssesesassssansssssannans $ 948,536,814

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 $ 948,536,814

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 Integrity Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 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. AlabamMa ..o AL el f 8,239 | 3,820,366 |....ooveveeeecinene 0 oo oo 3,828,605 |.......cece... 150,000
2. AIBSKA et AK el f 2,919 | 149,570 | 0 Joeeeeirrreeeeiees o 152,489
3. Arizona ..... . AZ 0.
4. Arkansas .. .. AR 0.
5. California .. CA 0.
6. Colorado ...... .. CO 0.
7. Connecticut .. . CT 0.
8. Delaware ............. .. DE 0.
9. District of Columbia . . DC 0. , ..
10.  Florida .. .. FL 0. 41,072,728 |..
11.  Georgia .. GA 0. .. 3,410,498 |..
12.  Hawaii .. . HI 0.
13. Idaho .... . ID 0.
14.  lllinois ... LIl 0.
15. Indiana . . IN 0.
16. lowa ..... LA 0.
17. Kansas . .. KS 0.
18.  Kentucky ......oocvviiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiie e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccoiiiiiiis MA
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24.  Minnesota . .. MN 2,419,442 |.
25.  Mississippi .. MS 1,581,114 |.
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana
28. Nebraska ..
29. Nevada ........ .
30. New Hampshire ... NH
31. New Jersey .....ccccooverriieiiiicccieceeeceeces NJ
32.  New Mexico . NM 0. ...1,021,770 |..
33. New York ..... 0. .. 3,269,775 |..
34. North Carolina .. 0.
35.  North Dakota 0.
36. Ohio ...cceeuee 0.
37. Oklahoma . 0.
38. Oregon......... 0.
39. Pennsylvania ... 0.
40. Rhode Island .... 0.
41.  South Carolina . 0.
42.  South Dakota ... 0.
43. Tennessee ... 0.
44, Texas ....... 0.
45.  Utah ..... 0.
46. Vermont 0.
47, VIFGINIA v 0
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens . OT X ..
59, Subtotal ......cccccviiiiiiiii 322 484 325 | O i 0 [0 322,722,259 ... 3,296,083,806
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 e e o e [ [ [V
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.................... .
94.  Aggregate or other amounts not allocable by State. |. 0
95.  Totals (Direct BUSINESS)........c.ccevreerereerenenenesenesnsforeees XKoo | 237,934 ..., 322,484,325 [ O e 0 [0, 322,722,259 ... 3,296,083,806
96. Plus Reinsurance Assumed. IR R RN o L1 I+ (1 R
97  Totals (All Business).... . 322,484,325 |..coooeieiieeenn O e 0 [0 322,782,789 ... 3,296,083,806
98. Less Reinsurance Cede ,208 |........... 8,726,229 BT, 437 e
99. Totals (All Business) less Reinsurance Ceded XXX 207,256 313,758,096 0 0 313,965,352 3,296,083,806
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ...63,132 |..
58002. ...ocooiciiiiiiieeins
58003, ..iiiiiiieiiie e ssreessnees e ssoneees XX owirin [ fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE ....veveviniieniieiiriei et XXX [ (U TN [V R (U TN (O (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 63,132 0 0 63,132 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......... ....... 0

11
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

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

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

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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

..|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
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|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 Integrity 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 Integrity Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|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.....]...... UIP....... 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 Integrity Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of
domicile and electronically with the NAIC? ... YES
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be
filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average
Market Value) be filed with the state of domicile and electronically with the NAIC? ..o NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)
be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the
second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be
N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,
enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

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

Explanation:

Bar Code:
Trusteed Surplus Statement [Document Identifier 490]

7 4 7 8
7 4 7 8
7 4 7 8
7 4 7 8
7 4 7 8
T 4 7 8

0 2 0 2 8

Medicare Part D Coverage Supplement [Document Identifier 365]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

0 2 0 2 8
0 2 0 2 8
0 2 0 2 8
0o 2 0 2 38

4 4 5

Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

14

4 9 0 0
0 2 0 2 3 8 6 5 0

0
4 4 7 0 0
4 4 8 0
4 4 9 0

0
0
0
0
0
0

[
[
[
[
[
0 3




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

2704.
2797.

Miscellaneous Expense

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

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

15




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovvirirreueereeninesiseseieeeeenes e 957,269,003 |......ccccveenve 748,539,423
2. Cost of acquired:
2.1 Actual cost at time of acquisition 45,989,000 ...222,236,367
2.2 Additional investment made after acquisition .... 10,026,618 ... 18,704,616
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 948,536,816 957,269,003
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 326,275,258 329,256,032
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,033,468
2.2 Additional investment made after acquisition .... ....42,098,922
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 10,772,891
8. Deduct amortization of premium and depreciation 15,430 |...
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) 347,571,142 326,057,458
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 6,018,047,646 |............ 6,382,582,841
2. Cost of bonds and stocks acquired 513,742,518 |............ 1,202,287,221
3. Accrual of discount 6,351,614 |..ccoovnenne 4,828,128
4. Unrealized valuation increase (decrease) (4,160,859) ....(176,398,653)
5. Total gain (loss) on disposals ..5,065,861 |...
6. Deduct consideration for bonds and stocks disposed of 782,120,449
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 5,734,106,066 6,018,047,646
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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 Integrity 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 [ 2,717,362,255 |....ccovvecne. 59,280,686 |................ 115,134,877 |.ooreee 21,767,535 |............ 2,751,552,210 |............ 2,717,362,255 |........... 2,683,275,599 |............ 2,802,139,829
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 1,777,490,824 |............... 480,591,593 |................ 486,627,415 |..........c.... (25,806,972)|............ 1,883,428,375 |............ 1,777,490,824 |........... 1,745,648,030 |............ 1,887,316,288
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 226,033,478 |...ooeerne 1,390,304 | .o 3,086,767 |.cooeeeeceeeeenne 522,049 |.............. 244,424 956 |............... 226,033,478 |............... 224,859,064 |............... 256,852,852
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 97,853,534 |.......covvnene 1,010,018 .o 2,976,434 ..o 591,332 [ 118,268,456 |................. 97,853,534 |................. 96,478,450 |...coveeneee. 115,347,911
5. NAIC B () ittt ettt b et be s [rr e 16,304,639 |....ooveiiiicin [V 14,115 [ (3,650,377) | 15,304,580 |......cocee.e. 16,304,639 |....ccocenneeee 12,640,147 |..cocoveeeee. 15,885,832
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 1,244,901 0 0 3,611,433 1,297,574 1,244,901 4,856,334 1,408,571
7. Total Bonds 4,836,289,631 542,272,601 607,839,608 (2,965,000) 5,014,276, 151 4,836,289,631 4,767,757,624 5,078,951,283
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 [0 (1
NAIC 2 .ttt et e bt h et bt bt b st bt a ket b e bt bt bt ettt e e ea bt enetens [orereen e 12,511,521 | (L RSN [ (482,730) ..o 12,550,001 [...ccecvevnenee 12,511,521 [ 12,028,791 |, 12,104,170
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [V 228,360 [ [0 [V 195,910
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN (O RSN (L RN
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [V 156,132 | [0 (1
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
14, Total Preferred StOCK ..o 12,511,779 0 0 (482,982) 12,934,493 12,511,779 12,028,797 12,300,080
15. Total Bonds and Preferred Stock 4,848,801,410 542,272,601 607,839,608 (3,447,982) 5,027,210,644 4,848,801,410 4,779,786,421 5,091,251,363

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

NAIC 1 § e ; NAIC2 §

10,760,951 ; NAIC3 $

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




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 6,412,945 XXX 6,412,945
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 9,250,001 |.oorerenne 12,193,415
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieeeececececcie ettt s et seseasas s s st esesesesssssssansesesesnas [eoeneeneanasennens 6,412,945 | 12,247,223
3. ACCTUAN OF GISCOUNL ...veeeieeeeteteeeee i cactceeee et s seeeeeee e eseseseeeeeseseseeeeeeeaeseseeeeee e e seseeeeee e e seseeeeee e e seseseeee e e seseseses s ansesesesessannnsnes [ossssnssasasssessnacacanennananas [oescicasssesssnacacesesesnnacaas 0
4. Unrealized valuation iNCrEASE (AECTEASE) ......c.ueeitieiuiiitieii et ittt rteestee st ettt e bt et ea et saeesheesbeesbeebeebeenbeanbeaaeesaeesaeesbeesbeenbeenbes [oesmmsiunsiuesisesiaesieesaesiess [oeaeeieesseessessae e s eaes 0
5. Total gain (I0SS) ON ISPOSAIS ......ceiieuiiriieiiiieiie ettt ettt et e et e st e eaeeese e s e e st e aeesseeaseeseeameeeseeaseenseeseenseenseenseenseansesneenneennees [oonesiaesisessesnesnesnnssneeins |oessaeesssesaessaessae s e s 0
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 9,250,000 |.orereeeenne 15,190,637
N O =o (W1 =To o Lo (4= 1o g I}l o4 =14 41U Ty o ST USOTPR) KPP PRPTRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ..........c.cocuiiiiiiiiieiieiieie ettt snne s [osesie e sieeies [oie s 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiiiiiie e nee [oere s seeies [oie i 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 6,412,946 | 9,250,001
11.  Deduct total Nonadmitted @MOUNLS ...t s e e e e e e s eenns [srmmnnsaeseeeaeeeeenaenanne [eeeeeeee e e e e 0
12. Statement value at end of current period (Line 10 minus Line 11) 6,412,946 9,250,001
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuririiuiuererieiiiseeesessessssesesesessssssssesesessssssssesesessssssesesessssssssssesesass  sssssssssssesenns 27,302,273
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveuiiiieiiiieieieiieieiesese ettt se st s et et s s s ses et s s s s seses et s sasseses et sssssesesesessassnseses fatsteesesisnenes 19,065,826
Unrealized Valuation INCrEASE/(AECIEASE) .............cuovruruerereiieeseseseseitssesese st ssssesesesessssssssesese s sssssses et s s s ses et et s sasassesesesss s s ses et s s s sss et et esssnansesesesasns eeesitstssietenas 13,148,598

SSAP No. 108 adjustments

Total gain (10SS) ON tErMINALION FECOGNIZET ..........c..viviieiieeiiee et eeae ettt esa et s st s s s s s s s st s st s s s s st s s e s st s s s s s s e s s e s s s e s naesenaesnsesenaass | eetiessssesnnias (9,953,114)
Considerations received/(Paid) ON tEIMINALONS .............cceviiueeeteieiietetetete s esete st st ettt s esesese s ss s s ses et sss s seses et s s ssesesesessssssnaesesesssssesesesssnnans | ebebeesstsssesann 9,215,465
AAMIOTEIZATION ...ttt e b s E o2 h s E s EeE e EeE e E e R EeE AR h e R R h e E R R R R e e h R R Rt h ettt etne Seebteeb 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) .......cccuiuiuiueieiieieieieieiieesesese sttt ss e sesesesans sesesssssiesenns 40,348,118
Deduct NONAAMIIEA @SSELS ..........iiiiiii i b e b b E s b e b s h e s b e s b e e b e e E e e b e e b e e E e e E e e b e SR SRR e E e R R R e R R e e e s AReeEeaseeeeeae e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) c...c.oiiiiuereiiiiieeeteteieisteseae ettt ss st s bbbt ss e s b ses s snsesebebessssnsnsebesans ftseeetesesnenes 40,348,118

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvoccueueueeeeeeeeeeseseeesesssesesesesssssesesesessssssssssasssssssssesasssssssesssassanas <eesassssssesesanns 6,592,213
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............cccceuevevevrecueueieeeeeeecaeas ceeeeeeeeeneenas (3,637,655)
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccceviiiriiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PrIOT YEAN .......cvcveveeieeeeieeeieteteseeeeeeeteveieseseseesnes eseeeesesssseseseseseenesesenes 0 e 0
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieieeies covrererereseeeeeeeas (177,477)
1,016,152 ..o (1,193,629) .....ocvenee (1,193,629)

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 ..........cccceviiiiiiiiiiis v 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieieeeeeeeeeeteteeeeeeeeeteeeaeseseseasnes eseeessesseseseseseneneaesesees [0 R 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveieieeeies covrererereseeieeeens (177,477)
3.24 Section 1, Column 19, Prior YEAr PIUS ............c.cueveuiuiieeeeeeeieiereieinenenes eereresessesenenes 1,016,152
3.25 SSAP NO. 108 QQJUSIMENLS ........cocvevevieieieieiitetetctcecee ettt eteseas e et asess eseseasseseeseaebeseae e aesesseaene seeseresesenneas (1,193,629) ..o (1,193,629)
T8 o) o) =TI (I Lo o g UL IR L= 0 OSSP 0
Cumulative variation margin on terminated contracts during the YEar ................ccceueueueieieeeieieverercies e (3,636,420)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......ovevveceeeeeeiete ettt sasnnes feseseseassesees (3,636,420)
4.23 SSAP NO. 108 AQJUSIMENS ........oevvieevetieieieiee et tetetescee et etesees eeteteseseeaeseseeaesesesee et aene eaeassessesesens (3,636,420)
T8} o) =TI (I Lo o o g UL IR = 0 PSR PTRRTROY 0

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiitieiieie ettt ettt ettt e e e sae e sheesheeahe e ke e beeaeeem bt ea et eaeeshe e eheeebeeabeebeen Seemeeeasesaessaesaesaesaaeaaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs IN PriIOT YEAI ..ottt et e e e e st e s oo sseesaeeeaeesaessaesaeeaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccceueueueeeeeeeeeeeeeeeeeeeeeeeeseeessaesesesesesasassesesesssssesssesesessssssesesasasanas <eesassssssesesanns 2,954,558
Deduct total NONAAMIEA @MOUNLS ..o et e oo e e e et o E e e e e e e e e e e E e e e e e R e £ R e £ et £ R oo R e e R e e R e s R e e R e e e e e R e s R e ee e e R e saeeeeseeseeaae s maeemeeneeeeee e ee e e enenneeaees
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvvrueueieeeeeeceeteieeeeeeecaeteteseseescaete et esesssaesesesesesssaesesesesssssaesesasassssssesesesesssssansasesananss Snsesesesesasnas 2,954,558

Sl04



STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

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

NONE

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

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt et ae s eee e e e e e e e ee et 2 e a2 e a2 a2 a2 e s s s ne s e st st ne et ensene febsiebseesses 40,348,124
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.cueueueeeioieieieieieiees eeerereneseeneeeens 2,954,558
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt ettt s s s s st e s esessssasnsssesesesessansnsmeneneneneneninss s 43,302,682
Part D, SECHON 1, COIUMN B .......ouiuieiiiiteieie ettt ettt s e s s e s s e s e s s e s s s s e s s e st n s et s esenseseniess febssebseesses 65,639,918
Part D, SECHON 1, COIUMN 7 ...ttt a e s s 2 s e s e s s e s s s s n s s s e es e st n st nsesnsesenas oebesniesnias (22,337,236)
Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .......c.cveuiuieiiiiieieicietetceceee ettt ettt sesssssn s sssnssesesesssssnenenseese e (1)
Fair Value Check
Part A, Section 1, Column 16 40,348,124
Part B, SECHON 1, COIUMN 13 ... .ottt ettt et ettt et et ettt et et et et et et et et et e e et et et et et e e et eee et eeeeeeeeesees eaeesesseesesseaseeseeseasearnans 0
TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s s s s st esesessasanssesesesesesssnnenensneneneeine s 40,348,124
Part D, SECHON 1, COIUMN O ......uiiiiiiiiit ettt e s s s e s e s e s s et s s st nsesensesnsess febseebseeases 62,685,360
Part D, SECHON 1, COIUMN 10 ..ottt s et s s s s s e e s e e s e s s 2e s n s s e e e s s e s e e s s s et s st n st nsesenas erebessiesnias (22,337,236)
Total (Line 9 minus Lin€ 10 MINUS LINE T7) ..ouiiiiiiiiiiiiie ettt sttt ettt st s sie e e e sbeenee e snnesnes s 0

Part A, SECHON 1, COIUMN 27 ...ttt ettt ettt te b s bbb bbb s eE b bt ee bbbttt bbbt ei b ebes | febebissneneee st snneneetna 0
Part B, SECHON 1, COIMN 20 ......cuiuiuieireireiaeiseiseieesessessesssssssessesse st ssessesse sttt s 8 e 8 s 828 b5 s s bbb bbb ens st enies eebessessessensenns 2,954,560
Part D, SECHON 1, COIUMN 12 ...ttt eeiessensensenseens 2,954,560
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiieee et nnennenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 25,915,467 |.cooveneneee 126,898,874
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 2,765,144,289 |............ 6,254,105,410
3. ACCTUAN OF GISCOUNL ...veeeiececeeteeee ettt e e e s caeeeee e e eseseseeee e eseseeeeee e s eseseeeeee 2 aeseseeeeee e e seseeeeee e e sesesesee e e sesesesesasansnsesesessnnnnns [rsssnicususssesnnscicssesesnanas [oescacusssesssnacacseesesnnacaas 0
4. Unrealized valuation iNCrEASE (AECTEASE) ......c..ueitieiuieiuiiiieie ittt e rtee st ee bt ettt e bt e et aatesaeesheesbeesbe e beebeenbeenneensesaeesaeesaeesreesbeense [oeesmsisnsiuesisesiaesisesissnees [oeeessesee s s s s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ..........c.eieiieieeeeeeeeeeceiete et eteaeee ettt et ae s s et s s et eseaessas s st et esesesessasssassesesesessssssnsssesesesesens |sesesssessesseneneeneaes 4,752 | 11,650
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 2,786,070,052 |........... 6,355,100,467
N O T=o (W1 =To o Lo (4= 1o g I}l o4 =14 41U Ty o PSPPI KPS PRPRPTRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ..........c.cocuiiiiiiiiieiieiieie et ns [oesesee e seeins [oie s 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiii e nne [oeee s seeies o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........coceeuruiueiieieiereeeieeeeeeeeeeeseeeseseaeas[eeeeeneeeneeeees 4,994,456 |......ccccoene 25,915,467
11.  Deduct total Nonadmitted @MOUNLS ... oo e oo e e e e s e s e s eenns [sremnnsnseeeaeaeaenaenannne [eseeeeee e e e e 0
12. Statement value at end of current period (Line 10 minus Line 11) 4,994,456 25,915,467
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE B - PART 2

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

Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
CLINTON ... 08/04/2021 .... .. 927,528 ].... ... 36,534,080
INTGA-2301 . ROUND ROCK ... . ... 07/25/2023 .... . s .. .. 46,300,000
INTGA-2302 ..euvniiiiiiiiiiiiiiiiieeeeeannes RSP T PPPPTN L T UUUUUN FETTTTTY 08/11/2023 ..ovvvves |ovviiniiiiiiiiiiiieeees 6.460 |.oeuiiiiiiiiiiiiiiis 19 750,000 |.uvuuniiiiiiiiiei i 0 38,200,000
0599999. Mortgages in good standing - Commercial mortgages-all other 32,889,000 927,528 121,034,080
0899999. Total Mortgages in good standing 32,889,000 927,528 121,034,080
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 Totals

927,528

121,034,080

32,889,000
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

9079 oot BRECKENRIDGE «...evoveeeececesnemenenenes fooeescennennans [T TR 12/19/2019 .....|...... 09/13/2023 v foveenns 24,582,805 |....vvvireiisien foriieiiiienirenis fereeneninisssees fosereresnenenines fosennenenenenans [} R 24,230,581 |........ 24,230,581 [ovoveviiiiiiicees |oeiiseicieieiiiines foorereiiiinsecienas 0
0199999. Mortgages closed by repayment 24,582,805 0 0 0 0 0 0 24,230,581 24,230,581 0 0
9044 SPRINGVILLE 04/05/2006 ... .2,083,003 |.... 0. ....49,899 |... ...0
9050 HOUSTON ... ....09/28/2011 .4,507,49% |. 0 .. 103,661 0
9054 ELDERSBURG ... ....12/18/2014 22,982,032 |. 0 187,788 0
9055 CHARLOTTESVILLE ... 10/06/2015 13,063,655 |. 0 123,112 0
9056 . | BLACKSBURG ... ... 10/06/2015 5,473,725 0 80,925 0
9058 . WESTFIELD . ....11/03/2015 22,220,725 0 .. 134,012 0
9060 VINEYARD .. ....12/07/2015 28,418,353 |. 0 .. 173,880 0
9061 WESTMINSTER .. ... 08/01/2016 33,283,686 |. 0 .. 177,366 0
9064 COLUMBUS ... ... 10/31/2016 35,427,565 |. 0 .. 183,692 0
9065 WASHINGTON ... 11/04/2016 31,005,864 |. 0 .. 148,018 0
9066 WESTFIELD .... ....11/22/2016 .9,503,250 |. 0 50,461 0
9067 SILVER SPRING ... 01/03/2017 17,378,184 |. 0 .. 148,916 0
9069 . LAS VEGAS .... ... 04/07/2017 12,558,183 |. 0 ... 64,660 0
9070 LOUISVILLE ...04/20/2017 34,404,917 |. 0 .. 163,349 0
9071 NAPLES 08/07/2017 ... .. 29,400,265 |.... .01, 171,160 |... ...0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity 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
...... 10/25/2017 oo foreeeiiiies e |, 41,125,622
...... 03/28/2018 39,494,852
.. |EL PASO .... 06/13/2018 ..... .6,201,785 |.
.. | CLEARWATER 08/21/2018 ..... ... 40,742,676 |.
.. | COLUMBUS ... 07/18/2019 ..... ... 40,353,281 |.
.. | NOBLESVILLE ...09/10/2019 ..... ... 31,889,402 |.
. |LOUISVILLE ... ...09719/72019 L fo e 4,794,803 |.
BRECKENRIDGE .....cooeeeeieeeiieiiiiiiiiiins feveeiiiiiiiienee G0 oo s [ 12/19/2019 24,582,805
BOYNTON BEACH ... v Fla e s s 10/15/2021 17,197,720
INTGA-2301 LJROUND ROCK oo oo T i e 07/25/2023 i e | ..
0299999. Mortgages W|th partial repayments 548,183,847 0 0 0 0 0 0 3,385,849 3 385,849
0599999 - Totals 572,766,652 0 0 0 0 0 0 27,616,430 27,616,430
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 2

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

Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... First Eagle Direct Lending Fund 111, LLC ..eovvvuniiiiiiniiinieeennnnnns BOSTON ..eeeeiniieeeeennnieseeeennnneeeeee [oneees MA.......... First Eagle Direct Lending Fund |11, LLC ..ovvveiiivininnes Joeee 1.EFE ...... ....10/24/2016 ...{...... P PP, [V 28,287 |oueueieenine s [ 10,626,804 [...covvuuneeens 4.680
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 28,237 0 10,626,804 XXX
000000-00-0 ......... [AUDAX MEZZANINE 1V ...veveeeeeeeeeeeeeeeeeeueeeeeeeeeeeneeneeneeaeeneeeeenes | DE.......... TAUDAX MEZZANINE 1V ...voveeeeeeeseeeeeeeeeeeeeeeeeneeeeneeeeanes | ]....09/30/2016 ... ]...... 2 [ 138,434 |oueeiiiiiie s [ 3,877,411 [t 1.980
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 138,434 0 3,877,411 XXX
000000-00-0 .........NEW YORK LIFE CAPITAL PARTNERS Mezzanine 111 LP .. ... NEW YORK . I [...01/05/2012 ..o e o0 [ 3,765 .. ... 185,314 |. ...0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 3,765 0 185,314
000000-000 ......... [EaT Exeter Industrial Core Plus FUnd IV cvooovoveooreoscesessessneas [ Conshonocken .....vveereseeesreseesresneas [oooeiPAe, [EQT Exeter woovoooiiioiececesesscesessceseesseseessesesnnenees [ |7 I Y e T R A 39,770,000 [ovvevennene. 1.700
2299999. Joint Venture Interests - Real Estate - Affiliated 0 5,410,000 0 39,770,000 XXX
6099999. Total - Unaffiliated 0 170,436 0 14,689,529 XXX
6199999. Total - Affiliated 0 5,410,000 0 39,770,000 XXX
6299999 - 5,580,436 0 54,459,529
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
First Eagle Direct Lending Fund II1, LLC
000000-00-0 ..... First Eagle Direct Lending Fund 111, LLC ... [BOSTON ......ccevvuiviiiinnnnnniinnns Jovnnnnnns MA e ] e ...10/24/2016 ...|....08/31/2023 ...|........ 63,455 |.ovvuiiiiiiinnn Lo o foiiii o [0 R FPPTTTTN 63,455 |........ 63,455
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 63,455 0 0 0 0 0 0 63,455 63,455
000000-00-0 ..... Audax Direct Lending Solutions D .. WILMINGTON .. s vveee.. | Audax Direct Lending Solutions D ........ ...10/24/2018 ...|....08/07/2023 ...|....... 310,659 RV O R 310,659 |....... 310,659
000000-00-0 ..... AUDAX MEZZANINE IV WILMINGTON .. weeeen | AUDAX MEZZANINE 1V iveiiiiiiiieiiiiees ...09/30/2016 ...|....07/10/2023 ...|....... 203,893 [V PP AN 203,893 |....... 203,893
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... WILMINGTON .eeeeeeeeeeeiieeee eeeemmns DB | e ...01/24/2017 ...|....08/10/2023 ... ..euu.. 429,394 [ooooeiiiniiiies e oo e [l [V FOURRRRRR A 429,3% |....... 429,39
000000-00-0 ..... Goldman Sachs LP LP . | New York Goldman Sachs LP LP ....07/18/2016 ...|....08/16/2023 ... [V O R 400,966 |....... 400,966
000000-00-0 ..... Maranon Capital L.P. MA SCSF X . CHICAGO Maranon Capital L.P. MA SCSF X . ...10/22/2021 ...|....09/01/2023 ...|.... 1,508,333 .... 1,508,333 |.... 1,508,333
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V .. | CHICAGO . Strategies V ....09/21/2017 ...]....09/06/2023 ...|....... 130,496 P AU 130,496 |....... 130,496
000000-00-0 ..... NEWSTONE CAPITAL PARTNERS |1 LP ... ... | MONTEREY PARK .. T LCAL NEWSTONE CAPITAL PARTNERS |1 LP .. ...03/15/2011 ...|....08/04/2023 ...|....... 131,685 T PP 131,685 |....... 131,685 .. ..
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 3,115,426 0 0 0 0 0 0 3,115,426 3,115,426 0 0 0 0
NEW YORK LIFE CAPITAL PARTNERS Mezzanine |I1 NEW YORK LIFE CAPITAL PARTNERS Mezzanine
000000-00-0 ..... | PP PPPPPPRTN NEW YORK ..eeevvneneeeecmnnnnnneens Joenennnns N LU PPPRTUUTUUPPTT 01/05/2012 ...].... 08/15/2023 ... |-....... 32,446 |eeveeeeeeinis oo | foeee e [ TR AT 32,446 |........ 32,446 |oeeveeeeennns oo e [ T
1999999. Joint Venture Interests - Common Stock - Unaffiliated 32,446 0 0 0 0 0 0 32,446 32,446 0 0 0 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 3

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

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 ..... TXFL NNN Office Inv Holdings, LLC ............ Cincinnati ..oooovveeeennnnnnnnnnn e OH......... Cash Return Distribution ........cccee.... ....07/01/2019 ...|....07/14/2023 ...|... 11,575,227 |......evvuvunnne Jovevvvnninnnnnns Jooveeinininnnnns foviiiiiiiiiiins foviiiiiinnees [V FPPUUUUUUUOR RO 12,500 |........ 12,500 [.ooeeeieieiiinns oo o, 0]..... 245,833
2299999. Joint Venture Interests - Real Estate - Affiliated 11,575,227 0 0 0 0 0 0 12,500 12,500 0 0 0 245,833
6099999. Total - Unaffiliated 3,211,327 0 0 0 0 0 0 3,211,327 3,211,327 0 0 0 0
6199999. Total - Affiliated 11,575,227 0 0 0 0 0 0 12,500 12,500 0 0 0 245,833
6299999 - Totals 14,786,554 0 0 0 0 0 0 3,223,827 3,223,827 0 0 0 245,833
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36176F-2C-1 ......... G2 G2 765171 4.700% 12/20/81 ...eeeeeeeeee e eeeeee e e e eenn e e eennn e eennnns | eeeeriniinnees [ennnd 08/01/2023 ..... Interest Capitalization . N . .
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ..eevuniiiirnniiiiiiiiiiieiereirin e crrri e srnra s ennnneeenns | aeeeeenniieeees fonnnd 09/01/2023 ..... Interest Capitalization 370 ). ..370 ...
912810-TL-2 ......... U S TREASURY  4.000% 11/15/52 ...eeeerieeeeeeeeee e e e e e e eenn e e eenne e e eennnes | eeevrinniinnnns Jonnid 08/03/2023 ..... GOLDMAN SACHS . 213,391 |. 225,000 |...
912810-TP-3 ......... U S TREASURY  1.500% 02/15/53 .....civvivrnniiiiiiiiiiniiriiiisseecinsi e ernnis e ssrnnnnssssnnnnns | aeeeeennnnneees fonnnd 08/10/2023 ..... Various .. 1,394,043 |. .. 1,490,000 |...
912810-TR-9 ......... U S TREASURY  3.625% 05/15/53 ....eeeuieeeieiiaeeeeennieeeeeeeeneeeeeeenn e e e eernnneeeeennnnnneeeeens | cevevnnnninnnes Jonnnd 08/15/2023 ..... CITIGROUP GLOBAL MKTS .. 1,678,316 |. 1,900,000 |...
912810-TS-7 ......... U S TREASURY  3.875% 05/15/43 ....eviiiiiiiiiiiiiiiiiinccecciie v eecennieeenennn | eeeeeenniineens fonnid 08/03/2023 ..... MORGAN STANLEY FIXED INC . ...4,975,504 |. 5,400,000 |...
91282C-HC-8 . .. |US TREASURY NOTES ~ 3.375% 05/15/33 ..eeeeeieeeeienneeeeeeeeneeeeeeeene e e e eennneeeeernnnneeeeenee | cevvvnniinnees Jonnnd 07/21/2023 ..... Various 1,600,723 |. 1,670,000 |...
91282C-HP-9 ......... [US TREASURY NOTES  1.375% 07/15/33 ...oiiiiiiiiiiiiiiiiiiiiicciii v eernniinees | eennnineeeeenns [oond 09/07/2023 ..... BNP SECURITIES .. 5,400,498 |. 5,670,000 |...
91282C-HT-1 ......... US TREASURY NOTES ~ 3.875% 08/15/33 ...eeeeieeeiieiieieeeeneiieeeeeenne e e eeeennee e e eennnneeeeennnnes | cevvvnnnninnens Jonnad 09/11/2023 ..... KEY BANC-MCDONALD . 1,751,411 |. 1,812,000 |...
91282C-HU-8 ......... US TREASURY NOTES  4.375% 08/15/26 ....vuuiiiiirenniiiiiiiiiniiiiiiiiisiniiinsnsnssrissnsssssnnsnnns | aeeerennnnnenes |ounnsd 08/22/2023 ..... BNP_SECURITIES 1,484,824 |. 1,500,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 18,499,194 19,667,304
3136AU-09-5 ......... FNR 2016-98 BZ ~ 4.000% 01/25/57 .evvvniiiiiiiiiiiiiiiiiinccccciie i eeeecrnieeecvnnieeees | eeeeeenniineees fonnid 09/01/2023 ..... Interest Capitalization .........ccoeeiiiiiiiiiiiiiii s o [ 104,056 [o..ovvvviiiiiiiiiiinnns 104,056
62630-NR-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL  5.600% 06/30/28 ......euieieeerununnneerrnnnnnnneeennnnnnes | seevvennnnnnnes Joennad 07/05/2023 ..... BARCLAY S .. ieiti et eeiinni e e e ernu et eeeennneeeeeennaaeeeennnnaeeennnnnnaneeeennnnaeennnnnnaeeernnnnns |reeenennaseeernnnnnserernnnnaaereee Jerrnnaaereernnnaaaaees 1,300,000 f-.oeeemenniiiiaiinnnnns 1,300,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,404,056 1,404,056
00155B-AA-6 ......... AKM ISSUING TRUST  5.653% 08/01/73 . .ceeeeeeeeeeeeieeeeeene e e eeene e e e eeen e e eennnneeeeenn | eevvvnnininnnes Joennid 08/23/2023 ..... 2,000,000 |. 2,000,000 |...
025816-DH-9 ......... AMERICAN EXPRESS CO  5.282% 07/27/29 ...evvvniiiiiiiiiiiiiiiiiiiniecciiiiineeccinineeecennineeenenns | eeeeeenniinenes fonnid 07/25/2023 ..... 2,327,000 |. 2,327,000 |...
03027X-CF-5 ......... AMERICAN TOWER CORP  5.900% 11/15/33 ..eeeiieeeieiieeeeeeee e eeeeenee e e eeenne e e eennneneeeennnns | eevvvnnniinnnns Joennid 09/12/2023 ..... ...2,299,899 |. 2,308,000 |...
053807-AV-5 . ..|AVNET INC  5.500% 06/01/32 ......... 07/14/2023 J P MORGAN SEC .. 8,475,782 |. 8,880,000 |.
054989-AB-4 . ..|BAT CAPITAL CORP  6.421% 08/02/33 07/31/2023 BANK of AMERICA SEC 5,000,000 |. 5,000,000 |.
05526D-BB-0 . .| BAT CAPITAL CORP  3.557% 08/15/27 ... 09/27/2023 BARCLAYS .....cevvvnnnnns

10638M-AA-8 .........
17888H-AA-1 .........
23311R-AA-4 .........
20278N-AN-5 .........
364760-AP-3 .........
4270M-AA0 .........
45258L-AA-5 .........
577081-Al-2 .........
58769J-AH-0 .
594918-CC-6 .
50833C-AC-6 .
674599-DH-5 ..
682695-AA-9 . .
69354N-AC-0 .........
78016H-28-2 .........
817826-AB-6 .........
82873M-AA-1 ........
883556-CY-6 .........
94106L-BW-8

683715-AD-8 .
000000-00-0 .
009280-AX-9 .........
03665Y-AE-5 .........
05565E-CD-5 .
06759M-AL-5 .
10554T-AG-0 .
13876R-AG-9 .
38175lI-AE-8 .
404280-AP-4

.| OPEN TEXT CORP
..| SUZANO INTL FINANCE

..|BMW US Capital LLC
..|Babson CLO Ltd 20161A 2016-1A CR
.. | BRASKEM NETHERLANDS
..|Canyon Capital C20203A 2020-3A C
.| Golub Capital Pa201631A LO Ltd 2016-31A BR

Brean Asset Back2021RM2 ities 2021-RM2 A

CIVITAS RESOURCES INC 8.
6.750% 09/15/37

DCP MIDSTREAM LLC
ENERGY TRANSFER PARTNERS
GAP INC  3.625% 10/01/29
HERBAL IFE/HLF FINANCING

IMOLA MERGER CORP
MATTEL INC

PRA GROUP INC
ROYAL BANK OF CANADA
7-ELEVEN INC
SIMMONS FOOD INC/SIMMONS
THERMO FISHER SCIENTIFIC
WASTE MANAGEMENT INC

AIRCASTLE LTD
ANTR 2019-2A B

HSBC HOLDINGS PLC-SPONS

4.750% 05/15/29
5.450% 11/01/41
.. | MERCEDES-BENZ FIN NA
.. | MICROSOFT CORP
.. | MIDWEST CONNECTOR CAPIT

.. | OCCIDENTAL PETROLEUM CORP
.| ONEMAIN FINANCE CORP

5.880% 08/01/25
2.525% 06/01/50 ...

9.000% 01/15/29 .
7.375% 09/01/25
5.200% 08/01/28
0.800% 02/10/24
4.625% 03/01/29 ...
5.404% 08/10/43 ....
4.875% 02/15/34 .
3.875% 12/01/29 ......
5.500% 01/17/27
6.500% 07/18/28
8.207% 01/23/32
5.930% 08/11/25

375% 07/01/28 ..

5.875% 01/15/24 ..

7.875% 09/01/25 ..

4.625% 04/01/29
7.950% 06/15/39

4.250% 03/14/24

1.750% 10/25/61

7.707% 07/23/30 .
7.250% 02/13/33

8.070% 01/15/34 ...

7.731% 08/05/30 .

CODDDODo o>

...... 09/25/2023 .....| Interest Capitalization ..
...... 07/13/2023 .....[CITIGROUP GLOBAL MKTS ..
...... 08/30/2023 .....[J P MORGAN SEC
...... 08/22/2023 ..... [ GOLDMAN SACHS ....
...... 09/13/2023 ..... [BNP SECURITIES ..
...... 09/13/2023 ..... [BANK of AMERICA SEC ..
09/13/2023 ..... JEFFERIES & CO
09/07/2023 ..... ROBERT W. BAIRD

07/31/2023 CITIGROUP GLOBAL MKTS
09/27/2023 BARCLAYS ...
09/18/2023 J P MORGAN SEC

Various ...
UBS WWARBURG .

...... 08/08/2023 .....
...... 07/13/2023 .....
...... 09/29/2023 .....[TD SECURITIES .
...... 09/21/2023 ..... [Various
CITIGROUP GLOBAL MKTS ..
SCOTIA ...
BARCLAYS .
Tax Free Exchange .
07/13/2023 ..... GOLDMAN SACHS
08/16/2023 DEUTSCHE BANK
08/08/2023 BANK of AMERICA SEC
09/19/2023 ROBERT W. BAIRD .......
09/08/2023 MORGAN STANLEY FIXED INC .
08/09/2023 MITSUBISHI UFJ SECURITIES
08/16/2023 DEUTSCHE BANK ...

09/21/2023 ..... TD SECURITIES ...

285,774 |.
1,317,284 |.
6,200,000 |.
1,922,852 |.
..880,906 |.

..324,000 |...
1,542,000 |...
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
456837-AK-9 ING GROEP N V. 4.100% 10/02/23 D.. 09/05/2023 RBO/DAIN .ttt e et e et e e e e e e e e e e e e e e e eenne e e e e ennnnnaeeeeennnnneeeennnnnaeeennnn  [reeernnnnaeeeernnnnaaeeeennninaeees [reernnnneeeeeennnneeees 1,498,020 | 1,500,000 ... 1.G FE .
46091R-AC-7 . ..| Invesco CLO LTD 20233A 2023-3A B 7.958% 07/15/36 D.. 07/06/2023 MORGAN STANLEY FIXED INC . 1.CFE ..
46590X-AL-0 . ..| JBS USA FOOD FINANCE  5.500% 01/15/30 .... D.. 08/22/2023 Tax Free Exchange .... 2.CFE ..
46590X-AQ-9 . ..[JBS USA FOOD FINANCE ~ 4.375% 02/02/52 . D.. 08/22/2023 Tax Free Exchange . 2.CFE ..
46590X-AS-5 . ..[JBS USA FOOD FINANCE ~ 2.500% 01/15/27 . 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 ..
892331-A0-2 ......... TOYOTA MOTOR CORP -SPON ADR  5.118% 07/13/28 .. |D.. 07/06/2023 ..... J P MORGAN SEC .. 1.EFE
G4701H-AB-5 ......... IHS HOLDING LTD  5.625% 11/29/26 .....euiieieeriieeeiiinniseeeeenniaseeeeennseeeernnnaseeeennnnnnns Deveeevrniiees Jeenend 07/27/2023 ..... GOLDMAN SACHS ...t eeeeeuu e e eernsia e e eeennea s e s e erensasseernnnasseeennnmassesennnaaseeennnnnaseennns 4.AFE ..........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 80,627,514 82,793,439 354,045 XXX
2509999997. Total - Bonds - Part 3 100,530,764 103,864,889 476,917 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 100,530,764 103,864,889 476,917 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
00206R-10-2 L L PP RUPPUPPRRRRRPPPPPRRR PPN ISP 09/14/2023 ..... S. G. COWEN SECURITIES CORP. .. ...62,332.000 |....
015271-10-9 . ..| ALEXANDRIA REAL ESTATE REIT 09/14/2023 GOLDMAN SACHS ... .11,553.000 |.
03027X-10-0 . ..| AMERICAN TOWER CORP REIT .. 08/24/2023 GOLDMAN SACHS ... .. 5,627.000 |.
126650-10-0 ...eueee | OVS CORP ettt s e e e e raan s s nrann s annns | seeeeeeennniees [oened 07/20/2023 ..... S. G. COWEN SECURITIES CORP. .. ....13,128.000 |....
26441C-20-4 ......... DUKE ENERGY ... eeeeeeeeeeeee e e e e eee s e e e ee e e e e e e s e e e e enn e e e e eennnneeeeennnnnneeeennnnnneeenns | cvnnisneensnnns Jonnnd 09/25/2023 ..... S. G. COWEN SECURITIES CORP. .eeeeeeeeeenneeeeeeennue e e e eeenn e e e eeennee s e e eeenns s e e eemnnnneeeennnn [eeeeemnnnnaeeeeennnnnns 7,950.000 |....
29364G-10-3 ......... L= oL 0 o BN IPUURRRSUUUURR RN 08/28/2023 ..... S. G. COWEN SECURITIES CORP. .. ....11,780.000 |....
302316-10-2 ......... EXXON MOBIL CORP ...eeeeeeeeeeeeenne e e e eeenne e e e eeemn s e e e e een s e e e e eennn e e e eemnnnneeeennnnnneeeennnn | consieneessnnnn Jonnad 09/25/2023 ... S. G. COWEN SECURITIES CORP. .eeeeeeeeeenuueeeeemnnue e e e eeenn e e e eeennae s e e eennns s e e eennnnneeeennnn [oeeeemnnnnaneeennnnnnns 3,974.000 |....
459506-10-1 ......... Fragrances Inc COMMON .........couuuiiiiiiiniiniiiiiiin i ennen e nnnnnes | cesnnnneeeennns fonnnd 08/08/2023 ..... S. G. COWEN SECURITIES CORP. .. ....45,385.000 |....
65339F-10-1 NEXTERA ENERGY INC ...eeeeeeeeeeeeeee e e e e eeeie e e e eeen e e e e enne e e e e emnne e e e eemnnneeeeennnnnneeeennnn | cennsinenssnnnn Jonnnd 09/14/2023 ..... GOLDMAN SACHS ....10,575.000 |....
717081-10-3 . .|PFIZER INC ........... 07/21/2023 S. G. COWEN SECURITIES CORP. . 43,741.000 |.
718172-10-9 . ..|PHILIP MORRIS INTERNAT-W/I S. G. COWEN SECURITIES CORP. 5,451.000 |.
718546-10-4 . .| PHILLIPS 66 .... S. G. COWEN SECURITIES CORP. 4,347.000 |.
808513-10-5 . ..| SCHWAB CORP . Keefe Bruyette & Woods Eq . . 24,461.000 |.
844741-10-8 . ..| SOUTHIEST AIR . Various ......eevevvevnnnnnnns .90,478.000 |.
871829-10-7 ......... SYSCO CORP S. G. COWEN SECURITIES CORP. ....10,130.000 |....
87612E-10-6 ......... L R ORI RN 09/25/2023 ..... S. G. COWEN SECURITIES CORP. ..eevvuniiiiiuuiiiiiiiiiiie e e eieni e e s cenni e s s eenn e s s eennan e s e nnnnn [oeeeennnnnnneeeennnnnns 4,711.000 |....
88579Y-10-1 ......... PSP UEPUPPPRPRPPPURRRUI PSP ISP 09/25/2023 ..... S. G. COWEN SECURITIES CORP. .eeeeeeeeeennneeeeemnne e e e eeenn e e e e eennes s e e eeenns s e e eennnnneeeeennn [oeeeemnnnnaneeeennnnnns 4,670.000 |....
902973-30-4 ......... LU R RN 07/26/2023 ..... S. G. COWEN SECURITIES CORP. .. ....22,660.000 [....
91913Y-10-0 ......... VALERO ENERGY CORP . JUUP [ R 09/25/2023 ..... S. G. COWEN SECURITIES CORP. .. FT PN 3,307.000 |.... 486,762 |.
92343V-10-4 ......... VERIZON COMMUNICATIONS ..vventiiiiiuuinniieiiuninsiisiisunisseeiessuinessessnnnsssesssnnnnsessessnnnseneees | sessnneeeesenns |ousnns 09/25/2023 ... S. G. COWEN SECURITIES CORP. .evvuuuiiiieuuunsisiiunuunirsieunnnsieeressnnssessessnnssessessnnssssressns [soseeessnnssesennnnnns 24,780.000 |o..uiiiiiinnnnniiiiinnnnns 821,192 |.iiiviiiiiiiiiiiiiniiiiiiines fvvereinnniniiiinneceeeenen: 0 | e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 22,012,372 XXX
31337#-10-5 ......... |FHLB CINCINNAT L ittt ittt e s e e e s e e e e s e e s e ebni e e s eesnai e e e sesnnnseeeeannns | ............... | ...... 09/29/2023 ... PRIVATE PLACEMENT ... iiueeiiiiiiiuniiiiiiiitis s s s iiite s s s eteeei s e e scrseiesssssnnsnssssssesnnnssesnnsnnns [sossrensnnssesennnnnns 15,671.000 |..oevveniiiiinnnnnnnns 1,567,100 [..oiivvineiiiiiiiiiiiiiiiiiiinns o [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,567,100 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 23,579,472 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 23,579,472 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 23,579,472 XXX 0 XXX
6009999999 - Totals 124,110,236 XXX 476,917 XXX
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..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ... . | Paydoun ... .0 . 0 0 e . 12/20/2061 . [1.A ........
..36194S-PD-4 |GN GN AU4920  3.020% 09/15/41 ... . | Paydoun ... .0 . 0 0 . 09/15/2041 . [1.A ........
..38373Y-62-2 | GNMA - CMO 2003-16 Z  5.675% 02/16/44 . | Paydoun ... .0 . 0 0 . 02/16/2044 . (1.A ........
..38378K-D0-9 |GNR 2013-46 10  0.874% 08/16/42 .............. . | Paydoun ... .0 . 0 0 . 08/16/2042 . [1.A ........
..38379U-CK-0 |GNR 2016-2 10  0.500% 04/16/57 . | Paydoun ... .0 . 0 0 . 04/16/2057 . [1.A ........
..38379U-02-5 |GNR 2016-140 10  0.743% 05/16/58 .. . | Paydoun ... .0 . 0 0 . 05/16/2058 . [1.A ........
..38379U-TJ-5 |GNR 2016-72 10  0.768% 12/16/55 ... . | Paydoun ... .0 . 0 0 . 12/16/2055 . [1.A ........
..38379U-VS-2 |GNR 2016-85 10  1.041% 03/16/57 ... . | Paydoun ... .0 . .0 . .0 . . 03/16/2057 . [1.A ........
..38379U-XP-6 |GNR 2016-98 10  0.854% 05/16/58 .............. . | Paydown 0 0 0 . 05/16/2058 . [1.A ........
Redemption 100.0000
..690353-3C-9 |DFC AGENCY DEBENTURES ~ 5.340% 05/15/24 ...... [....... |- 08/15/2023 . | ....evvmmirrmmmmnnnnnnnnnnnnns Jovveeeiiiinnnnnnnnns Joennn . 113,636 [ 113,636 |........... 113,636 |........... R ECTX I L | N [V R 1 [ EURURURN | ) AU | N 13,636 |.oooeeeeeeeenn 0 e 0 . 05/15/2024 . [1.A ........
Redemption 100.0000
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.340% 01/20/35 ..... [.......]. 07/20/2023 . | ...evvrmrrrmmmnmnnnnnnnnnnnnns Jooveeenneeniennnnnns foeeenn 48,0000 [oeeeeeenns 48,000 |............ 48,000 |........c... 48,000 |..oovvvvvnnnnnn0 feveiiiiiiinnns 0 fooeeiiiiieeeena 0 0 0 s 48,000 |ooeeeeeeeeeinn0 [ 0 . 01/20/2035 . [1.A ........
Redemption 100.0000
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 5.320% 09/20/27 ..... [.......|. 09/20/2023 . | ....evvmmmmmmmmmnnnnnnnnnnnnns Jooverieiiiiinnnnnnns foeeennn 21,428 |, 21,428 |............ 21,428 |............ 21,428 |0 | 0 fooeeiiiiieeeena 0 0 0 s 21,428 [0 |, [V R [V 820 |. 09/20/2027 . [1.A ........
Redemption 100.0000
..690353-4li-4 |DFC AGENCY DEBENTURES ~ 5.340% 06/20/27 ..... |[.......|. 09/20/2023 . | ....evvmmmmmmmmmmnnnnnnnnnnnnn Jooveeenienninnnnnnns foveennnnn 66,667 [oeeeeeiens 66,667 |............ 66,667 |............ 66,667 |.....oovvvennnn0 fereiiiiiinnnns 0 . 06/20/2027 . [1.A ........
Redemption 100.0000
..690353-5A-1 |DFC AGENCY DEBENTURES ~ 5.340% 05/15/24 ...... [.......]. 08/15/2023 . | ...ovvmmrimmmmininininiiininns |ooeeiiiiiiiieeeeees 150,000 |.......... 150,000 |.......... 150,000 [..evvvvvvvennnn0 foveiiiiininnnes 0 . 05/15/2024 . [1.A ........
Redemption 100.0000
..690353-117-8 |DFC  5.340% 05/15/24 ........ooooeeeeinnnnnnnnnins [t L 0871572023 . | eiiiiiiiiiiiiiiiiiiiiiiiiiinn e e 76,923 |, 76,923 |............ 76,923 |............ 76,923 |.oooeeiiiienn0 e, 0 . 05/15/2024 . [1.A ........
Redemption 100.0000
..690353-X0-5 |DFC VRDN ~ 5.350% 07/15/25 ... 236, 111 236,111 |.... . 07/15/2025 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES
..90376P-BS-9 | 06/15/26 ....cooeiiiiiiiiiieeiee 166,667 |.......... 166,667 0 [V R 166,667 |......evvveeenn0 feninnnnnnnnnns [V R 0 . 05/15/2026 . [1.A ........
..912810-80-2 |U S TREASURY  1.125% 08/15/40 ... . |CITADEL SECWRITIES LLC [.oeeeeeeeeeiiiiiiees |oerenn... 610,855 |iits 1,000,000 .... 861,098 |.... .0 0 e 873,029 .. (263,074) (263,074) . 08/15/2040 . [1.A ........
..912810-TL-2 |U S TREASURY ~ 4.000% 11/15/52 ... .| Various ..3,277,000 ..3,418,377 |. 0 0| .3,417,458 (286,649) |. (286,649) |.. . 11/15/2052 . [1.A .
..91282C-GK-1 |US TREASURY NOTES  1.125% 01/15/33 .| BNP SECURITIES ..5,670,000 ..5,500,238 |. 0 0| .5,506,061 (137,683) |. (137,683) |.. . 01/15/2033 . [1.A .
..91282C-GM-7 |US TREASURY NOTES ~ 3.500% 02/15/33 .| GOLDMAN SACHS . ..5,430,000 .. 5,357,443 |. 0 0| . 5,358,959 (224,661) |. (224,661) |.. . 02/15/2083 . [1.A .
..91282C-HC-8 | US TREASURY NOTES ~ 3.375% 05/15/33 . |Various ... ..1,670,000 ..1,600,723 |. 0 0| .1,600,919 . (18,8%) |. (18,895) [.. . 05/15/2033 . [1.A .
..91282C-HE-4 | US TREASURY NOTES ~ 3.625% 05/31/28 . | MARKET AXESS ..1,798,000 1,757,545 |. 0 0| . 1,757,635 . (17,519) |. (17,519) |.. . 05/31/2028 . [1.A .
..91282C-HT-1 |US TREASURY NOTES ~ 3.875% 08/15/33 ... .| BNP SECURITIES ...oevvvves |ovvveeeeeneenennenes |oeeen. 1,754,660 ... 1,812,000 |........ 1,751,411 |.... 0 el 0 0 L 1,751,411 ....3,249 |.... . 08/15/2033 . [1.A ........
..91282C-HU-8 | US TREASURY NOTES  4.375% 08/15/26 L] Various ....occceeeiiiiiiins |ooeeeeeeneeenneennn oo, 1,481,569 |l 1,500,000 |........ 1,484,824 0 Jooeeeeeeen 454 |0 e, 1,485,278 |...............0 |........ (3,709 . 08/15/2026 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 23,120,816 22,803,921 1,879,232 (34,326) 0 22,715,466 (948,941) (948,941) XXX XXX
|REPUBLIC OF NIGERIA SOVEREIGN  7.625% ‘ |
..65412J-AB-9 | 11/28/47 wovvvvvvviviiiiiiiiiiiiiiiiiiiiiiiiiiiiees | ABSA BANK LTD ..oooeeeeee fooeeeeiiiiiiiiiienns oo 211,700 ...l 290,000 |........... 275,790 |........... 276,039 [ooooiiiinnnn 0 oo M 0 M 0 276,150 (64,450) (64,450) |............ 15,417 ). 11/28/2047 . [4.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 290,000 275,790 276,039 11 276, 150 (64,450) (64,450) 15,417 XXX XXX
W CONTRA COSTA CA UNIF SCH DIS SCHOOL
..952347-86-0 |DISTRICT  3.541% 08/01/34 ..............e...eeee 92.6740 ..... |oeeeeeeeiiiiiinnnne [oe.... 2,780,220 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 [..oeeeeeeeeenn0 Joeeiiiininnns 0 foeeeeieeeeeen 0 o0 0 e, 3,000,000 |...ooeeeeeeennn0 Joviiiiiiinnnns [ PP 0 [........ (113,550) [. 08/01/2034 . |[1.E FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po 3,000,000 3,000,000 3,000,000 0 3,000,000 0 0 (113,550) XXX XXX
Redemption 100.0000
..25477P-NF-8 |DCHFA 2014-A A 3.875% 06/15/45 ......oeevven | ueeenn [ 0970172023 . [ ceeeeeiiiieeeeiie e . 06/15/2045 . |1.B FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.248% 06/25/40 Paydown . 06/25/2040 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300
LO128HXNT-6 | 08/15/42 oo . | Paydown . 08/15/2042 . [1.A ........
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 ... . | Paydoun ... . 07/01/2024 . (1.A ........
..3128PP-MJ-9 | FGLMC J10361  4.500% 07/01/24 ... . | Paydoun ... . 07/01/2024 . (1.A ........
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 .....evvvveeeeees . | Paydown . 06/01/2025 . [1.A ........




1’603

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 ....cccocnnnnnn [eeeennn . 09/01/2023 . | Paydoun ... ... 3,697 ....3,780 |.... .0 . 0 .3,697 |.. 0 e . 07/01/2025 . [1.A ........
..3128PT-UT-0 |FG J14194  3.000% 01/01/26 ......ccovvveeeeeeens [oeennn . 09/01/2023 . | Paydoun ... LT, 144 ... 7,088 |.... .0 . 0 0 . 01/01/2026 . [1.A ........
..31335A-UL-0 |FG FG G60587 ~ 4.000% 02/01/46 ........cevvveuen [errenn . 09/01/2023 . | Paydoun ... . 178,837 |.... .0 . 0 0 . 02/01/2046 . [1.A ........
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 ......ccoonn [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2042 . (1.A ........
..3136A7-HR-6 |FNR 2012-67 HN  4.500% 07/25/27 .............. [..ccees . 09/01/2023 . | Paydoun ... .0 . 0 0 . 07/25/2027 . (1.A ........
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 ........eevvn [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2032 . [1.A ........
..3136AG-HI-5 |FNR 2013-94 CZ  3.500% 09/25/43 .......ccovvves [eerennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2043 . [1.A ........
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 .......cccce [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2044 . (1.A ........
.. 31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 .............. [.oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..3137AB-YF-2 |FHR FHR 3870 B  4.000% 06/15/31 09/01/2023 . |Paydown 0 0| 0| . 06/15/2031 . [1.A .
..3137B1-2D-7 |FHR 4204 QA  1.500% 07/15/42 .. 09/01/2023 . |Paydown 0 0| 0| . 07/15/2042 . [1.A .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 09/01/2023 . |Paydown 0 0| 0| . 05/15/2044 . [1.A .
..3137BM-7D-2 | FHUS FHMS K051 X1~ 0.632% 09/25/25 .......eeen [oeennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2025 . [1.A ........
..3137BV-ZA-7 |FHUS FHMS K063 X1 ~ 0.410% 01/25/27 .......... [....... . 09/01/2023 . | Paydoun ... o0 el (16,438) ... 0 0 . 01/25/2027 . (1.A ........
.. 3137FM-UB-3 | FHUS K735 X1 1.004% 05/25/26 .......ccovvveees [eeeennn . 09/01/2023 . | Paydoun ... 0 e (13,113) 0 0 . 05/25/2026 . [1.A ........
..3137FU-ZE-7 |FHR K111 X1 1.680% 05/25/30 .........coeeeeens [oennnn . 09/01/2023 . | Paydoun ... 0 e, (1,826) ... 0 0 . 056/25/2030 . [1.A ........
..313840-PN-7 |FNMA FN 530629  5.192% 04/01/30 ......cceeeees [orennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2030 . [1.A ........
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ........ccceeeees [ oennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2027 . [1.A ........
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 .......ccoeeeeees [eernnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2032 . [1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 .......covvves [oeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2043 . [1.A ........
..3138EP-YZ-1 |FN FN AL7027  3.660% 06/01/45 ... 09/01/2023 . |Paydown 0 0| 0| . 06/01/2045 . [1.A .
..3138MR-Y8-8 |FN FN AQ9734  3.500% 01/01/33 ... . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 01/01/2033 . [1.A ........
FAMA AW4186 FN AW4186
..3138XT-UL-7 | 05/01/44 . 09/01/2023 . | Paydoun ... .0 . 0 0 . 05/01/2044 . [1.A ........
..31302J-TL-3 |FNR 2003-20 MZ ~ 5.750% 03/25/33 . 09/01/2023 . |Paydown 0 0| 0| . 03/25/2033 . 1.A .
..31393B-FN-0 |FNR 2003-33 AH  4.000% 05/25/33 . 09/01/2023 . |Paydown 0 0| 0| . 056/25/2033 . 1.A .
..31393E-L0-0 |FNW 2003-W12 2A6  5.000% 06/25/43 . . 09/01/2023 . | Paydoun ... .0 . .. 338 ... 0 0 . 06/25/2043 . [1.A ........
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 . . 09/01/2023 . | Paydoun ... 0 e (1,278) 0 0 . 11/25/2033 . [1.A ........
..31303U-AK-9 | FNW 2003-W17 1A7 ~ 5.750% 08/25/33 . . 09/01/2023 . | Paydoun ... 0 e (1,186) ... 0 0 . 08/25/2083 . [1.A ........
..31394R-Vi-6 | FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 .. . 09/01/2023 . | Paydoun ... 0 | 1,581 0 0 . 03/15/2034 . [1.A ........
..31397N-LM-5 |FNR 2009-11 NB 5.000% 03/25/29 . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2029 . [1.A ........
..31398F-DP-3 | FNR 2009-85 BC ~ 4.500% 10/25/24 ... . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/25/2024 . (1.A ........
..31398F-XA-4 |FNR 2009-95 BY  4.000% 11/25/24 ... . |- 09/01/2023 . |Paydoun ... .0 . 0 0 . 11/25/2024 . (1.A ........
..31398J-MR-1 |FHR FHR 3573 JB  4.500% 09/15/24 . |- 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/15/2024 . (1.A ........
..31398J-RE-5 |FHR FHR 3579 MB  4.500% 09/15/24 .. 09/01/2023 . |Paydown 0 0| 0| . 09/15/2024 . [1.A .
..31398K-JP-6 |FHR FHR 3584 MY ~ 4.000% 10/15/24 .. 09/01/2023 . |Paydown 0 0| 0| . 10/15/2024 . (1.A .
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 09/01/2023 . |Paydown 0 0| 0| . 01/15/2025 . [1.A .
..31308M-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 ......cevvvvvves [eeeennn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2025 . [1.A ........
..31398N-HK-3 |FNR 2010-100 DB 4.500% 09/25/25 .........cce. [ernnnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/25/2025 . [1.A ........
..31398V-4P-8 |FHR FHR 3643 DB 4.500% 03/15/25 ........cceen [eennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2025 . [1.A ........
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 ........ccee [erennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2025 . [1.A ........
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 .............. [.oeeees . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 .........cccoeees [ ornnnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2048 . [1.A ........
..3140JG-AM-7 | FN FN BNOO11 ~ 4.000% 08/01/48 ............coees [ oeennnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2048 . [1.A ........
..3140JG-WT-8 |FN FN BNO657 ~ 4.000% 09/01/48 ......cccees [ errnnn . 09/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2048 . [1.A ........
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 ......oevvvvveeee [oennnnn . 09/01/2023 . | Paydoun ... 0. .0 . 0. . 01/01/2038 . [1.A ........
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.. 31414M-4-3 | FNMA FN 970737  5.000% 11/01/23 ...ovvvvnnnnnn [ereenn . 09/01/2023 . |Paydoun ......coooeeeiiiiins i e 3,730 ....3,730 ... 3,748 ... .. (18)]. .0 . 0 ...3,730 |.. . 11/01/2023 . [1.A ........
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 .........evvun [oeeennn . 09/01/2023 . | Paydoun ... ... 43,206 ... 43,206 ...42,878 |.... .0 . 0 ..43,206 |.. . 01/01/2026 . [1.A ........
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 .....evvvvvuunnnn [erreenn . 09/01/2023 . | Paydoun ... . 17,782 .0 . 0 . 08/01/2032 . [1.A ........
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ....evvvvvvnnnnnn [eeeenn . 09/01/2023 . | Paydoun ... .. 17,738 .0 . 0 . 07/01/2033 . [1.A ........
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 .....eevvvvuen [ereennn . 09/01/2023 . | Paydoun ... ... 10,332 .0 . 0 . 01/01/2025 . [1.A ........
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 .........evvvn [oeeennn . 09/01/2023 . |Paydoun .......ooeeeeiieiins foeviiiinnieins e 5,998 .0 . 0 . 08/01/2024 . [1.A ........
..31417Y-V4-6 | FNMA FN MAOB34  4.500% 01/01/31 ...evvvvnnnnnn [eeeennn . 09/01/2023 . | Paydoun ... .. 26,763 .0 . 0 . 01/01/2031 . [1.A ........
..31418A-WD-6 [FN FN MA1543  3.500% 08/01/33 ....evvvivvinnnn | uunnnns . 09/01/2023 . | Paydown ... .0 . 0 . 08/01/2033 . [1.A ........
..31418D-4X-7 |FNCL 4 N MA4437 ~ 2.000% 10/01/51 ....ocoovvees [erennn . 09/01/2023 . | Paydoun ... .0 . 0 . 10/01/2051 .
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 09/01/2023 . |Paydown 0 0| . 12/01/2025 . [1.A .
..3141%K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ... . 09/01/2023 . | Paydoun ... .0 . 0 . . 11/01/2025 . [1.A ........
Redemption
..604160-GK-4 |MN HSG FIN AGY ~ 2.730% 08/01/46 .......ccooeun [eeeennn . 09/01/2023 . | evvvviiiiniiiininiiiiiniinins e | 28,99 |........... 28,999 |....oooee. 28,999 [............ 28,999 [o..oeiiiinnnnne [V (VR [V (VO [ R 28,999 [.oooiiiiiinns (VR [V R [V 530 |. 08/01/2046 . [1.A FE .
TXBL MUNI FUNDING TRUST VARIOU GENERAL Redempt ion 100.0000
..62630W-FV-4 15.600% 05/15/56 .......cevvvvvviiiiiiiiiiiiiiiiiiins [ . 08/02/2023 . | .evvviiiiriniiiniiniiiiiniinns e | 100,000 |.......... 100,000 |.......... 100,000 |.......... 100,000 [...eevennnnneee [V (VR [V (VO [V R 100,000 |.....evvvennnes (VR [V R [V 2,897 |. 05/15/2056 . [1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION Redempt ion 100.0000
..62630W-JY-4 15.600% 12/31/23 ...ooooeiiiiiiiiii [ . 09/01/2023 . | .evvvviiiiniiiiniiiiiiiniinins e e 1,600,000 |........ 1,600,000 |........ 1,600,000 |........ 1,600,000 f......evveneeee [V (VR [V (VO [V R 1,600,000 |.......eevveees (VR [V R (VR 39,311 |. 12/31/2023 . |1.F FE ....
Redemption
..677377-2P-7 |COHIO HSG FIN ~ 2.650% 11/01/41 ...oovvvvvviianns [ eeenn . 09/01/2023 . | .evvviiiiiiiiiiniiniiiiiiiiins e e, 95,0000 |l 95,000 ...l 95,000 . 95,000 |oeeeeiiiiinnns [V (VR [V (VO [ R 95,000 |ooveeiiinennns (VR [V R [V 1,740 |. 11/01/2041 . [1.A FE ...
Redemption
..677560-NP-8 | OHIO ST HSG FIN AGY ~ 2.700% 03/01/36 ........ [....... . 09/01/2023 . | .evvvviiiiiiininniniiiiiiiiins e | 76,552 | 76,552 | 76,552 [ 76,552 |..ooooiiiinins [V (VR [V (VO [ R 76,552 [.ooeeeiiiinnns (VR [V R [V 1,373 |. 03/01/2036 . [1.A FE ....
Redemption
..67756Q-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 ........ [.eeeenn . 09/01/2023 . | .evvvviininiiniiiiniiiiiiiiins e | 80,981 |...80,981 |............80,981 [l 80,981 |oevviiiinnnns [V (VR [V (VO [ R 80,981 |..oooeeeenenns (VR [V R [V 1,606 |. 09/01/2037 . |1.A FE ....
Redemption
..751093-FE-0 |RALEIGH NC CTFS PRTN VRDN ~ 5.380% 08/01/33 |....... . 08/01/2023 . | .evvvvvvnnrinniininnininiinins e [0 285,000 |.......0.235,000 |............235,000 |........... 235,000 [...oeeennnnnnee [V (VR [V (VO [V R 235,000 [.ooeeiiiiiinns (VR [V R [V 7,575 |. 08/01/2033 . [1.E FE ....
TEXAS ST DEPT HSG REV SINGLE FAMILY HSG Redemption
..88275F-PA-1 |3.100% 09/01/47 ....evvvvvreririninniniiniiniinnnnns [ eeeeenn . 09/01/2023 . | .evvvviiniiiniiniiniiniiiiiins e | 46,802 |00 46,802 |l 46,742 | 46,749 |l [V 53 [oeeiiiiiiinnns [V L O [ R 46,802 |.......oceenn (VR [V R [V 909 |. 09/01/2047 . (1.B FE ....
Redemption
..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 ........eevvn [oreennn . 09/01/2023 . | .evvvviniiiniiniininiiiiniiens e fee.8,853 |0.08,858 |l 8,858 [ 8,853 . 10/25/2043 . (1.A FE ....
Redemption
..928120-04-3 | VASHSG 2014-A A 3.500% 10/25/37 ..... . 09/01/2023 . | .. .. 14,263 . 10/25/2087 . (1.A FE ....
..928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 .. . . 09/01/2023 . | Various . 210,601 . 06/25/2042 . (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 . | .ueeiiiiiiiiiiieeeiiiiiieeees | e CIVA LT KIVAL I KIVAL I 3718 | 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 Joeeeeeeeennn IV [ 0 Joeeeeeeeeens [ 71 |. 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 5,127,997 5,127,997 5,371,491 5,199,348 0 (71,353) 0 (71,353) 0 5,127,997 0 0 0 141,597 XXX XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 .........ceee [eennn . 09/01/2023 . |Paydoun .......cooeveeiiiins foeniiiiiiieins e 8,255 |iiiiiiiiin. 8,255 [.coinnnnnn 7120 | 7,182 |, 0 eeeeenn 1,074 [, 0 feeeennn 1,074 [, 0 e 8,255 ..o (VO 0 | [V 284 |. 06/25/2033 . [1.A FM ...
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 evvvvviiiiiiiiiiiiiiiiiiieiiiieeeceeeeeeeees [ . 07/30/2023 . | Paydown 0 0 0 . 07/30/2061 .
..006346-AS-9 | ADMSO 2018-1 A 4.810% 11/15/48 .......evvvven [oeennn . 07/31/2023 . | Paydoun ... .0 . 0 0 . 11/15/2048 .
..008414-AB-0 | ABMT 2013-1 B1  3.555% 07/25/43 09/01/2023 . |Paydown 0 0| 0| . 07/25/2043 .
..00841X-AN-0 | ABMT 2015-2 A13  3.500% 03/25/45 .. 09/01/2023 . |Paydown 0 0| 0| . 03/25/2045 .
..00842A-AU-3 | ABMT 2015-4 A19  3.500% 06/25/45 09/01/2023 . |Paydown 0 0| 0| . 06/25/2045 .
..00842A-CB-3 | ABMT 2015-4 B1  3.501% 06/25/45 09/01/2023 . |Paydown 0 0| 0| . 06/25/2045 .
..00842E-AS-0 | ABMT 2016-2 B1  3.759% 03/25/46 ... 09/01/2023 . |Paydown 0 0| 0| . 03/25/2046 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 ........ [....... . 09/01/2023 . | Paydoun ... .0 . .0 . .0 . . 09/25/2037 .
Redemption 100.0000
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... |....... . 07/15/2023 . 0 e . 01/15/2028 . |2.A FE
..02406P-AU-4 | AMERICAN AXLE  6.500% 04/01/27 .. . 07/10/2023 . | Various ... ..1,560 |.... . 04/01/2027 . |4.B FE
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. 07/30/2050 . |2.C FE ....

..038779-AB-0 | ARBYS 2020-1A A2 3.237% 07/30/50 .....evvvee | veeeenn . 07/30/2023 . |Paydoun ...
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..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 .......evvvuunn [eerennn . 09/01/2023 . | Paydoun ... 0 . 09/25/2035 . [1.A FM ....
..02665U-AA-3 | AH4R 2014-SFR2 A 3.786% 10/17/36 ............ [.oeens . 09/01/2023 . | Paydoun ... 0 . 10/17/2036 . [1.A FE ....
..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 .....evvvnee [eeeennn . 09/01/2023 . | Paydoun ... 0 . 04/17/2052 . (1.A FE ....
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 .. U PRI . 09/01/2023 . | Paydoun ... 0 . 04/17/2052 . [6. * .......
..02666B-AA-4 | AHAR 2015-SFR2 A 3.732% 10/17/52 ...cevvvees [ eernnnn . 09/01/2023 . | Paydoun ... 0 . 10/17/2052 . (1.A FE ....
..03522A-AJ-9 | ANHEUSER-BUSCH CO/ INBEV ~ 4.900% 02/01/46 ... |....... . 07/27/2023 . |RBC/DAIN .. 0 . 02/01/2046 . [1.G FE ....

0
.0 .

. (45,455) |....

cocoocoocoocoooooo

..039524-AA-1 | ARCHES BUYER INC ~ 4.250% 06/01/28 ........cc. | eeeenns . 09/13/2023 . [Various ... ..339,000 |... ..337,719 |.... . 06/01/2028 . |4.B FE ....
..053807-AS-2 | AVNET INC ~ 4.625% 04/15/26 ....ccceevvvieeeeeiis | eeens . 07/18/2023 . [ SEAPORT GROUP LLC ....... e |l 1,044,350 |l 2,000,000 |........ 1,985,520 |.... ...0 . (51,027) |.... . 04/15/2026 . |2.C FE ....
..05526D-BB-0 | BAT CAPITAL CORP  3.557% 08/15/27 ........ccc | eeeens . 08/16/2023 . [Call 93.5590 ...... eevereeeeeennnees | 1,655,994 1Ll 1,770,000 |........ 1,838,411 ... (7,683) |. ...0 . 08/15/2027 . |2.B FE ....

BLACKROCK CAPITAL FINANCIAL 1997-R1 WAC

..05535D-AN-6 | 2.098% 03/25/37 .. . 03/25/2037 . |4.CFM ....

09/01/2023 . | Paydoun 418 |.

..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 .. . 09/01/2023 . |Paydoun ... ... (407) | . 03/10/2083 . [1.A ........
BMO 2022-C1 Mor t2022C1 st 2022-C1 XA

..05609M-CE-3 | 0.608% 02/17/55 . 09/01/2023 . |Paydoun ... . (7,931) . . 02/17/2085 . |1.A FE ...

..05946X-GP-2 | BAFC 2004-3 1A1 09/01/2023 . | Paydoun . 10/25/2034 . |1.A FM ...

..05946X-86-1 | BAFC 2005-7 3A1  5.750% 11/25/35 .....cceeee | anennn . 09/01/2023 . |Paydoun ... . 11/25/2085 . [1.A FM

..2,118 |, . 01/25/2037 . |4.A FM ...

oo ooo
oo ooo
oo ooo

..05951F-AG-9 |BAFC 2007-1 TAS  6.590% 01/25/37 w.vovevevers | verne . 00/01/2023 . [ Paydown ...

..0B053F-AA-7 |BANK OF AMERICA CORP  4.100% 07/24/23 ....... | ....... . 07/24/2023 . Maturity . o . reevernra 720,000 .. . . 07/24/2023 . (1.6 FE ...

..0B054A-AV-1 | BACM 2015-UBS7 ASB  3.429% 09/15/48 ......... |.eecee. . 00/01/2023 . [Paydoun ..veveverevririen orreeiirieieinns 0 (U A 568,221 [.oveneenenen (L 0 . 09/15/2048 . |1.A ........
Bank nBNK43 2022-BNK43 XA 1.069%

..065410-BV-6 | 08/15/55 ...vvvuveneiereienirieeeseeeeeeieesiens [ e . 00/01/2023 . [Paydoun ..veveverevririen orreeiirieieinns 0 (L 0 fooreeeenes (L (| AR (L1 F 648 |. 08/15/2055 . [1.A FE ...
BASIN ELECTRIC PRIVATE PLACEMENT ~ 2.720% Redemption 100.0000

L 070101-G8=1 | 02/15/42 .. | oo . 08/15/2023 . . 231,437 . 02/15/2042 . [1.F ........

..096630-AG-3 | BOARDWALK PIPELINES LLC ~ 4.800% 05/03/29 ... | ....... . 08/30/2023 . [J P MORGAN SEC ........ce. |..ne o ... 1,398,000 |....... e R 0 0 [ . . . . 05/03/2029 . [2.C FE ...

..09774X-AG-7 |BOM 1998-A BY  7.430% 04/15/28 ...vevvvvene | verene . 00/01/2023 . [Paydoun ..veveveevvririens fooeeriririeieees [orerereiisieienns 0 foreene 1,103,717 oo LI LI (| A (6] (U1 (6] | (L1 I (L1 FU (| PR (U 54,248 |. 04/15/2028 . 6. FE ...

Cantor Fitzgerald Fixed

....... . 07/21/2023 . | .. . 09/15/2032 . |2.B FE ....

... 460,000

.. 117043-AU-3 | BRUNSWICK CORP  4.400% 09/15/32 .
Cascade Funding 2022HB8 Trust 20221
. 12526W-AA-7 |3.750% 04/25/25 ......oeeviiiiiiiiiiiiiiiiiiieeeens [ reeees . 09/25/2023 . |Paydoun
Cascade Funding 2023HB11 Trust 2023-HB11 A

678,535 [.vevieiinnns 0 foeeees 10,176 | 0 foueeeen 10,176 | 0 foreeeenns 688,711 |.ooeiiiiiees (U IO 0 forreeiiiinnns [V O 16,886 . 04/25/2025 . |1.A FE ....

.. 12530K-AA-7 |4.000% 02/25/37 .. 09/25/2023 . | Paydoun .0 . 72, K .72, 0 . 1,413,591 . 02/25/2037 .
..125311I-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 09/01/2023 . | Paydoun . 108,861 . 01/10/2048 .
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 ........ceee | veeeenn . 09/01/2023 . |Paydoun ... . 02/25/2037 .
..12592L-BK-7 | COMM 2014-CR20 XA  1.074% 11/10/47 ....ccce. | evennn . 09/01/2023 . |Paydoun ... . 11/10/2047 .
..12503F-BB-9 | COMM 2015-LC21 ASB ~ 3.421% 07/10/48 ......... | .eeeeen . 09/01/2023 . |Paydoun ... . 07/10/2048 .
..12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 ......... |....... . 09/01/2023 . |Paydoun ... . 08/10/2048 .
.. 12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 [ USRI . 09/01/2023 . |Paydoun ... . 11/25/2036 .
..12630D-Ali-4 | COMM 2014-CR14 ASB ~ 3.743% 02/10/47 ......... |.eeeenn . 09/01/2023 . |Paydoun ... . 02/10/2047 .
.. 12647P-AF-5 | CSMC 2013-7 A5~ 3.000% 08/25/43 ........ccceee | aveenn . 09/01/2023 . |Paydoun ... . 08/25/2043 .
.. 12649K-AL-1 | CSMC 2015-WIN1 A7~ 3.000% 12/25/44 ........... | ..cc..n . 09/01/2023 . |Paydoun ... . 12/25/2044 .
.. 12649K-AU-1 | CSMC 2015-WIN1 BT~ 3.769% 12/25/44 09/01/2023 . | Paydoun . 12/25/2044 .
.. 12649N-AS-0 | CSMC 2015-1 B1 ~ 3.902% 01/25/45 . 09/01/2023 . | Paydoun .. 225,947 ..226,700 |. . 01/25/2045 .
..12653T-BI-0 | CSMC 2018-J1 B2 3.585% 02/25/48 09/01/2023 . | Paydoun 71,978 72,646 |. . 02/25/2048 .
..12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 .......ccee |eeeeenn . 09/01/2023 . |Paydoun ... ... 48,956 . 09/25/2057 .
Redemption 100.0000
..126650-AA-2 | CVS PASS-THROUGH TRUST ~ 4.704% 01/10/36 .... |....... L 09/10/2023 . [ .eveeieeeiiiiiieeeeiiieees [ [ 50,775 |oeeereeenn 50,775 |oeeeeeennn. 50,775 |.eveeennnne 50,775 |cceueeeeannne 0 foeeieiiiins (I O 0 foreeiiiiiins (O O 0 fooeeeeene 50,775 . 01/10/2036 . |2.B FE ....

. 10/25/2035 . [1.A FM ....

..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ........ |....... . 09/01/2023 . [Paydown ...ooovvivveeeienns fovveiiiiiiiiiiiinns foiiiiins 6,047 | 6,847 |...cooveen S5, 174 oo 5319 |oooiiinennn. 0 foeeeennn. 761 | 33 e 728 oo 0 foreeeinns 6,047
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..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 ........ [....... . 09/01/2023 . |Paydoun ......cooeeeeiiiiins v e 5,043 ... 5,043 L5043 |0 [ 1,09 |. 0 ...5,943 |.. . 05/25/2035 . [1.A FM ....
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/26/35 ........ [....... . 09/01/2023 . | Paydoun ... ... 28,895 ...27,907 ...20,383 |.... 0 . 08/25/2035 . [1.A FM ....
.. 12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 ......... [....... . 09/01/2023 . | Paydoun ... ... 21,841 ...21,841 0 . 11/25/2035 . [1.A FM ...
..12668A-Nii-1 | CWALT 2005-54CB 1A4  5.500% 11/26/35 ........ [....... . 09/01/2023 . | Paydoun ... 0 . 11/25/2035 . [1.A FM ...
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 .......eevvnn [oeeennn . 07/01/2023 . | Paydoun ... 0 . 11/25/2035 . [1.A FM ...
.. 126694-JX-7 | CWHL 2005-24 A7~ 5.500% 11/25/36 ......vvvnn [oeeennn . 09/01/2023 . | Paydoun . .0 . . 11/25/2035 . [1.A FM ...

Rederption  100.0000|

.. 12695%-AA-3 | CVS HEALTH PP 3.416% 10/10/38 .....eevvvvvrens [oeennn . 09/10/2023 . | .evvviiiiiiiiiie 0 . 10/10/2038 . |2.B ........
..13123X-AZ-5 | CALLON PETROLEUM CO  6.375% 07/01/26 [N PO . 07/17/2023 . [CITIGROUP GLOBAL MKTS .. [.... ...0 [ . 07/01/2026 . |4.A FE ...
.. 15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 ..oevvvveeees | eveens . 09/01/2023 . |Paydown .0 [ . 02/18/2035 . [1.A FM ...
..172062-AF-8 | CINCINNATI FINANCIAL ~ 6.920% 05/15/28 ....... | ....... . 08/22/2023 . [ STIFEL NICHOLAS . .4,663,536 |.... ...0 [ . 05/15/2028 . |1.G FE .

..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36 .......ecevees | weeennn . 09/01/2023 . |Paydown ... ... 3,58 |.... .0 [ . 11/25/2036 . [1.A FM ...
. 17312H-AE-Q | CRMSI 2007-2 A5 7.152% 06/25/37 ......eeeeees | auennn . 09/01/2023 . |Paydoun ... ...0 [ . 06/25/2037 . |[1.A FM ...
.. 17321J-AE-4 | CGMT 2013-GC15 AAB  3.942% 09/10/46 ......... |.eeeeen . 07/01/2023 . | Paydown ... .0 [ . 09/10/2046 . [1.A ........
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 .... . |- 09/01/2023 . [Paydoun ... ...0 [ . 06/25/2044 . |1.A ........
.. 17324D-BA-1 | CGOMT 2015-P1 XA 0.848% 09/15/48 .... - |- 09/01/2023 . [Paydown ....5,373 |.... .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 ..298,585 |. ..298,585 |. 0 .298,585 . 07/01/2029 . |4.C FE ....

0.

.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 .. . 07/25/2023 . |Paydown ... .. 12,500 ... 12,500 ... 12,500 |.... ..12,500 |.... .. 12,500 |. . 04/25/2047 . |2.C FE ....
CoreVest America20182 e Ltd 2018-2

. 218720-AA-0 14.026% 11/15/52 wooeeoiiiiiiieiiiiiiieeeeiiiens | eeeeens . 09/01/2023 . [Paydown ....coouviiiiiiinns foeneeniiiiiiiennn [ 3,453,751 |[........ 3,453,751 |........ 3,431,369 |........ 3,235,3% |[...eevreiinnnns 0 foreeenn 17,444 | 0 foreeees 17,444 | 0 foueeees 3,453,751 . 11/15/2052 . |1.A FE ...
CoreVest America20221 e Ltd 2022-1 A

L 21873E-AA-T | 4.744% 0B/17/55 woveeiiiiiiiiiiiiiiiieeeeiiiees | e . 09/01/2023 . |Paydown ... .. 48,876 ...48,876 ...48,110 |.... ..48,150 |.... ..48.,876 |. . 06/17/2085 . |1.A FE ...

. 03/15/2026 . |3.C FE ....
. 06/25/2033 . |1.F FM ...

..225310-AM-3 | CREDIT ACCEPTANC ~ 6.625% 03/15/26 .
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 ....

. |- 08/09/2023 . [ STIFEL NICHOLAS .

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

..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 .......ccvveees | ueennn . 09/15/2023 . .0 . .0 [ . 05/15/2034 . |1.D PL ....
..233046-AF-8 |DNKN 2017-1A A211  4.030% 11/20/47 .. 08/20/2023 . | Paydoun 0 0 . 11/20/2047 . |2.B FE ....
..233046-AK-7 | DNKN 2019-1A A211  4.021% 05/20/49 08/20/2023 . | Paydoun 0 0 . 05/20/2049 . |2.B FE ....
..233046-A0-4 |DNKN 2021-1A A211  2.493% 11/20/51 ..evvvveeen [ eeennn . 08/20/2023 . | Paydoun ... .0 . .0 . . 11/20/2051 . |2.B FE ....
Deephaven Reside20222  rtgage 2022-2 A1
.. 24380X-AA-5 |4.300% 03/25/67 ......ceeveeeeeeiiiieieeeiiiiees | eeeens . 09/01/2023 . [Paydoun .......ceeeeeennnee 109,641 . 03/25/2067 . |1.A FE ...
..24703T-AD-8 |DELL INT LLC / EMC CORP  6.020% 06/15/26 ... |....... . 07/05/2023 . [Call 101.4850 ..... .... 478,000 . 06/15/2026 . |2.B FE ....
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 ........cccc. |eeeenn . 09/01/2023 . |Paydoun ... ... 4,136 . 09/25/2035 . [1.A FM ....

. 07/25/2036 . |1.A FM ...
. 10/25/2045 . |2.A FE ....
. 07/25/2047 . |2.A FE ....
. 07/25/2048 . |2.A FE ....
. 10/25/2049 . |2.A FE ....
. 04/20/2049 . |2.C FE ....
. 07/20/2050 . |2.C FE ....
. 01/20/2051 . |2.C FE ....

..25151E-AD-5 | DBALT 2006-AB3 A4  6.923% 07/25/36 .. U OO . 09/01/2023 . | Paydoun ...
..25755T-AE-0 | DPABS 2015-1A A2I1  4.474% 10/25/45 ......... |....... . 07/25/2023 . |Paydoun ...
..25755T-AH-3 | DPABS 2017-1A A23  4.118% 07/25/47 .....ooees | veennn . 07/25/2023 . | Paydoun ...
..25755T-AJ-9 | DPABS 2018-1A A2l 4.116% 07/25/48 .......... |....... . 07/25/2023 . |Paydoun ...
..25755T-AL-4 | DPABS 2019-1A A2 3.668% 10/25/49 . 07/25/2023 . | Paydoun
..26208L-AD-0 |HONK 2019-1A A2 4.641% 04/20/49 .. 07/20/2023 . | Paydoun
..26200X-AA-9 | HONK 2020-1A A2~ 3.786% 07/20/50 .. 07/20/2023 . | Paydoun
..26200X-AC-5 | HONK 2020-2A A2 3.237% 01/20/51 .. 07/20/2023 . | Paydoun

... 3,41

23,750 |.

..26209X-AD-3 | HONK 2021-1A A2 2.791% 10/20/51 ..... 07/20/2023 . | Paydoun 23,750 . 10/20/2051 . |2.C FE ....
..289321-AG-0 |ELM RD GENERATING STAT ~ 4.673% 01/19/31 ... |....... . 07/19/2023 . [Various ... ..137,885 |.... .137,8585 |.. . 01/19/2031 . |1.F FE ....
..20364D-AS-9 | ENTERGY ARKANSAS INC ~ 3.700% 06/01/24 ....... | ....... . 08/02/2023 . [KEY BANC-MCDONALD . .5,007,962 |.... .5,004,063 |.. . (86,713) |.... . 06/01/2024 . |1.F FE ...
..20977J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 .......cccee. | oeeeenn . 09/01/2023 . |Paydown ....5,428 |.... ...5,677 |.. . 03/25/2043 . |1.A ........

. 02/25/2048 . |1.A ........
. 09/25/2035 . [1.A FM ....

20,493 |..
...827 |..

..29978C-AA-8 | EVER 2018-1 A1 3.500% 02/25/48
..32051G-TE-5 | FHAS| 2005-FA6 A5  5.500% 09/26/35 ..

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

20,371 |....
491
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..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 ......... [.eeeenn . 07/30/2023 . |Paydoun .......oooeeeiiiiins foeeiiiiniinis e, 38,288 [............ 38,288 |............ 38,439 [........... 38,386 |....oooeeennns [ R (98) [ouvvevnnnnnnnne [ R [£1:) ) S [ R 38,288 |..ooooeeeennns (VR [V R [V 1,463 |. 04/30/2047 . [2.B FE ....
Focus Brands Fun20171A 2022-1 A2 7.206%

. 07/30/2052 . |2.B FE ....
. 02/12/2032 . |3.A FE ....
. 05/25/2037 . |4.B FN ...
. 05/25/2037 . |4.B FM ....

L BAATR-AB-2 | 07/30/52 .. [ e . 07/30/2023 . [Paydoun .......cceeeeennnnee , , ,500 | 12,500
..345370-DA-5 | FORD MOTOR ~ 3.250% 02/12/32 .....cocvvvvvneeian | enens . 07/20/2023 . [CITIGROUP GLOBAL MKTS .. |.... 1,211,000 |.... .1,211,000 |..
..3622MI-AH-6 | GSR 2007-3F 2A7  5.750% 05/25/37 .. [ . 09/01/2023 . [Paydoun .......ceeeeennnee o | e 2,221 . .0 | . ...1,8% |..
..3622MW-BH-5 | GSR 2007-3F 1A4  5.000% 05/25/37 ......ceeves | aveenn . 09/01/2023 . [Paydoun ......cccvvverrenn fereeniiiiiiiiinenns fos 1,689 |.oocvneens 2,135 | 1,745 [ooeeinns 2,134 [, 0 s (444) |vvvviiiinnnns (I O (444) |vvvviiinnnnns 0 e 1,689
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 |2.500% 05/28/52 .......eevveeiiiriiiiieiiiiiiiieens | eeeens . 09/01/2023 . [Paydoun ......ccevveeieiiis [oeneiiiiiiinniiis [ 178,382 |........... 178,382 |..cvveenn 175,232 | 175,254 |ovveeeennnes [V IO P 0 feeeennn 3128 |l 0 s 178,382
Redemption 100.0000
..368730-AA-4 |CVS PP 5.830% 01/15/26 ......evvevveeinniiennes | eeens L 09/15/2023 . [ eveiiieeeiiiie i [ [ 50,131 ... 50,131 [ooeeeennn. 50,131 |.veeeenne 50,131 | [V O, (O O [V O, (VN [ SRR 50,131
GoodLeap Sustain20221GS e Impr 2022-1GS A
..38237J-AA-1 | 2.700% 01/20/49

. 05/28/2052 . |1.A ........

. 01/15/2026 . |2.B ........

.. 168,768 .. 168,728 |.......... 168,675 |.... .. 168,768 |.. . 01/20/2049 . |1.F FE ...

....... . 09/20/2023 . |Paydoun ...
Redemption

..39121J-AE-0 | GREAT RIVER ENERGY  6.254% 07/01/38 ......... [....... L 07/01/2023 . | evvveeiiniiiiininiiiiinininns e e 644,027 |........... 644,027 |........... 580,833 [........... 614,120 |....oeeen. 0 foreeeen 29,907 |ociiiiiinnnn 0 foreeen 29,907 |ociiiiiinnn.
..40456H-AA-5 | CANAL 2021-1 A 1.411% 08/25/36 .......ccccuut | veeennn . 09/23/2023 . |Paydoun ...
..411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 . 09/20/2023 . | Paydoun
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 .. 09/01/2023 . | Paydoun ...

..46284V-AC-5 | IRON MOUNTAIN INC ~ 4.875% 09/15/27 ... . 09/14/2023 . [ STIFEL NICHOLAS .
IRWIN HOME EQUITY 2006-1 2A4 ~ 6.060%

o

. 07/01/2038 . |1.G FE ....
. 08/25/2036 . |1.F FE ...
. 12/20/2050 . |2.B FE ....
. 05/25/2036 . [1.A FM ...
. 09/15/2027 . |3.C FE ....

........... 644,027

o o oo

..464126-DA-6 | 09/25/35 ....veiiiiiiiiiiiiiieiiee e [ . 09/01/2023 . |Paydown ... .0 . . 09/25/2035 . |1.A FM .
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . weeenen |- 09/01/2023 . | Paydoun 0 . 02/25/2036 . |1.A FM .
..46591T-AC-8 | JPNMT 2020-2 A3 3.500% 07/25/50 ....vvvvveees | eeeenns . 09/01/2023 . |Paydown ... 15,330 .0 [ . 07/25/2050 . |1.A ........
..46616P-AA-1 |HENDR 2011-1A A 4.700% 10/15/56 ........ccee | veeeees . 09/15/2023 . |Paydoun ... ... 96,267 ...0 [ . 10/15/2056 . |1.A FE .
..46616Y-AA-2 |HENDR 2012-2A A 3.840% 10/15/59 ........cccet | eeeens . 09/15/2023 . |Paydown ... ... 74,033 .0 [ . 10/15/2059 . |1.A FE .
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 .........cc.. | oeeeees . 09/15/2023 . |Paydoun ... .. 138,199 ...0 [ . 09/15/2065 . |1.A FE .
..46617T-AA-2 |HENDR 2014-1A A 3.960% 03/15/63 ......ooevees | eeeens . 09/15/2023 . |Paydown ... ... 54,230 .0 [ . 03/15/2063 . |1.A FE .
..46618A-AA-2 |HENDR 2014-2A A 3.610% 01/17/73 ....cccciis | eeeens . 09/15/2023 . |Paydoun ... .. 41,347 ...0 [ . 01/17/2073 . |1.A FE .
..46618H-AA-7 |HENDR 2014-3A A 3.500% 06/15/77 .. 09/15/2023 . | Paydoun 93,407 K 0 . 06/15/2077 . |1.A FE .
..46618L-AA-8 |HENDR 2015-1A A 3.260% 09/15/72 .. 09/15/2023 . | Paydoun .. 208,297 ..291,680 |. 0 .293,297 . 09/15/2072 . |1.A FE .
..46619R-AA-4 | HENDR 2015-2A A 3.870% 03/15/58 .. 09/15/2023 . | Paydoun .. 133,670 .. 133,577 | 0 .133,670 . 03/15/2058 . |1.A FE .
..46619X-AA-1 |HENDR 2015-3A A 4.080% 03/17/70 .. 09/15/2023 . | Paydoun ..102,675 |. 0 . 03/17/2070 . |1.A FE .
..466285-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 09/01/2023 . | Paydoun 0 . 07/25/2036 . |1.A FM .
..46640U-AC-6 | JPNBB 2013-C17 A3 3.928% 01/15/47 .......... |....... . 08/01/2023 . | Paydoun ... ...0 [ . 01/15/2047 . |1.A ........
..46646R-AL-7 | JPNDB 2016-C4 XA  0.860% 12/15/49 ......ooeee | eeenns . 09/01/2023 . |Paydown ... .0 [ . 12/15/2049 . |1.A FE .
..46648H-AN-3 | JPUMT 2017-2 A13  3.500% 06/25/47 ..........c. | veeeees . 09/01/2023 . |Paydoun ... ...0 [ . 05/25/2047 . |1.A ........
.. 46649H-AN-2 | JPNMT 2017-6 A13  3.500% 12/25/48 .......ccoes | eeennn . 09/01/2023 . |Paydown ... .0 [ . 12/25/2048 . |1.A ........
..46649H-AY-8 | JPUMT 2017-6 B1 ~ 3.777% 12/25/48 ............. | .eeees . 09/01/2023 . |Paydoun ... ...0 [ . 12/25/2048 . |1.A ........
..46652H-AC-0 | JPMIIM 2020-ATR1 A3 3.000% 02/25/50 ......... |.eeees . 09/01/2023 . |Paydown ... . .0 [ . 02/25/2050 . [1.A ........
..46653J-BU-4 | JPMMT 2020-5 B1  3.578% 12/25/50 [ IO . 09/01/2023 . |Paydoun ... ...25,556 .0 . . 12/25/2050 . [1.A ........
JP Morgan Mortga202110 2021-10 A4~ 2.500%

..46654A-AF-6 | 12/25/51 ..euviiiiiiiii e . 09/01/2023 . |Paydoun ... 335,008 343,266 |.... . (7,129) . - (7,129) ... . 12/25/2051 .
..46655D-BY-7 | JP Morgan Mortga20222 ~ 2.500% 08/25/52 09/01/2023 . | Paydoun .. 159,583 ..149,160 |. 10,263 |. . 10,263 . 08/25/2052 .
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . 07/30/2023 . | Paydoun 20,625 21,798 |. (1,411) . (1,411) . 07/30/2047 .
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 07/30/2023 . | Paydoun 25,000 |. B | I 0 . 04/30/2052 .
..48249Y-AA-3 |KSBA 2016-1 A 2.418% 03/25/42 RO R . 09/25/2023 . |Paydoun ... ....3,853 |.... eenne. (3,580) . .0 [l (8,580) |... .. . . 03/25/2042 .

.. 49427R-A0-5 |KILROY REALTY LP  2.500% 11/15/32 ...ccvviins | eeenns . 08/17/2023 . [Various .........cceeeveens feereeniiniinninnnns foenn.... 238,625 [..o.......344,000 [.......... 223,782 [ovvvieeiiiiiinns [V IO 0 foeeeenns 318 [ 0 foreeeenns 318 [ , , , . 11/15/2032 .

LAD Auto Receiva20221A st 2022-1A A 5.210%
..501687-AA-5 | 06/15/27 woevveevveiieiiiiiiiiiiiiiiiiiiiiiiiiiies | eeeeens . 09/15/2023 . [Paydown ....oovoovveeieeiinn foveeeiiiiiiiieinnn fooee. . 447,134 Ll 447 134 447,082 |........... 448,405 [...oooeennnns 0 f..... 27 o 0 feenns 27 o 0 forreeenn. 7,134 | [V PPN [V 0 foeeeinnns 15,388 |. 06/15/2027 . [1.C FE ....




9'G03

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 .......ccccce [oernnn . 09/01/2023 . | Paydoun ... ....1,008 A | I 0 . 11/25/2036 . [1.A FM ....
..52521H-AD-5 |LMT 2006-9 1A4  5.750% 01/25/37 ......evvvvvnn [oeeennn . 09/01/2023 . | Paydoun ... ... 1,379 .1,019 |.... 0 . 01/25/2037 . [3.A FM ....
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 .......ccevvnn [ereennn . 09/01/2023 . | Paydoun ... ... 703 |.... 0 . 06/25/2036 . [1.A FM ....
.. 52523K-AJ-3 |LXS 2006-17 WF5  6.450% 12/26/42 ............. [....... . 09/01/2023 . | Paydoun ... ....550 |.... 0 . 12/25/2042 . (3.A FM ....
..525240-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 ......cevvvvee [errenn . 09/01/2023 . | Paydoun ... . .28, 111 0 . 04/25/2037 . (1.A FM ...
..52524P-AL-6 | LXS 2007-6 3AS  5.720% 05/25/37 .........coeen [eeennn . 09/01/2023 . | Paydoun ... ..7,682 ....6,793 |.... 0 . 05/25/2037 . [1.A FM .
..55261F-AK-0 |M & T BANK CORP  6.225% 07/26/23 ............. [.eennn . 07/26/2023 . |Maturity . . 6,460,000 .6,449,869 |.... 0 . 07/26/2023 . [1.G FE .
..576434-Rli-6 | MALT 2004-5 B1  6.370% 06/25/34 .........cevvn [oeeennn . 09/01/2023 . | Paydoun ... ...34,264 |.... .0 . . 06/25/2034 . (4.B FM .
Redemption 100.0000
..59524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |....... . 08/01/2023 . . 174,667 |.... 0 . 08/01/2025 . [1.D FE .
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 .....evvvvuee [eeeennn . 09/01/2023 . | Paydoun ... L. 744,137 ... 0 . 11/25/2058 . [1.A ........
..608190-AL-8 | MOHAWK INDUSTRIES INC ~ 3.625% 05/15/30 ...... [....... . 07/13/2023 . | Various ... .2,140,090 |.... 0 . 05/15/2030 . [2.A FE .
..61690G-AC-5 |MSBAM 2014-C14 ASB  3.581% 02/15/47 ......... [....... . 09/01/2023 . | Paydoun ... ... 81,791 ...81,874 |.... 0 . 02/15/2047 . [1.A ........
..61690Q-AC-3 | MSBAM 2015-C23 ASB  3.398% 07/15/50 ......... [..eeenn . 09/01/2023 . | Paydoun ... .. 989,064 ..992,472 |.... 0 . 07/15/2050 . [1.A ........
..61690Y-BS-0 |MSC 2016-BNK2 ASB  2.860% 11/15/49 .......... . |- 09/01/2023 . |Paydoun ... ... 307,557 ........... 309,505 |.... .0 . . 11/15/2049 . [1.A ........
..61691K-AA-9 | MSC 2017-ASHF A 6.354% 11/15/34 ......cooee [ oonnnn . 08/15/2023 . |Paydoun ........ocovviiiiins |oeeiiiiinnins e 665,208 |...........665,208 |...........664,530 [........... 665,012 0 . 11/15/2034 . [1.A ........
MORGAN STANLEY 2006-12XS ASA  6.592%
LB1749E-AF-4 1 10/25/36 oooeeeeeeeeieii [ . 09/01/2023 . |Paydoun .......ooeeeeiieiins foeviiiinnieins e 5,054 ....1,810 |.... 0 ...5,054 |.. . 10/25/2036 . [1.A FM .
..61752R-AJ-1 | MSM 2007-3XS 2A3S  6.358% 01/25/47 .. 09/01/2023 . |Paydown 19,009 0| 19,009 . 01/25/2047 . [1.A FM .
..61763K-AY-0 | MSBAM 2014-C15 ASB  3.654% 04/15/47 . 09/01/2023 . |Paydown 0| . 04/15/2047 . (1.A ........
. 61767F-BB-6 |MSC 2016-UB11 XA 1.574% 08/15/49 ............ [....... . 09/01/2023 . | Paydoun ... 0 . 08/15/2049 . [1.A FE .
..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ......evvvvnn [oeeennn . 09/01/2023 . | Paydoun ... 0 . 07/25/2043 . [1.A ........
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 ............. [t . 07/30/2023 . | Paydoun ... 0 . 04/30/2051 . [2.C FE .
..64016N-AE-7 |NBLY 2023-1A A2  7.308% 01/30/53 .......cceees [eeennnn . 07/30/2023 . | Paydoun ... 0 . 01/30/2083 . [2.C FE .
..693456-AN-5 | PMTLT 2013-J1 B1  3.539% 09/25/43 ........cce. [oerennn . 09/01/2023 . | Paydoun ... 0 . 09/25/2043 . [1.A ........
..69349A-AA-0 |PNC CAPITAL TRUST C  6.241% 06/01/28 ........ [....... . 08/04/2023 . |Various ... . 100,802 |.... 0 . 06/01/2028 . 2.B FE .
..69371V-AA-5 |PSIC 2018-1 A1 3.500% 02/25/48 .............. [....... . 09/01/2023 . | Paydoun ... Y O 7 .0 . . 02/25/2048 . [1.A ........
..69371V-AM-9 | PSMC 2018-1 A12  3.500% 02/25/48 ............. [...... . 09/01/2023 . |Paydown ......cooeeeeeieiins feeeiieeeeeeenns | 52,376 |l 52,376 .l 50,499 | 52,303 0 . 02/25/2048 . [1.A ........
PSIC Trust 20212 2021-2 A3 2.500%
..69376C-AC-8 |06/25/51 . 09/01/2023 . | Paydown . 06/25/2051 . [1.A ........
..713448-FS-2 |PEPSICO INC ~ 4.450% 02/15/33 .. . 09/11/2023 . | KEY BANC-MCDONALD ....... |.... . 02/15/2083 . [1.E FE .
Redemption 100.0000
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... [....... . 09/13/2023 . | uvvviiiiiiiiiie 0 . 09/13/2027 . (1.D ........
..T4922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .......... [....... . 09/01/2023 . | Paydoun ... .0 . . 06/25/2036 . (3.B FM .
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 ......ccvvvveeee [eerennn . 09/25/2023 . | Paydoun ... .0 . . 10/25/2063 . [1.A FE .
..759950-GV-4 | RAMC 2006-1 AF3  5.608% 05/25/36 ...........e. [eennn . 09/01/2023 . | Paydoun ... .0 . . 05/25/2036 . [1.A FM .
..76110W-SZ-0 |RASC 2003-KS7 AI5  4.012% 09/25/33 09/01/2023 . |Paydown 0 . 09/25/2033 . [1.A FM .
..761118-XQ-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 . 09/01/2023 . |Paydown 0 . 03/25/2036 . (2.B FM .
..76111X-ZU-0 |RFMSI 2005-S7 A4 ~ 5.500% 11/25/35 ... 09/01/2023 . |Paydoun ... 0 . 11/25/2035 . (2.B FM .
..761713-BG-0 |REYNOLDS AMERICAN INC ~ 4.450% 06/12/25 .| 08/16/2023 . (Call 98.1010 0 . 06/12/2025 . (2.B FE .
..76174L-AA-1 |REYNOLDS GRP ISS/REYNOLD  4.000% 10/15/27 .. . |- 09/13/2023 . [ BARCLAYS .. 0 . 10/15/2027 . [4.A FE .
..78419C-AG-9 | SGCMS 2016-C5 XA ~ 2.021% 10/10/48 ............ [....... . 09/01/2023 . | Paydoun ... .0 . . 10/10/2048 . [1.A FE .
..78471K-AE-1 | SFPMT 2016-1A 1A4  3.000% 11/25/46 .......... [....... . 09/01/2023 . | Paydoun ... .0 . . .. . 11/25/2046 . [1.A ........
..81745B-AN-5 | SEMT 2013-6 B2 ~ 3.513% 06/25/43 ......cccoee [oeennn . 09/01/2023 . | Paydoun ... ... 111,126 ... 110,736 |.......... 110,840 |.... .0 . 111,126 |.. . 06/25/2043 . [1.A ........
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 .............. [..eces . 09/01/2023 . | Paydoun ... .... 4,306 ... 4,231 ....4,268 |.... .0 . ...4,306 |.. . 07/25/2043 . [1.A ........
..81745J-AA-6 | SEMT 2013-11 A1 3.500% 09/25/43 ............. [....... . 09/01/2023 . | Paydoun ... ... 32,822 ... 32,482 |.... .0 . ..32,822 |.. . 09/25/2043 . [1.A ........
..81745J-A0-1 | SEMT 2013-11 B3 3.650% 09/25/43 .........cce. [.onnns . 09/01/2023 . |Paydown .......ooeeeeeeeeens Jooeeeennnnenennennns e 90,584 il 90,584 |...........89,282 |............ 90,067 0 | 517 |0 v, 90,584 . 09/25/2043 . [1.A ........
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..81745N-AJ-8 | SEMT 2014-1 B2 ~ 4.055% 04/25/44 .......cccceee [oeennn . 09/01/2023 . | Paydoun ... ... 89,113 ...89,113 ...88,988 |.... .0 . 0 ..89,113 |.. 2,301 |. 04/25/2044 . [1.A ........
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 ........cevves [oeennnn . 09/01/2023 . |Paydown .......cooeveiiiiins Joeeiniinniiies e 2,793 ... 2,793 2,791 | .0 . 0 .. 2,793 |.. . 01/25/2045 . [1.A ........
..81745R-AH-3 | SEMT 2013-3 B2  3.530% 03/25/43 ......eevvvuenn [eeeennn . 09/01/2023 . | Paydoun ... ... 19,689 ...19,689 ...19,785 |.... .0 . 0 ..19,689 |.. . 03/25/2043 . [1.A ........
..81746D-AG-5 | SEMT 2017-5 A7  3.500% 08/25/47 ........evvver [eeeenn . 09/01/2023 . | Paydoun ... ... 83,413 ...83,413 ...83,202 |.... .0 . 0 ..83,413 |.. . 08/25/2047 . (1.A ........
..81746N-AU-2 | SEMT 2016-3 A19  3.500% 11/25/46 .........ooe. [oeennn . 09/01/2023 . |Paydoun ......cooeeeiiiiiins foneiiiiiii el 9,016 ....9,016 ....9,102 |.... ... (86) ] .0 . 0 ...9,016 |.. . 11/25/2046 . [1.A ........
..81746T-CB-9 | SEMT 2017-1 B1 ~ 3.607% 02/25/47 ......vvvvvnnn [oeeennn . 09/01/2023 . | Paydoun ... ... 17,007 ... 17,007 .. 17,210 ... .. (203) | .0 . 0 ..17,007 |.. . 02/25/2047 . (1.A ........
..81746X-AU-0 | SEMT 2017-3 A19  3.500% 04/25/47 ............. [..cces . 09/01/2023 . | Paydoun ... ...28,114 |.... .0 . . 0 ..28,386 |.. . 04/25/2047 . (1.A ........
..81747E-CD-7 | SEMT 2018-CH2 B1A ~ 3.750% 06/25/48 .......... [....... . 09/01/2023 . | Paydoun ... ... (2,068) | .0 [ (2,088) ... .0 . ..62,284 |.. . 06/25/2048 . [1.A ........
Sequoia Mortgage20216 2021-6 A4  2.500%
B1748Y-AD-4 | 10/25/51 oooveeiiiiiiiii [ . 09/01/2023 . | Paydoun ... ... (6,302) | .0 [ (6,302) ... 0 . 10/25/2051 .
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 09/01/2023 . |Paydown 0 0| . 07/25/2043 .
..B2281E-CK-1 | SCOT 2016-1 1A19  3.500% 11/25/46 . 09/01/2023 . |Paydoun ... 0 0| . 11/25/2046 .
..85172F-AM-1 | SPRINGLEAF FINANCE CORP  6.875% 03/15/25 . 09/13/2023 . | UBS WARBURG . 0 0| . 03/15/2025 .
..85207U-AF-2 | SPRINT CORP  7.875% 09/15/23 .. . |- 09/15/2023 . Maturity .. 0 0| . 09/15/2023 .
INTL FCSTONE
..863667-AN-1 | STRYKER CORP  3.500% 03/15/26 .......cceeveeees [oeennn . 09/21/2023 . | INC .0 . 0 . 03/15/2026 . [2.A FE ....
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 .......ccvvven [oeennn . 09/01/2023 . | Paydoun ... .0 . 0 . 03/25/2058 . [1.A ........
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 ......evvvvvvnns [eeeennn . 09/20/2023 . | Paydoun ... .0 . 0 . 09/20/2045 . [1.F FE ....
..89680H-AE-2 | TCF 2021-1A A 1.860% 03/20/46 ............... [.eeenn . 09/20/2023 . | Paydoun ... .0 . 0 . 03/20/2046 . [1.F FE ....
..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 ......... [....... . 09/01/2023 . | Paydoun ... . .0 . 0 . 06/15/2061 . [1.A ........
..00278L-AZ-2 |UBSCM 2018-C15 XA  1.068% 12/15/51 .......... [....... . 09/01/2023 . | Paydoun ... ....4,062 |.... .0 . .0 . . 12/15/2051 . [1.A FE .
UNIVISION COMMUNICATIONS INC ~ 5.125%
..914906-AS-1 | 02/15/25 .o [ . 07/21/2023 . | Various ... 1,378,623 |.... .0 . 0 . 02/15/2025 .
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ [....... . 07/01/2023 . | Various ... .0 . 0 .. . 06/30/2030 .
..02890F-AV-8 | WFRBS 2014-C20 ASB  3.638% 05/15/47 ......... [....... . 09/01/2023 . | Paydoun ... .0 . 0 .650,597 |.. . 05/15/2047 .
..920227-26-0 | WAMU 2003-85 1A4  5.500% 06/25/33 .... 09/01/2023 . |Paydown 0 0| ....754 . 06/25/2033 .
..92938G-AE-8 | WIFRBS 2013-C17 ASB  3.558% 12/15/46 . 08/01/2023 . |Paydown K 0 0| 20,700 . 12/15/2046 .
..92038J-AF-9 | WIFRBS 2013-UBS1 ASB  3.603% 03/15/46 09/01/2023 . |Paydown 61,162 |. 0 0| 59,384 . 03/15/2046 .
..93034F-EQ-1 |WMALT 2005-9 2A4  5.500% 11/25/35 ......ccccet [erennnn . 09/01/2023 . | Paydoun ... R I K .0 . 0 .. 1,730 |.. . 11/25/2035 .
..93035B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ........... [.eeeenn . 09/01/2023 . | Paydoun ... 23,330 | 2,502 |l .0 . . 0 .9,375 |.. . 07/25/2036 .
..949831-AA-9 | WFMBS 2019-3 A1 3.500% 07/25/49 U T . 09/01/2023 . | Paydoun ... . . . L. 3,431 e 3,400 ... .. . .0 . .. (16) ... 0 e .3,384 |.. . 07/25/2049 .
.. 94989M-AF-6 | WFCM 2015-NXS2 ASB  3.461% 07/15/58 ......... [..oeenn . 09/01/2023 . |Paydown .......coooeeeiiiies |oeviiiiiinine | 1,085,946 |........ 1,085,946 |........ 1,118,509 |........ 1,089,940 |.......eeeeeee [V R (3,994) [c.vvnnnnnnnnnnn [ RS (3,994) [c.vvnnnnnnnnnnn 0 fnns 1,085,946 . 07/15/2068 .
Wells Fargo Mort20221 ked Se 2022-1 A1
..95003H-AA-7 12.500% 08/25/51 ..oovveeeeeeiiieieiiiieieees [ . 09/01/2023 . |Paydoun .......oooveiieiiins Joeeiiiiiniiiens e 58,587 [cuuvvennnnn 58,587 |[..cccunnnnn 57,470 |............ 57,476 |l 0 eeeenn 1,110 [0 110 |0 i, 58,587 |ooeeeiiiinnnns (VO 0 | [V 973 |. 08/25/2051 . [1.A ........
Westlake Automob20193A ivable 2019-3A E
.. 96042H-AN-0 |3.590% 03/17/25 .coeeeeeeeeeeeieeeieeeeeeeee [ . 09/15/2023 . | Paydown ....15,654 |. . 03/17/2025 . (1.B FE ....
..962178-AN-9 | TRI POINTE GROUP / HOMES  5.875% 06/15/24 .. |....... . 07/19/2023 . | WELLS FARGO .......ccoevee |ovvevvrnnnnnnnnnnnns e 906,728 ...........009,000 |...........888,095 |...........902,624 [..........cc.oa0 [ooreiiins 2,369 | . 06/15/2024 . [3.C FE ....
WILSHIRE MTG LOAN TR 1997-2 M3 7.770%
..971885-AP-3 | 05/25/28 ..cooiiiiiiiiiiiei [ . 09/01/2023 . | Paydoun ... .0 . . 05/25/2028 . [4.C FM ...
..97652P-Ali-1 | WIN 2014-1 B3~ 3.919% 06/20/44 .. 09/01/2023 . |Paydown K 0 . 06/20/2044 . (1.A ........
..009090-AA-9 | ACACN 2015-1A PTT ~ 3.600% 03/15/27 .. A..... . 09/15/2023 . | Various ... .......... 476,068 |.... .0 . 17,178 |. 03/15/2027 . [1.F FE ....
..06417M-C4-5 |BANK OF NOVA SCO  6.000% 08/08/23 .... A..... . 08/08/2023 . |Maturity ......ccoooeiiiies |oeeeeeeninnnnnnnnns ... 5,000,000 |........5,000,000 |........ 5,000,000 |.... . .0 . .. ...202,031 |. 08/08/2023 . [1.A FE ....
..15135U-AP-4 | CENOVUS ENERGY INC  5.250% 06/15/37 . A..... . 09/20/2023 . | Call 92.2210 .eevt eveeeiiiiiiiiiiiiens feeeene 1,129,707 |........ 1,225,000 |........ 1,326,923 |.... ...(3,450) |. O PO €< J91510) I ISR | B MR 1,311,418 |.. . (132,583) |. 06/15/2037 . [2.C FE ....
Redemption 100.0000
. 000000-00-0 |YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 ....... D..... . 08/12/2023 . | .. PO R ... 14,115 ...14,115 L ALTST | 12,014 [0 e 2,101 ...2,101 14,115 |.. . 02/12/2026 . [5.C FE ....
MORGAN STANLEY FIXED INC
..10554T-AE-5 | BRASKEM NETHERLANDS ~ 5.875% 01/31/50 .. |D..... . 09/08/2023 . .. 256,455 353,000 355,471 |.... . @2n). ....355,416 |.. . (98,962) |.... . 01/31/2050 . [2.C FE ....
.. 12594K-AA-0 | CNH INDUSTRIAL NV 4.500% 08/15/23 . 08/15/2023 . |Maturity . . 2,600,000 ..2,600,000 ..2,591,160 |. ..8,840 | .2,600,000 0| . 08/15/2023 . 2.B FE ....
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 . 09/25/2023 . | Paydoun ... .. 212,500 212,500 212,452 |.... .. 192 . ....212,500 |.. .0 | . 09/25/2045 . [1.F FE
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..31572U-AF-3 |FIBRIA OVERSEAS FINANCE ~ 5.500% 01/17/27 ... [D..... . 09/01/2023 . | Tax Free Exchange . 2,038,961 .2,046,080 |.... L (7,119) ). 0 e . 01/17/2027 . [2.C FE ....
..38174Y-AA-3 | GOCAP 2015-24A AR 7.231% 11/05/29 ..... |- 08/05/2023 . | Paydown .. 253,997 ..253,997 |. .0 ] 0| . 11/05/2029 . [1.A FE ....
..46590X-AB-2 | JBS USA FOOD FINANCE ~ 5.500% 01/15/30 . D..... . 08/22/2023 . | Tax Free Exchange . 3,287,671 .3,288,3%4 |.... .0 . . 01/15/2030 . [2.C FE ....
JBS USA FOOD FINANCE JBS USA  4.375%
L 46590X-AE-6 | 02/02/52 ..oooiiiiiiiiiiii . 08/22/2023 . | Tax Free Exchange .... 710,000 ... 709,766 |...........700, K .0 . 0 .709, .. 0 e . 02/02/2052 . [2.C FE ..
..46590X-AJ-5 | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 ....... . 08/24/2023 . | Tax Free Exchange ..560,000 ..582,516 |. ..577,032 |. .. (11,214) | 0 0| .565,818 0| . 12/01/2052 . [2.C FE ..
..46590X-AR-7 | JBS USA FOOD FINANCE 144A  2.500% 01/15/27 . 08/22/2023 . | Tax Free Exchange .. 2,238,000 ..2,218,638 |. .2,220,187 |. ..2,706 | 0 0| . 2,222,893 0 . 01/15/2027 . [2.C FE ..
..46590X-AX-4 | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 ....... . 08/25/2023 . | Various ......... 190,918 |... N .. (87)) .0 . 0 eenn..208,751 .. . (17,833) |.... . 12/01/2052 . [2.C FE ..
..5006EP-AJ-0 | KOREA EAST-WEST POWER CO  3.875% 07/19/23 . . 07/19/2023 . |Maturity ....ooeveennnnnnnn Jooveniiiiiiis s 7,000,000 |........ 7,000,000 |........6,965,420 |........6,995,857 |.......cccccen0 feurennnnne 4,143 | .0 . P O 7,000,000 |.. 0 . 07/19/2023 . [1.C FE ..
..50247V-AA-7 |LYB INTL FINANCE BV ~ 4.000% 07/15/23 ........ . 07/15/2023 . |Maturity ....oovveviiiiinns Joeveieiieiiies s 1,000,000 |........ 1,000,000 |...........994,800 [........cvvnnnnn O fonniiiiinnnnns0 Jeeiiinns 5,200 | .0 . 0 e 1,000,000 |.. . 07/15/2023 . 2.B FE ..
MF1 Multifamily 2021FL6 Mortga 2021-FL6 A
..55283T-AA-6 |6.547% 07/16/36 .....evvvvvvvvrnnnnriiiniiniiinnnnns . 09/16/2023 . |Paydoun ........cooeveeiiins |oeneiiiiininens e, 106,822 |...........106,822 |...........105,083 [........... LT 1 0 eeeenn 1,637 [ 0 0 . 07/16/2036 . [1.A FE ..
..620470-BB-3 |NXP BV 5.350% 03/01/26 . 07/13/2023 . | CITIGROUP GLOBAL MKTS .. |.... . 1,659,884 1,796,788 |.... U 0 . 03/01/2026 . 2.B FE ..
..7T7341D-AA-5 |ROCKT 2017-3A A 6.778% 10/20/30 .. . 07/20/2023 . | Paydown .. 308,594 ..308,594 |. 0| . 10/20/2030 . [1.A FE ..
..826200-AD-9 | SIEMENS FINANCING  6.125% 08/17/26 .. . 09/06/2023 . | TD SECURITIES . R R . 3,069,510 .3,002,639 |.... .0 . . 08/17/2026 . [1.E FE ..
Redemption 100.0000
..870674-AA-6 | SWEIHAN PV PONER CO PJSC ~ 3.625% 01/31/49 .. [D..... . 07/31/2023 . ... 40, ...40, .0 . . 01/31/2049 . 2.A FE .
..87244C-AJ-5 |CHWIL 2016-1A AR 7.143% 10/20/30 ..... |- 07/20/2023 . | Paydown .. 254,905 ..254,905 |. 0| . 10/20/2030 . (1.A FE .
..G1257*-AJ-0 |BOREALIS FUNDING PP 5.360% 08/19/23 ... D..... . 08/19/2023 . |Maturity . R .5,000,000 .5,000,000 |.... . 08/19/2023 . [2.A ........
Redemption 100.0000
..V6179#-AA-2 | FIRST OMEGA SHIPPING PP 4.650% 06/25/24 ... |D..... . 07/01/2023 . | .evvvevniniiiiiiiiiiiiiiiiinns |oereieieeeeeeneeeees |oeeeeees 866,132 |........... 866,132 |........... 866,132 |........... 866,132 |............... [ PP [ [ PP 0 fooiiiinnnnnes [ PP 866,132 |.......ceee.n 0 foooiiinnnnnes [ PP [ AU 20,138 |. 06/25/2024 . ]2.C ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 121,730, 165 124,291,585 123,168,655 111,949,913 0 (143,587) 1,173 (144,760) 0 122,995,276 0 (892,609) 4,183,017 XXX XXX
..020002-BB-6 | ALLSTATE CORPORATION ~ 3.291% 08/15/53 ....... . 07/25/2023 . | Various ..2,697,933 |........ 2,720,000 |........ 2,518,512 |........2,519,078 [......ccccee0 [ooeeeinns 1,366 |. ...1,366 |... 0 e 2,520,444 |.. .. 147,808 |. 08/15/2053 . [2.B FE ....
..21869M-AA-5 | CORESTATES CAPTL Il  6.196% 02/15/27 . 09/25/2023 . | SEAPORT GROUP LLC . 1,198,864 .. 1,257,000 ..1,156,738 |. . 768,665 |. 10,953 |. ..10,953 0| 1,191,843 .61,728 |. 02/15/2027 . (2.B FE ....
..744320-BJ-0 |PRUDENTIAL FINANCIAL ~ 5.125% 03/01/52 . 08/02/2023 . |Various ... .. 892,560 . 978,000 ..974,913 |. ..974,927 |. .25 . .25 0| .974,952 .46,410 |. 03/01/2052 . [2.B FE ....
..976657-AH-9 | WISCONSIN ENERGY CORP  7.739% 05/15/67 ......[....... . 09/07/2023 . | Various ... .. 131,593 145,000 123,356 |...........123,800 |.... .31 ....31 .0 . .123,831 .. 8,544 |. 05/15/2067 . [2.B FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 4,920,950 5,100,000 4,773,519 4,386,470 0 12,375 12,375 0 4,811,070 0 109,880 264,490 XXX XXX
2509999997. Total - Bonds - Part 4 156,537,556 160,930, 398 159,393,376 126,691,002 0 (236,780) 1,173 (237,963) 0 158,925,959 0 (1,79,120)| (1,79,120) 4,789,224 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 156,537,556 160,930, 398 159,393,376 126,691,002 0 (236,780) 1,173 (237,963) 0 158,925,959 0 (1,79,120)| (1,79,120) 4,789,224 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
S. G. COWEN SECURITIES
..032654-10-5 | ANALOG DEVICES .....eevvvvveveeeriiiiiiiiiiiiiineenes [ eeeeenn . 08/02/2023 . | CORP. ... P R 4,507.000 |.. 403,446 |...........739,283 |...... (335,837) |.. 0 e (335,837) [....vvvvvnnnnnn 0 |onennt..403,446 |...............0 |....... 466,313 [....... 466,313
..053015-10-3 | AUTOMATIC DATA PROCESSING INC .........cceeeeeees [oeennn . 09/14/2023 . | Various PR O 3,390.000 |.. 529,324 |...........809,735 |...... (280,411) |.. 0 e (280,411) |..coeeeeeeennn 0 529,324 [oniiiiiinnnnnnn 0 fannnnn 312,502 e, 312,592
S. G. COWEN SECURITIES
. 11135F=10-1 | BROADCOM INC oo [ . 07/26/2023 . | CORP. .....evvveees PO R 1,760.000 |.. 457,231 |...........984,069 |[...... (526,838) |.. 0 e (526,838) |....oeeeeeeennn 0 [oveeennnnn 857,281 [oniiiiiinnnnnnn 0 [, 1,115,307 |..... 1,115,307
..191216-10-0 | COCA-COLA CO ...oooveeeeeeeiiiiiieeeieeeeeeeeee [ . 08/22/2023 . | GOLDMAN SACHS ... R AR 15,787.000 |.. 673,028 |........1,004,211 |...... (331,183) |.. 0 e [ <) N R | ) AU £< 1N .. IR | B N 276,298 |....... 276,298
S. G. COWEN SECURITIES
..20030N-10-1 | COMCAST CORP CL A ....evvvvvevevvviiniiiiiiniiininns [ eeeeenn . 09/25/2023 . | CORP. ...evvvevvvineniiiinns Joeeees 10,381.000 |......... 466,370 |oovvviiiiiiiiiiiiins feveeiieens 377,060 |........... 328,823 |........ JLUNCIVS T R (VR [V R 10,605 [....oevvnnneee [V R 377,060 |oooveeeeennnns [V 89,310 |........ 89,310
..244199-10-5 |DEERE & COMPANY .......coovvriiiiininni [ . 08/17/2023 . | CORP. .eevvvvvveveviiiiinns foeeeees 1,229.000 |......... 522,915 | | 175,340 |........... 526,946 |...... (351,607) |-eeveeeeeennns (VR 0 |..... (351,607) |.oooeeeeeennnn [V R 175,340 |ooeeeeeneens 0 f...... 347,575 |....... 347,575
..26614N-10-2 | DUPONT DE NEMOURS INC ......eevvvvvvvrirnrnniinnnns [eeeenn . 09/25/2023 . |Various .......cceeeeiiiinnn feeeens 25,330.000 |...... 1,876,888 [....cccoeiiiiiins fonnnnne 1,719,197 |........ 1,738,398 |....... (19,201) |oeeeeeeenees (VO 0 |ens (19,201) [cevvvvrenennns 0 fnns 1,719,197 | 0 f...... 157,691 |....... 157,691
..30231G-10-2 | EXXON MOBIL CORP . 08/03/2023 . | CORP PR R 299.000 |.......... 31,650 ...17,049 |............ 32,980 (15,930) |.. .. (15,930) |... .. 17,049 |.. .. 14,601 .
..34964C-10-6 | FORTUNE BRANDS HOME & SECURI COMMON ... . 08/22/2023 . R R 6,471.000 |......... 426,132 349,289 |...........302,626 (28,874) |.. .. (28,874) |... .349,289 |. .. 76,843 |....
.. 35137L-10-5 |FOX CORP .......ccccceiiiniiiniiiiiiiiiiiiiiiiiiiiins [ oo . 08/11/2023 . | CORP. ..eevvvvvvvvvvennnnnne |oeeenes 24,760.000 |......... 855,129 [ o 941,100 |........... 751,961 |....... 189,139 ...t [\ R, [V 189,139 |.ovvveeenenns [ P 941,100 [.oooeiennnnns 0 [...... (85,972) |....... (85,972) |.oooeeennnns 6,190 |ooeeee |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..38141G-10-4 | GOLDMAN SACHS GROUP INC ......oevvvvvevviiiiiniinns [eeeenn . 08/03/2023 . | VIRTU FINANCIAL ...oovvnn |ovvevnnnnns 89.000 |.......... LI L R N 20,625 |....oeueeee 30,561 |........... (936) [evvvvvvrnnnnns (VR [V R (936) |+evvveeennnnns [ R 20,625 [.oooeiiiinnns [V R 1,677 | 1,677 [ M5 s ]
S. G. COWEN SECURITIES
L.459200-10-1 JIBM oo [ . 08/03/2023 . | CORP. ...evvvveereniiniiiins Joeeeeeeens 291.000 |.......... 41,828 | 36,545 |i040,999 | (4,454) [l O [0 (4,454) [..oevnnnnnnnnne [V R 36,545 [..cooeiiinnns [V 5,283 |.......... 5,283 |ooeiiiiiiiinns oL Y
Keefe Bruyette & Woods
..46625H-10-0 | JP MORGAN CHASE & CO ...oooovveeeeeeeiiiniins [ . 08/22/2023 . |EQ .evvviiiiiiiiiiiiiiiiiiins e 6,635.000 |......... 972,850 [....ccccooiiiiiiiins [oeennn 714,700 .........889,754 |...... (175,045) |..cooeeiiiiin 0 il 0 e, (175,045) |...coeeeeennns [V R 714,709 |.oooeeeeennns 0 f...... 258,141 |....... 258,141 |............ 19,905 |ooevvees ceeeeen| et
..478160-10-4 | JOHNSON & JOHNSON ......eevvvvvvevvnnnnnnnnnnnnnnnnns [ eeeeenn . 08/03/2023 . | CORP. ...evvvvverviinniiiins Joeeeeeeenns 245.000 |..........41,888 |.......coooiiins 39,680 | 43,279 | (3,599) [ O 0 e (3,599) [..ovvnnnnnnnnne [ R 39,680 |.oooeeeiiieenns [V R 2,208 |..coeeeene 2,208 |oeeeiieiiens L Y [
..482480-10-0 |KLA CORPORATION .....eeveennnnniiniiiiiiiiiiiiiiinas [ eeeenn . 08/02/2023 . | CORP R R 3,130.000 |.......1,533,193 [...cccoeiiiiiiiiiins [onnnnnn. 487,354 |........ 1,180,104 |......(692,750) |...coerreeeennn0 Joveeiiiinnnnnnn 0 e (692,750) |... R | PO 0 T IO | B RN 1,045,839 |..... 1,045,839
..530830-10-9 | LOCKHEED MARTIN ....ooovreiiiiiiiiiii [ . 09/14/2023 . | Various PR O 2,350.000 [...... 1,022,108 [....cccooeeiiiiiiins [onnnnnn. 831,828 |........ 1,143,252 |...... (311,424) |0 il 0 o, (311,424) |... PR PO - X L - . RN | B AN 190,280 |....... 190,280
..68389X-10-5 | ORACLE CORP ....ceeveeeieiiiiiiiiiieieeeeeeeeeeee [ . 08/24/2023 . | GOLDMAN SACHS . [ AR 6,810.000 |.. .. (62,867) |... 0 . 276,109 |....... 276,109
..704326-10-7 |PAYCHEX INC ....evvvvvvirinnnininnnnninnnsnnnnnnnnnnns [ oeeeens . 09/14/2023 . R 5,539.000 |.. .(156,726) |... .0 . . 176,879 |....... 176,879
..718172-10-9 | PHILIP MORRIS INTERNAT-W/I ...ovvvvvvnnnnnninnnnnn [ eeeenn . 08/03/2023 . | CORP. ..evvvvvvvrrrniiiniins |eeeeeeeeens 533.000 [....cennn 51,9 | s 47,425 |..ooeeeeene 53,945 [........ [(1720) (VO 0 s (6,520) |..ceeeeeennnn [ SRR Y7 T R [ 4,404 |.......... 4,494
..75513E-10-1 |RAYTHEON TECH CORP ......coevevieiiiieeeeeeeeees [ . 08/03/2023 . | CORP. ..eevvvvvvrrrninninins Joeeeeeees 361.000 |.......... 30,582 |oiieiiiiiiiis e 27,847 |l 36,432 |........ (8,585) [vvvvvvrrnnnnns (VO 0 s (8,585) |..cceeeeennnn [ SRR 21,847 |eveeeiiinnnns [ 2,736 | 2,735 | L3 2 U [T
.. 79466L-30-2 | SALESFORCE.COM INC ....eevvvvrvririiiiiiiineiinnnnns oo . 08/04/2023 . | CORP. ...evvvvvvvrrnnninnins feeeeees 3,297.000 |......... 709,457 |ovvveiiiiiiiiiiiiins eveiiiinens 728,471 |........... 437,149 |....... 201,322 |ovvvvviinnnnns (VO 0 |ens 201,322 [oueiininnnnnnn 0 s 728,471 | 0 f...... (19,014) |....... (19,014) [cevvverriiiennns [ N I,
..828806-10-9 | SIMON PROPERTY GRP LP REIT ...ccvvvvvvvvivinnnnnns [ oo . 09/25/2023 . | CORP. ..evvvvvvrvvrniniinins feeeeees 5,910.000 |......... 659,378 |oeevviiiiiiiiiiiiins e 824,337 |ovvnnnnen 559,087 |....... 125,060 [..vvvvvvvnnnnns (VO 0 |ens 125,060 [ovvvvvvvrennns 0 s 824,337 |ovvvvviininnns 0 f..... (164,960) |...... (164,960) |............ 73R 112 I RN I
..882508-10-4 | TEXAS INSTRUMENTS ......ccooeiiiiiiiiiiiiiiiin oo . 08/03/2023 . | CORP. ..eevvvvvvvrvnrnrinins feeeeees 1,916.000 |......... 335,182 | | 238,226 |......oe... 316,562 |....... (78,336) |-eevveeeeeenns (VO 0 |ens (78,336) [cevvvvvennnnnns 0 s 238,226 |.vvvvvrrnnnnnns [ 9,907 |........ 96,907 |oeeuniinnnn L0 N
..92826C-83-9 |VISA INC .oooeeeeeeiiiiiiiee [ . 07/21/2023 . | CORP. .evvvvvvvrvnnnniinins feeeeees 7,432.000 |...... LIV 7 R FO R 1,541,779 |........ 1,644,072 |......... (2,203) |-eeeeeeeeennn (VO [ RS (2,293) [cuvnnnnnnnnnns 0 fnns 1,641,779 |ooeeeeeeens 0 f...... 240,469 |....... 240,469 |............. 6,689 |.eevnns ceeiiint]| et
..931142-10-3 [ WAL-MART ......vvvvvvvennennnnnnnnnnnnnnninnininnnsinns [eenees . 07/21/2023 . | CORP. vvvvvvvvvvvvnnnnnnnns Joveeeees 4,585.000 |......... 726,496 |oiviiiiiiiiiiiiiins eviiiienns 395,475 |.......... 650,107 |...... (254,632) |...vvvvnnnnnnns [ 0 ... (254,632) [..0vuvnnnnnnnns [V PO 395,475 |.uvvvvvnnnnns 0 f...... 331,021 |....... 331,021
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 17,781,133 XXX 12,562,508 15,341,071 (3,031,922) 0 0 (3,031,922) 0 12,562,508 0 5,218,626 5,218,626 226,519 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | ....... | 08/17/2023 . |PRIVATE PLACEMENT ....... | ....... 12,008.000 |...... 1,200,800 [....ccccneininnnn founnnns 1,200,800 |........ 1,141,900 |....oooennnns [ PP [ [ PP 0 fooiiiinnnnnes 0 ooeenns 1,200,800 |............... 0 foooiiinnnnnes [ PP [ 38,554 [ovvnnn wevveenn] veviiiinnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,200,800 XXX 1,200,800 1,141,900 0 0 0 0 0 1,200,800 0 0 0 38,554 XXX XXX
5989999997. Total - Common Stocks - Part 4 18,981,933 XXX 13,763,308 16,482,971 (3,031,922) 0 0 (3,031,922) 0 13,763,308 0 5,218,626 5,218,626 265,073 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 18,981,933 XXX 13,763,308 16,482,971 (3,031,922) 0 0 (3,031,922) 0 13,763,308 0 5,218,626 5,218,626 265,073 XXX XXX
5999999999. Total - Preferred and Common Stocks 18,981,933 XXX 13,763,308 16,482,971 (3,031,922) 0 0 (3,031,922) 0 13,763,308 0 5,218,626 5,218,626 265,073 XXX XXX
6009999999 - Totals 175,519,489 XXX 173,156,684 143,173,973 (3,031,922) (236,780) 1,173 (3,269,875) 0 172,689, 267 0 3,422,506 3,422,506 5,054,297 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
Citi Flexi Beta 5
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/24/2021 |. 09/25/2026 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/14/2021 |. 10/13/2023 |..........1,800 [ccoeiivrmvunnninnns Jovvennnnnnn 28887 [onee e 18,096 o o i [ e [ O8] [ [ e | el 0001 .eveneneees
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/27/2021 |. 10/27/2023 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2021 (. 10/27/2026 |....evvneveenc 14 foiiiiiiiiiiiiiis oo 289078 [ 388 e o e 275 [ il 275 [ B9 | [ [ i | el 0001 .evvnennens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 11/12/2021 (. 11/14/2023 |.....eet 1,210 [oiinniinniiiiis oo 203097 [oi et 12,284 | o [ [ e [ (28] o [ e | e 0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/12/2021 (. 11/13/2026 |....evveeennnB8 [enniiiiiiiiiiiis e 208,97 [ 1,828 | o v 1160 [ e 1,180 o803 e oo [ e | el 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 11/26/2021 |. 11/27/2023 |.......... LI (1 P 203.97 |.......... 1,312 [ e foo [ [ (7223 A KRR (RN RN [N 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/26/2021 |. 11/27/2026 |............ LG R RN 203.97 |..cevennnnn T ISR FP RN 2,093 |ceeeieee e 2,093 |..eeiins £5352 R FR R (RN, 0001 .evvnennens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 12/14/2021 |. 12/14/2023 |.......... 2,589 |oueeiiiiiiiinns foeeiiiinnns 204.35(.......... LR U1 R EPRRR R U R R [£:)) EFR RPN RPN AU SUURR 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2021 |. 12/14/2026 |............ P21 T) PO RN 204.35|....ccunenn ALY R FOPPPRR RN 4,855 | .eeniiee e 4,855 |..cuuennnns 1,285 [ i [ e | e 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/27/2021 |. 12/27/2023 |............ L) 1 R R 292.23 ..o 1,518 [ [ oo e [ e (53 R R RN N (RN 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/27/2021 |. 12/24/2026 |.............. L LN R a7 ) R 21V R RN RN X2 ) (U 1 1N RN L[ R AR R RN [N 0001 .evvnennens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/14/2022 |. 01/12/2024 |............ L7 FORR RN 286.16 |........... L -1 R AP RN L1 TSR F LV (1015} RN AR RN RN (RN 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/14/2022 |. 01/14/2027 |.............. 23 PO RN 286.16 |........ceeen [CICICT) R F R R (<1078 [T R [C107238 IR L7 R R R AR U 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/27/2022 |.01/26/2024 |............ [TV FOUU RN 284.68 |........... [ T2 R R RN L1 TSR F VA R (5101 A EFPPRRRR RN RN RN [N 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/14/2022 |. 02/14/2024 |.............. [S1V N PO RN 1L V0 L Y( 3N P K R L1 FUUR F L] A (K-} SR R AR N (RN 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 02/25/2022 |. 02/27/2024 |.......... LECTKC) O T, 217.26 |.ccouen LECTRCICEC N R AP RN 1,006 |coeeeeeiien e 1,006 |.covvnennnns [RIC75) R RN AR RN [N 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 02/25/2022 |. 02/26/2027 |............ L7 R RN 217.26 |evuennnnnn TR 1S U R R 4,801 | e e 4,401 [ (S R R N R (PR, 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2022 |. 03/14/2024 |.......... P T R 217.62 |.ccuuennn 2NV P R RN 1,837 [ [ 1,337 [ [RRY0) R R R RN [N 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2022 |. 03/12/2027 |............ LS PO RN 217.62 |.ccuuennn V(07228 FOR RN AR 31,345 | oo [ 31,345 |..oenennnns [TV 1Y R FORRUURY AR RN TN 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/14/2022 |. 04/12/2024 |.......... 072 PO RN 270.51 |.ooveennns L2875 R AP RN 3/ I 4,267 [eunnnnnnnn TAT3 o oo e [ | e 0001 .eveneneees
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/14/2022 |. 04/14/2027 |............ 21 R R 270.51 |.ooveennns L7 R FPRRR RN 22,477 {0001 ...........
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/27/2022 |. 04/26/2024 |.......... L 51 PO RN 270.78 |.......... FCTAC10:< ) N A R 9,024 | .evvieee o 9,024 |........... PV PO KRR RN RN Y 0001 .eveneneees
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFATE | 04/27/2022 |. 04/27/2027 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 05/13/2022 |. 05/14/2024 |.......... 149 [ s 269.75 |.eevunnnn LI 7V N R AP RN 3,914 | e 3,914 | 1,285 [ i [ e | e 0001 .eveneneees
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 05/13/2022 |. 05/14/2027 |.... .|{0001 ...
Citi Flexi
Index Call ..ooounnnnns Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 ). 05/27/2022 |. 05/24/2024 |..........3,440 [.....ooovvvnnnnnnn Jovvennnnnn 270,65 |00t 81,095 | oo o 8428 [ | 8428 [ 2,792 e Lo e v | ceviennns 0001 .ooennnnnes
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1 2 3 5 6 7 8 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilrfwctiefoé;TIT eta o Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 05/27/2022 |. 05/27/2027 |.......... L 1 R 270.65 |.......... 39,870 [ceenneeieinines foeveeniniieiienn foeeeen 84,261 | | 64,261 | V22 L Y R R R R I 111 BN
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 06/14/2022 |. 06/14/2024 |.......... 1o I PO RN 259.23(.......... 30,367 [ouunneeeeenniines fooverninininiinns oo 20,274 | e | 27,274 L IS<I0 Y R AR RPN AU SUUN 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 |. 06/14/2022 |. 06/14/2027 |.... .|{0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 06/27/2022 |. 06/27/2024 |..........3,805 [ccoviiviivunniinnns Jovvennnnnnn 260,72 [t n 82,736 | o e 26,253 [ |0 26,253 [0 10,996 | [ [ e | el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 |. 06/27/2022 |. 06/25/2027 |.... .|{0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 07/14/2022 . 07/12/2024 |......... 1,879 [eoiiiiiininnnnnnns Jovvennnnnn 262,40 [one e 16,269 | o e 11,892 i e 11,802 [ 40803 e [ [ i | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA76 | 07/14/2022 (. 07/14/2027 |..........,010 fooeiiiiinnnnnniins Jovvnnnnnnnn 262,40 [one i 23,506 |ocvvnenenccciienn [ o 46,857 [ e | 46,657 [l 7716 | foeeeiiiccees [ e | e, 0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 07/27/2022 |.07/26/2024 |..........2,540 [ccooiiviinnnnnnnnns Jovvnnnnnnn 265,80 [onnneennn 22,383 | o e 11,061 [ 11,961 [ 40897 e [ [ e | el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 07/27/2022 (. 07/27/2027 |.eeevvnneee 497 [eiiiiiiiiiiiniis e 265,80 [eenne T1814 | o e 21,075 [ | 21,975 [0 8,864 | [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 08/12/2022 |. 08/14/2024 |.......... 1,547 [oooiiiiiiniiiiniis Jovvennennnn 266,27 [onne e n 13,596 | o e 7,226 e o 7,226 [ 2,807 e oo [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E  |. 08/12/2022 |. 08/13/2027 |....eevee 1,427 [oiiiiiiniiiiiiis Joveinnennnn 266,27 [one 033,896 o o o 83,193 [ 83,198 [ 11,089 e [ [ i | et 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 09/14/2022 . 09/13/2024 |..........4,593 [ccoeiiviinnnniiiins Jovvennnnnn 258066 [onnne e 38,729 | o o 39,775 [ | 39,775 [ 16,289 | [ [ e | el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 09/14/2022 . 09/14/2027 |.....eveeen 363 [enniiiiiiiiiiiins Jovvennnnnn 258066 [onnneeenn 8,122 | o e 18,221 o 18,221 [0 2,809 e [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 10/14/2022 |. 10/13/2023 |..........3,194 [ooeiiiiiiniiiinins Jovvnnnnnnn 25234 [ 18,860 o o 36,381 [ [0 36,381 [ 18,877 e [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 10/14/2022 . 10/11/2024 |.......oo 1,859 [oeniiiinninnnnns Jovvennnnnn 25234 [ 15,102 | e e 28794 i e 24,794 [ 0010,085 | o [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 10/14/2022 . 10/14/2027 |...evvvneeen 357 [eniiiiiiinniiins Jovvennnnnn 20234 [ 7061 | o e 19,401 i 19,401 [0 20857 | foeeeeiiiccceen [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 10/27/2022 |. 10/27/2023 |..........6,857 [cceeiviirrnnninnns Jovvnnnnnnnn 265085 [ i 41,020 o o e 57,982 i | B7,942 [0 29,854 e [ [ i | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 10/27/2022 |. 10/25/2024 |.....eveeee 829 [eunniviinnnninins Jovvennnnnn 265085 [ 6,826 | o e 9,180 [ e 90180 [t 3748 | [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 10/27/2022 . 10/27/2027 |...evvnneee 403 [eunniiiiiiiiiiiis Jovennnnnnn 265085 [ 8,662 | e o 20341 o e 21,341 08,098 | [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 11/15/2022 . 11/14/2023 |.......... 2,843 [coeiiiiininniinins Jovvennennnn 206,871 [ 17,082 | o e 22,712 e e 22,712 [ 11143 e [ [ i | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 11/15/2022 . 11/14/2024 |.......... 1,846 [.ccoooviinnnnninins Jovvennnnnn 206,81 [t 15,310 | o e 19,878 [ | 19,878 [ 8047 e [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 11/15/2022 (. 11/12/2027 |oeeevvnneeee 817 [eiiiiiiiiiiiiiis e 20681 [ 9,127 | o o 22,112 [ e 22,112 [ BL217 e o [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA7E | 11/25/2022 . 11/27/2023 |..........2,900 [ccovirvrirnnnnnnnns Jovvnnnnnnnn 267,26 [eunnee e 17,456 | o e 20,618 [ | 20,618 [ 9,885 | [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFA76 | 11/25/2022 |. 11/27/2024 {0001 ...........
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 11/25/2022 . 11/26/2027 |..eevvvneeen 272 [eniiiiiniiiinins Jovvinnennnn 267,26 [ 5,984 | o e 14,310 [ e 14,310 [ 2011 e [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA7E | 12/14/2022 |. 12/14/2023 |.... .|{0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Citibank ES70DZWZ7FF32TWEFATE | 12/14/2022 |. 12/13/2024 |.......... IRt U F YT R 13,085 [ceeeviiieeees Jvveenievvinnens foeeeend 15,116 | 15,116 [0 ZICT) R AR R R RN 0001 .evvnennees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . Citibank .... . ES70DZWZ7FF32TWEFA7E | 12/14/2022 |. 12/14/2027 |.... .{0001 ...
(Ilrlwctieleé;TII ............ Index Account Hedge . |N/A ........... Citibank E570DZWZ7FF32TWEFA76 ). 01/13/2023 |. 01/12/2024 |.......... 3,289 e [ 256.65 |..uuuniiiiiiii [ 19,750 f.oovvvveiiniiiins o 26,703 e |l 26,703 [ 6,953 |.uueiiiiiiiiinns foveeiiinins e | [ e 0001 .ooennnnnns
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilrfwctiefoé;TIT eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/13/2023 |. 01/14/2025 |.......... L IR-T:3 O F 256.65 |.evveeiiiiiinnn [ 13,000 [oovvveviiiiiiiins [ 7,158 [ v 47,188 [ LCNVLCI: ) R AU R R [puspun 111} R
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/13/2023 . 01/14/2028 |......eeeen 378 [eunniiiiiiiiiiiin Joveennennnn 266,85 [ e 8,420 o [ 20,462 [ [0 20,462 [ 12,043 e o [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/27/2023 |.01/26/2024 |.... .|{0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/27/2023 . 01/27/2025 |......oei 1,150 founiiiinnnnniniis Joveennnnnn 260007 [oennniiiiiiinnns e 90888 [ e 10,313 [ 10,318 [ 0825 e [ [ e | el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/27/2023 |.01/27/2028 |.... .|{0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/15/2023 |. 02/14/2024 |.......... 1,045 [coooiiiiinniiiiiis Jovnnnennnn 260038 [onnniiiiiiieens e 6,338 [ v 6,101 e e 8,101 [ (287 foeeeiiiicien [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 02/15/2023 |. 02/14/2025 |......eeeee 880 [oivviiiinniiiin Jovennnennnn 260038 [onnniiiiiiiinins e 4847 [ e T e 05 14 207 e o [ e | e 0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/15/2023 |. 02/14/2028 |........cc.. 104 foooiiiiiiiniiiiiis Jovennnennnn 260038 [onnnniiiiiienns e 2,290 [ v 5,402 [ o 5,452 [0 30182 | [ [ e | el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2023 |. 03/14/2024 |..........4,903 [ccoeiiviimnnnnnnns Jovvnnnennnn 20945 [ e 29,765 [ e 32,799 [ | 32,799 [ 3L034 | [ [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2023 |. 03/14/2025 |..........2,340 [ccoeiiiiinnnnnnnnns Jovvnnnennnn 25945 [ e 190867 [ e 22,015 e | 22,015 [ 2,388 | [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 03/14/2023 |. 03/14/2028 |.......cece 28 [oeiiiiinnnnnnins Jovennnennnn 209045 [ e 9427 [ e 22,810 [ | 22,810 [ 13,383 | [ [ e | el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 03/27/2023 |. 03/27/2024 |..........,837 [coeeiiviininiiniis Joveennennnn 261,88 [ e 11,255 [ e 9,882 [ [ 9,882 [ (1,874 [ [ e | el 0001 .evvnennens
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 03/27/2023 |. 03/27/2025 |...evvvueen B84 [oeiiiiiniiiiniis v 261,88 [ e 5,835 [ e 5,805 [ | 5,805 [t (281 foeeeiiiiccen [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 03/27/2023 |. 03/27/2028 |......evveen99 [eiiiiiininiinins Jovvennennnn 261088 [ e 2,254 [ e 5,223 e e 5,228 [0 2,989 | [ [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/14/2023 |. 04/12/2024 |..........6,724 [ccooiiviinnnniiniis Joeeinnennnn 262085 [ e 41,324 [ | 34,064 [ | 34,964 [ (8,361 [ [ i | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/14/2023 |. 04/14/2025 |..........2,159 [ceoiiiiiimnniinins Jovvennennnn 262,85 [oennniiiiiinns oo 18,428 [ e 17,508 [ o 17,508 [ (920))e e foeeeeiiicccien [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/14/2023 |. 04/13/2028 |..........4,120 [ccoeriiimrnnninins Jovennnennnn 262,85 [oennniiiiinns ool 93,918 o [ 216,318 [ 216,318 [ 122,400 e oo [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/27/2023 |. 04/26/2024 |..........3,004 [o.oooiiiiiiiiiiniis Jovvnnnennnn 262,42 [ e 19,001 o e 16,864 [ | 16,864 [ (2,187 [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/27/2023 |. 04/25/2025 |......eeee 107 [eiiiiinnininiiis Jovvennennnn 262,42 [ vl 910 [ 880 e o880 [t (B0 foeeeeiicccceen [ e | et 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/12/2023 |. 05/14/2024 |..........3, 751 [ceeeiiiiiinniiinins Jovvnnnennn 26445 [ e 28,218 [ e 17,368 [ [ 17,368 [ (5,845 [ [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/12/2023 |. 05/14/2025 |....evveeeen 231 [eniiiiiiiiiiiiis v 264045 [ e 1,989 [ e 1,700 [ o 1,700 [ (289))eeiiceciiiis foeeeiiiicccien [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/12/2023 |. 05/12/2028 |.......eeen 231 [eiiiiininiinins v 264045 [ e 5,331 e 12,008 [ e 12,006 [t 8,875 | [ [ e [ el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/26/2023 |. 05/24/2024 |..........3, 121 [cceeiiiiimiiiiniis Jooennennnn 26694 [ e 19,400 [ e 11484 110484 [ (7,925 o [ e | el 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ E570DZWZ7FF32TWEFA76  |. 05/26/2023 |. 05/27/2025 {0001 ...........
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 05/26/2023 |. 05/26/2028 |......evveent 94 [oiiiiiiiiiiiiniis Joeveeennn 26694 [ e 2,135 [ e 758 [ [ 786 [ 2,827 | [ [ e [ s 0001 .eveneneees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFATE | 06/14/2023 |. 06/14/2024 .|{0001 ...
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/14/2023 . 06/14/2028 |.......ceeeei33 [eniiviinniiinins Jovvvnennn 271088 [ il 767 [ v 1,604 e | 1,604 [ 837 e [ [ e | el 0001 .evvnennees
(Ilrfwctiefoé;TIT Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 |. 06/27/2023 |. 06/27/2024 |.... ....(6,349)]. .{0001 ...
(Ilrlwctieleé;TII ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 ). 06/27/2023 |. 06/27/2025 |..........1,337 |oceeiiivvnnnnnnnne Jovvennnennn 270,02 | v 11,624 o e 7,183 [ o 7,163 (4,472)] i | [ o | e, 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 13 14 17 18 19 20 21 22 23
Description
of Item(s) Credit Hedge
Hedged, Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Income Value (Decrease) | B./A.C.V. | Accretion ltem Exposure i
Citi Flexi Beta 5
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2023 |. 06/27/2028 |.......eeei852 [eeiiiiinnininiins Jooeennennn 270002 [eanniiiiiiinns e 12,895 o e 27,381 [ [l 27,38 o L CECICT) R AR RN R,
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/14/2023 . 07/12/2024 |.....eeet 871 [eiiiniiiiiiiniis e 27139 [ o 26,376 [ v 12,597 [ | 12,507 [ [QETAL)) R R R RN [N 0001 .eveneneees
Citi Flexi
Index Call ... Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 07/27/2023 |.07/26/2024 |.... ....(7,805)[. .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 07/27/2023 |.07/27/2028 |............ 27 [eeeeiiiiii e 27181 [ e 4,968 [ e 10,684 [...coeeevns |oeennnnn 10,684 [ [T () R FORRURR AR RN N 0001 .evvnennens
Citi Flexi
Index Call ... Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 08/14/2023 |. 08/14/2024 |.... ... (8,412)]. .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  |. 08/14/2023 |. 08/14/2025 |......eeeen 316 [eiiviininniiiiin Joeennnennnn 26867 [ e 2,729 [ v 1983 [ e 1043 [ (788 foeeeiiiicnccen [ e | el 0001 .eveneneees
Citi Flexi
Index Call ... Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 08/14/2023 |. 08/14/2028 |......coevvenid9 [eoiiiiiiiiiiiiiiin oo e 26867 [ v H19 [ 98T e 98T [ B2 | [ [ e | e 0001 ...
Citi Flexi
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/13/2023 . 09/14/2028 |.....eeeeen 776 [enniviiinnnninnns Jovvnnnennnn 269,22 [ v 70472 [ | 40,431 [ 40,431 [0 22,988 e [ [ e | el 0001 .evvnennens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/14/2023 |. 09/13/2024 |..........6,946 [.ccoovvvinnnniiinns Joovnnnennnn 269,22 [oennnnniininnnnns v 43,571 o 26,395 [ | 26,395 [ (17,976)) s [ [ e | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/14/2023 |. 09/12/2025 |..........2,010 [ccoeiiiiimnnnninnns Joovennnnnn 269,22 [oennniiininnnnns v 17,312 [ e 12,187 [ e 12,187 [ (5179 o [ e | el 0001 .eveneneees
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 09/27/2023 |. 09/27/2024 |........od,627 [eoeeiiviinnnninins Joveennenn s 263067 [ v 9,996 i v 10,169 [ 10,189 [ 173 e [ [ i | el 0001 .evvnennens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/27/2023 |. 09/26/2025 |..........3,356 [ccovrivivrnnnninins Jovvnnnnnnnn 263067 [onnniiiiiiiinnns e 28,8320 [ e 28,396 [ |0 28,396 [t 76 e foeeeiiiiccceen [ e [ el 0001 .evvnennens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/27/2023 |. 09/27/2028 |..........1,020 [ccoeiiviimnnnninins Jovvnnnnnnnn 263067 [eennniiiiininnns e 22,300 fonnniviinnninns Jovnnnnnnnn 58,001 [ |t 88,001 [0 85,79 | [ [ e | el 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2020 |. 10/13/2023 |......... 13,507 [ccoeirviirnnnnnnns Jovvvnnnnnn 195,01 [0 120,374 | e 80,106 [ e | n80,106 [t 4,727 | foeeeiiiicceen [ e [ el 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/14/2020 |. 10/13/2023 |.........26,645 [ccoovvvinnnnnnnns Jovvnnnnnnn 195,01 [t 250,447 e o e 118,569 [ | 118,569 [0 90826 | [ [ e | el 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2020 |. 10/27/2023 |..........8,629 [ccovivvvrennnninins Jovvvnnnnnn 193065 [t 76,365 o o o 52,378 [ |t 52,378 [ 10,786 | [ [ e [ el 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2020 |. 10/27/2023 |........ 18,663 [..oevvvvvnninnns Jovvvnnnnnn 193065 [ 174,195 | o [ 113,282 s | 118,282 [0 28,828 e o [ e | el 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 11/12/2020 (. 11/14/2023 |......... 10,475 [coooiiviinininnins Jovvennnn 19475 [ 00000098,228 e e e DA T84 e BT84 [ BL275 | o [ e | el 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/13/2020 |. 11/14/2023 |.........32,334 [ccoorivirnnnnnnnns Jovvnnnnn 19475 [100000308,515 | o e 169,106 [ e | 169,106 [ 25,544 | [ [ e [ el 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 11/24/2020 . 11/27/2023 |.......et 5,852 [eeniviininniinins Jovvennnnnnn 196,34 [ nn0052,509 | o e 24,286 [ | 24,286 [ 1,897 e [ [ i | el 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/25/2020 |. 11/27/2023 |.........20,388 [.oievvernnnnnnns Jovvennnnnn 196,34 [ 192,945 | o el BABTT [ | 84,811 [ 5,913 | [ [ e [ el 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 12/14/2020 |. 12/14/2023 |..........8,443 [ccooiiiiininiiiins Jovvnnnennnn 196,85 [t 75,953 | e e 33,941 [ 3304 [ 211 e [ [ e | el 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 12/14/2020 |. 12/14/2023 |.........43,073 [ccceiiiiinnnninnins Jovvnnnnnnn 196,85 [0t 408,688 |oeeevenncecciiinn o e 173,185 [ 178,155 [ 10,768 e [ [ e | el 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2020 |. 12/27/2023 {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/23/2020 |. 12/27/2023 |.......et.8,223 [oeeiviinnnninies Jovvvnnnnn 196,21 [ nn0085,800 |oceennincccciiin o e 28,563 [ |0 28,563 [ 3,049 | [ [ e | el 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/14/2021 |. 01/12/2024 |......... 17,342 ....(1,387). .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/14/2021 |. 01/12/2024 |......... 45,131 | o 198,82 |l 831,601 [ [ e 150,287 (R AP R RPN PR AR U 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2021 |. 01/26/2024 |........ 17,601 ....66,533 | ... ..2,288 (. .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/27/2021 |. 01/26/2024 |.......... 4,978 | Lo 198,28 | 45,106 [ e o 18,816 | .oevvveeees o 18,816 e 647 [ | fo e | e 0001 .ooennnnnns
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1 2 3 5 6 7 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 Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 02/11/2021 |. 02/14/2024 |.........11,463 [c.coovviininniiiins Joevennnnnnn 200065 [ounnnenn 104,880 |oeveneneiiiines [ i 82,554 [ | 32,554 [ (1376 [ [ e [ e [ 0001
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 02/11/2021 |. 02/14/2024 |.........65,378 [.cceievvvrnnniiinns Jovvnnnnnnnn 200065 [o1ne 830,976 |oceeeeneeecciiin [ s 185,672 [.enneeeenn |oeeennnn 185,672 [ (7,845 [ [ e [ el 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2021 |. 02/27/2024 . 74,030 | ... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/26/2021 |. 02/27/2024 |......'ei 8,367 [oeneviininnnnnns Jovvennnnnn 198231 [0 39,316 | [ s 17,948 [ e 17,948 [ 10485 | o [ [ | e 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/11/2021 |. 03/14/2024 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/12/2021 |. 03/14/2024 |.........93,456 [...covvvvvnenirnins Jovvnnnnnnns 201.86 |.........903,634 |....oeviriiinninn [ e 248,593 | .ooeeeii [ 248,593 | (TLATB) s e o e | e 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/25/2021 |. 03/27/2024 |.... 21,088 e [ 27,048 [ 703 [ e [ [ [ e 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2021 |. 03/27/2024 |......... 15,848 [..coovvivnnniiiins Jvvininnnns 20 O (O R (32087 2 U I R, 48,811 [.eveeeeeis [ 88,811 [ 1,268 [ e e [ ] 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 04/14/2021 |. 04/12/2024 |..........9,121 [cooiiiiiiiiiiiiiis Jvvnnannnns 201,74 |eueee et 83,536 [ | e 27,362 | eevevnnnne feeeeeenn 27,362 | oo e [ e | 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 04/14/2021 |. 04/12/2024 |....... 115,232 [ccoeiiviinnniiiins Jvvininnnns 201.74 | 1,113,531 [ [ o 345,697 | ooeeeenin [ 345,897 [ e e fo e | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/27/2021 |. 04/26/2024 |.........15,536 [ccooiivivnnnniiiins Jovvnninnnns 201.28 |ooeeen 141,966 [ e o 51,423 | oo [ 51,423 1 2,020 [ e [ [ | e 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/27/2021 |. 04/26/2024 |......... 19,301 [ccoeiiiiiniiiniins Jovvnnannnns 201.28 |veuen 186,002 [ v o 63,888 [.....oooeen oriiinnnn83,888 [ounnnnn i 2,509 | e e [ | 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2021 |. 05/14/2024 |..........6,810 [cccoiiirmenniinins Jvvnnnnnnns 201,77 [eoeee 82,517 | oo s 22,268 | .oeeenn [ 22,268 o 1,000 [ e [ [ | e 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2021 |. 05/14/2024 |.........92,655 [.ccoovviivnnniinins Jovvnninnnns 201,77 [oeeeeei 897,360 |oeevneeiiiiiin oo s 302,982 | .oeeeeniin [erennnnn 802,982 [ 14,825 [ e o e | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 |..........5,760 [cceiiivrrrrniinins Jovvvnnnnnns 202,44 [......ttei52,936 |oueeniiiiiies [ [ 17,740 [ oo et 17,740 [ B9 | [ [ [ | et 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 |......... 12,759 [ccoiiiiiinnniiiins Jovviiinnnns 202,44 [ i 123,726 |eecceeien e fe 39,299 [..eeeiiiin | 39,200 i 1083 | [ [ [ | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/14/2021 . 06/14/2024 |..........6,947 [.oooiiiiiiniiiiiis Jvvnnnnnnns 203.97 |oveenen BAATA o e e 18,896 [..oeeeeenn Joveeennnn 18,896 [t 856 e [ [ [ | s 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2021 |. 06/14/2024 |....... 107,182 [ccceivvrvrnnniinins Jovvvninnnns 203.97 |..uun 1,049,376 [ feveeeeveinins Joeeeennn291,536 [ oennne [ i291,536 [onn e BL575 [ e [ [ | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/24/2021 |. 06/27/2024 |.......... 1,605 [ccoeiiiiinnniiiins Jovvininnnns 203,72 |eeeneen 813 [ [ e 4,839 [ e 40839 [ 225 e [ [ [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/25/2021 |. 06/27/2024 |..........9,827 [cceiiiiirrnniiinins Jvvvnnnnnns 203,72 |eeeeen 95,896 [ [ e 28,401 [ 028,401 [ 13TE [ e [ [ | 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 07/13/2021 . 07/12/2024 |........ .97 175 [ceeiiiviiiiiiiiiis Jovviiinnnns 203.88 |.........945,032 [...coovviniiiiins fonieiiiiiins e 288,609 [ Laeennnin [l 288,609 [annn 10,689 [ [ [ [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 07/14/2021 . 07/12/2024 |..........2,869 [ccceiiirrrnniinins Jovvvnnnnnns 203.88 |..uuuueenn 26,442 [ [ e 8,522 [ e 8522 [ BB e e [ [ | 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 07/27/2021 . 07/26/2024 |.....e'et 7,678 [cviiviiiiiiiiies v 203.70 |.evveneen 71,008 [oceenieeeienn ferenneeevinnnns foeeennnnnn 24,082 [ eenne [ 24,082 [ 1,382 e e i [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/27/2021 |. 07/26/2024 |.........10,339 [ccoiiiiiinnniiinins Jovvinnnnnns 203.70 {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2021 |. 08/14/2024 |......... 11,404 [...oooviniiiiiiiis Jvvinannnns 203.62 |.euvunn 105,187 [ooeeiiiiieieiins feveneeeiinnins Joeeennnnnn 37,518 [ [ 087,518 [ 2,851 [ e e [ | 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2021 |. 08/14/2024 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 |.......ee 4,283 [oeiiviinniiiiins v 203.60 |..uvvnenn 39,502 [ooeiiiiiiiiiins [ e 14476 [ 1AATE [ 1282 i e [ [ | 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/26/2021 |. 08/27/2024 |.... .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2021 |. 09/13/2024 |..........1,608 [......ccvvvvnnvnene Jovvennnnnnn 20269 | 14,768 | oo e 6,144 [ | 6144 [ T0B e L e | | e 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 12 13 14 15 16 17 19 20 21 22 23
Current
Description Year Initial
of Item(s) Cost of Credit Hedge
Hedged, Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Book/ Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Income Value Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2021 |. 09/13/2024 114,895 [ooiviiiiiieien v 202,69 o 1,113,166 o oo e 438,898 | ... 438,8%8 |.......... 50,554 |.evvveiiiiiinis [ e e | e {0001 L
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 09/24/2021 |. 09/27/2024 |............. B4 | o 20214 | A9T2 [ i [ 3T I 2,287 | 288 [ e fe e | e 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/27/2021 |. 09/27/2024 |......... 13,308 ....54,694 ... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 |.......... 5,081 [ooviiviieeiniiiinn Jevvnenenn 20183 o 46,182 | [ [ 23,576 | cevevnnne feeeeenn 23,576 | 3,709 [ e [ [ | e 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 10/13/2021 |. 10/13/2023 |......... 11,145 . .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2021 |. 10/11/2024 1,725 [ e 20183 [ 1,070,762 | o e 518,405 [.eeveneeees o 518,405 |.......... 81,559 |.evveeiiiiiinins [ [ e | s 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/26/2021 |. 10/25/2024 |.....eve i 1,455 [oneniiiiiiiiiiins v 202,78 [eaee e 18,187 e [ i 6,126 (........... 8,126 | BT [ e o [ | e 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 10/27/2021 |. 10/25/2024 |......... 49,100 [onivviininninnnn Joevennnnnn 20273 [0 469,829 | e [ 206,710 [ .eeeeennnn v 206,710 |.......... 29,460 |..evvnniiiiininn [ [ e | s 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2021 |. 10/27/2023 |.......... 8,095 |ouvveiiiiiiiiinns fooreennnnn 202,78 | B4, 183 [ [ e 3,885 | eeviiee e 3,885 |........ (Q[VN0XT0) SRR AU R RN [N 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 11/10/2021 |. 11/14/2024 |......... 79,207 |ovvveneeeiinnnnnes forreeennnn 208045 | 763,001 [ [ o 319,567 [.evveeenns [ 319,567 |..evunnnnn A4406 |.eevneeeiiinns [ [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/12/2021 |. 11/14/2024 |.......... 117 | foeeeeeeen 203,45 | AT AT2 [ e [ FANL) SRR 7725 e (72 FOPPR RN RPN AR RN 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/12/2021 |. 11/14/2023 |........ 11,816 |oveeeeneiviiniins oo 208045 |0 93,996 [ e foeeein TAM e e 7,444 1........ (RPFR VA SR R R RN [, 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 11/22/2021 |. 11/27/2024 |......... 51,215 |eeveeeiiiiiiiins o 20287 |10t 490,408 [ [ e 209,713 [ o 219,713 |ooveennnns KA IE X A R RN RN (U, 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2021 |. 11/27/2023 |.......... 9,676 [.ooevvvvenniiiinn Jevrnnnennn 202,87 [ee et 76,783 | [ e 9,386 | .eevvnnees feereiiinns 9,386 |.......... [R:112172) R IR RN R U 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/24/2021 |. 11/27/2024 |.......... 1415 [ e 202,87 [ 12,829 e [ e [T0LCIc N SRR R 6,069 [....oeeeennnn -7/ S FRRURRRR RN RN (RN 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2021 |. 12/13/2024 |.......... 5,553 |.oeviiiiiniiiiinnn feeeenen 200043 [ 49,640 [onnn | [ 29,653 | .eeeeiiinn [ 29,653 |.....uunnn. 4982 oo oo e [ | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 12/13/2021 |. 12/13/2024 |......... 56,094 |..oovnniiiiiininnns forneennnnn 200043 |01nnn 529,545 [ [ e 299,544 [.oeeeeeiin o 299,544 |.......... L1 R RN R R IO 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 12/13/2021 |. 12/14/2023 |......... 12,792 [oeeeiiiiiiiinnns e 200048 [ en000099,996 e e s 26,608 [...ooeeees forrinnns 26,608 |.......... (6,396)]..nnneeeeennnnnns foevennneeeeeinnns [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 |.......... 5,087 [oeveivvennniiiinn Jevrennnnnn 202.28 [ 45,893 | [ [ 23,552 [.eeeeeiiis | 23,552 |.oovvennnns [T 1C I PO KRR RN RN (R 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 (. 12/27/2024 |.........54,051 [cccoiiiiininiinnins Jovvnnnnnnn 202,28 [ 514,99 | o 250,257 [ |00 260,257 [ 87,836 | [ [ i | el 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/27/2021 (. 12/27/2023 |..eevveet 7,277 [enniiiiiiiiennien Joveennnnnn 202,28 [l 57,408 o o e 11,352 e e 11,352 [ (4,366 [ [ e | el 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/13/2022 |. 01/14/2025 |.........50,885 [....oevvvvvnnniiins Jovvennnnnnn 200063 [ounee s 476,760 |oeevnnnneeiiinins oo 283,428 [ 283,428 [ 49,867 e [ [ e | el 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/13/2022 . 01/12/2024 |..........6,310 [cceeiiviirnnnniinns Jovvennnnnnn 200063 [ounnne e 48,994 | o e 15,523 [ | 15,528 [ (2,838)) e foeeeeiicceen [ e | el 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/14/2022 |. 01/14/2025 {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 01/26/2022 |. 01/27/2025 |.....euot 7,424 [oeiviinniiniiin Jovennnnnn 196,80 [onnn 84,138 | o o 55,233 [ [ 55,233 [ 10,764 e [ [ e | el 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 |. 01/27/2025 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 01/26/2022 . 01/26/2024 |..........5,457 [cceeiiiiivnnnnnnnns Jovvnnnnnnn 196,80 [ounnen e 41,456 | [ o0 25,322 e [ 25,322 [ 2,407 e [ [ e | el 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2022 |. 02/14/2025 .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2022 |. 02/14/2025 |......oe 7472 |oiiviinnnnnnnnns Jovvennnnn . 19994 |00 62,522 | oo o 42,889 [ | 42,889 [ 70674 e Lo e | | e, 0001 .ooennnnnns
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2022 |. 02/14/2024
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2022 |. 02/27/2025 |.....vveid,027 [eeniiviininnnnins Jovvennnnn 199062 [0 8,938 | o e 6,326 [ | 6,326 [ 1130 | o [ e | el 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2022 |. 02/27/2025 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 02/25/2022 |. 02/27/2024 |..........8,827 [ceeviviiirnnninnns Jovvnnnnnnn 199062 [onn et 67,485 | e e 80,452 [ |0 80,452 [ 1,089 | o [ e [ el 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/11/2022 |. 03/14/2025 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/11/2022 |. 03/14/2024 |......... LT SN PO RN 202.66 |......... 101,955 [oeeniiiiiiieees fovveneinieeiinns oo 36,779 [.eveeeenes [ 36,779 [ (575 PR R AR RN (RN 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2022 |. 03/14/2025 |........ 67,714 629,886 |..evveiieeiiiiin [ 0l 367,012 [ 367,012 |ueni 81,620 [ [ e [ | 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |......... 51,987 [cooiiiiiiiiiiiiies i 204.38 |......... 481,313 |vveieeceii [ e 227,181 [ v o 227,181 |.......... 34,311 | foeeeii e e | s 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2022 |. 03/27/2025 |.......... 1,580 |oovveeeiiiiiiinnn foeeees 204.38 |...cuunnnn LIR: 72 R R RN 6,906 [.eeeeeeeens |oeeiinnnnns 6,906 |........... 1,043 [ i [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2022 |. 03/27/2024 |.......... [CR: K[V N R R, 204.38 |...ouunnnn L7 (11 A RN RN B4 | s 13,114 |.......... [ ICKc) AR FRRURRR R RN [N 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/12/2022 |. 04/14/2025 |.......... V0K ) PO RN 202.68 |.......... VA KX R IR RN 10,396 [.eveeeeeens | 10,396 |........... LI LCK 2 AR [T RPN RN U 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/12/2022 |. 04/14/2025 |......... 91,785 [ v 202.68 |......... 831,554 |ovvveiiiiiiin [ e 476,365 [.evveneenns o 476,365 |.......... - U7 N RPN IR R RN U 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2022 |. 04/12/2024 |........ 11,506 [.oovveeeeiiiiinnn foeeeees 202.68 |.......... FETACI: K3 U FOPRUR RPN 30,490 | .ooevvnennn [ 30,490 |.......... [RICXI5)) AR AP KPR R U 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2022 |. 04/25/2025 |.......... K1V PO RPN 201.23 |eeeennnns 30,523 |.evviiieeiiinnn o s 20,897 [.eveneenes o 20,897 |...unn..en KT TE ) PO KU R RN S 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/26/2022 |. 04/25/2025 |......... 53,084 |..evvnniiiiiiiinns [ 201.23 ..o LY(T:3 VN RN FORRRRR R 307,885 [.evveneens o 307,885 |.......... B4,145 |veveiiniiiis [ [ e | s 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/27/2022 |. 04/26/2024 |......... 12,299 [oeveiiiiiiiieeens [ 201.23 |eeeenenns (o728 A I A RPN R 40,957 | oeeeeniin [ 40,957 |ouunnnnnnne 1,599 [ i [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |.......... 2R V) PO RN 201.34 ..o LECTRCECC R FPPRR RN 12,661 [.eeeeeeins | 12,661 |.oevvennnns 2,219 | ferereiceeen e e [ s 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |......... (oK TCI0 2 R R 201.341......... ST 7+ 2 PO R . 370,174 [ .eveeeeees [ 370,174 |.......... (L3R 7/-J) SS FPUU R U TN 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 05/13/2022 |. 05/14/2024 |......... 15,774 | o 201.341........ L LE I (1[0 P A R 54,264 | .coovnnnn [ 54,264 |........... TR AN PO KU R RN Y 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 |......... 52,092 |oevveeiiiiiiins [ 201.93 ...t YLV F R R 292,799 | eeeeeiin [ 202,759 ... 50,530 |.evvvenieiiinnnn foorriiiicien feii e | s 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2022 |. 05/27/2025 |.......... KIVAL ) PO R 201.93 |.ooveennns [ X N U (P R, 21,235 | e [ 21,235 |eeennnnnns T ICIS TN PO KRR RN RN (R 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/26/2022 |. 05/23/2024 |......... 17,937 [ foeeees 201.93|......... LR O KPR RN 58,833 |..eevviinnn [ 58,833 [..uuvnnnnns 3,229 |.eiiiiiieeieiinnn feenneeeieiinees e [ | 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 06/13/2022 |. 06/13/2025 |......... SXIR AT FO RN 202.25(......... YL 1o 1) R R R 299,028 | ..eevvvnnnn [ 299,028 |.......... LI LS R FOPUURR R AR N 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2022 |. 06/13/2025 {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/14/2022 |. 06/14/2024 |.........14,309 [cccoivviinnnnninnns Jovvennnnnnn 20225 [t 106,789 | oo o 47,506 [ s |t 47,506 [ 3,291 | [ [ e | el 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/24/2022 |. 06/27/2025 |.... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/24/2022 |. 06/27/2024 |......... 10,458 [...oovviivnnniinins Jovvnnnnnnn 201,37 [ 78,343 | o [ 39,428 [ 039,428 [ 079 | o [ e | el 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2022 |. 06/27/2025 ....282,708 |... .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2022 |. 07/14/2025 |........ 72,766 [......ccvvvnnevnnne Jovvennnnn 199,16 [......641,996 | cevvennnniiinnnnn [ o 514,453 [ 514,453 |.......... 96,051 [ooiiiiiiiiinnnns v foiis e | e 0001 .ooennnnnns




2'903

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2022 |. 07/14/2025 |............ EL: ) S 199.16 [.ovvnnnnnns (TSI R FOPPP RN 5,644 | .o o 5,644 ........... 1,064 [ e foereeiii e | e ] 0001 L
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 07/14/2022 |. 07/12/2024 |......... 16,400 [.ovevvieeiiiiinnn foeeees 199.16 [o...e 121,243 | [ 80,240 [ e 80,240 |.......... U117 R R KR R IO 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/26/2022 |. 07/25/2025 |......... 56,526 .. 199.98 |.. ....380,983 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2022 |. 07/25/2025 |............ L1510} FORRR RN 199.98 [..vvennnnnn KTYZA TN (R FPRTRRI RRTN VK U 3,083 |.evvninns 5157 20 R R R R (R, 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/27/2022 |. 07/26/2024 |......... 12,321 .. 199.98 |.. .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/12/2022 |. 08/14/2025 |.......... 2,655 |ouueiiiiiiiins foeeeiiinnns 198.86 [...eevnnnn 22,018 |oeeeeciiiiees v foenen 19,856 | oo [0 19,356 o 30884 [ e [ [ | e 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/12/2022 |. 08/14/2025 |......... 66,489 L 198.86 [.........584,412 |.ooeeeniiiiiii [ [ 484,705 [ | 484,705 [ 89,760 | e [ [ [ s 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/12/2022 |. 08/14/2024 |........ 17,897 [ foeeeees 198.86 |......... L7 0N O RPN RN 93,959 [.eeeeeeins | 93,959 |.......... LESTRCLCI0 N R AR KPR AR ST 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 |......... (ST Y FO RN 198.38 |......... 550,901 |.vvveneeeiiiiin [ Jeis 476,961 [..evnneeens oo 476,961 |.......... 88,560 [..vvvvvvnnniins feerniniereiii [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 |.......... FCT /-] R FP, 198.38 [...eunnnn. 26,082 |..eneeeiiiines foeveiiiniiins e 23,945 [t | 23,945 |..ounnnnnns L7138 PO KR AR RN (R 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2024 |........ LT T R 198.38 |......... LE7(<ICH U AR RN 101,023 [.eenneeeees o 101,023 |.......... LT 728 R AR K R IO 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/12/2025 |.......... A7) R P, 197.29 [cueennnnnn [RS8 N R R 63,682 [.evvneeenns [ 63,682 |.......... LG PR AR RPN AU SUUUN 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2022 |. 09/12/2025 |........ A IV R 197.29 |......... (CICIUNCECIc N RN FORRRRR RN 644,526 | ..oovvvnnnn fennnnnnn 644,526 |......... 121,008 [ e [ e | e 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2022 |. 09/13/2024 |........ LA V42 PO R 197.29 |......... PZVC T IO RPN RN 107,017 | oo | 107,017 |veeeennns L7 R RN R R IO 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 |.......... PV PO RN 195.08 |.......... 16,401 |ooevveeiiceiis oo s 19,330 [cevveneens [ 19,330 [ TSI TN PO KRR RN KRR (R, 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2022 |. 09/26/2025 |........ 48,006 [....oevvvvenninnns foevininnnns 195.08 |......... LT R R AR RPN 442,615 | ceeeenis [ 442 615 |.......... L VA (VN R FOR RN R RN SN 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/27/2022 |. 09/27/2024 |........ 11,980 [ooevveveeiiiiiinns foeenees 195.08 |.......... 84,599 |..ovvniiiiiiiiin oo s 90,087 [..euneeees o 90,087 |....ceven L[0T AR RPN AR ST 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/14/2025 |........ [SZCIV[VN R EPRR 196.51 [......... 536,775 |ovvveeeeeeiinin fooreiiiniiiens Jeis 593,677 [.evveeeans [ 593,677 |......... R RECTCICICN R AR R RN [N 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 |.......... I O F 196,51 [ouvennnnns P87V N R FPPRR RN 15,183 [t o 15,183 |........... 2,908 |evveieiiinnis foerernieeieeen e e [ s 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 10/14/2022 |. 10/13/2023 |......... 2V 7(V) R ERR 196.51 [......... T4779 | o s 87,841 [ o 87,841 ........... IR G PR RN RN R N 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/11/2024 |........ L1 V(O R 196.51 [......... 134,928 [oeeviiiiiinees | o 145,887 [.eeeeeeees oo 145,887 |.......... 20,714 |eeeeeieiiins foeee [ e | s 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 10/26/2022 |. 10/27/2025 |......... 46,206 [...ooevieiiiiinies feeeiiins 195.86 |......... 385,530 |.evveneeeiinninn foereeiniiieieiies fos LAVA(1[C IRRUUUUR 417,706 |.......... AT YE ) PO AU RN RN (S 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/25/2024 |.......... (e [°E5 ) P RN 195.86 |.......... [CST0A () R IR RN 68,505 [.evueeeees [ 68,505 |.......... LESTr(C Y R FRRRPPRRRRRUN R RO SUUU 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2022 |. 10/27/2025 |.......... L) () O F 195.86 |.......... 36,250 {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 10/27/2022 |. 10/27/2023 |......... 19,585 [ceveniiiiiiiieens [ 195.86 |......... 102,261 |.oevveeeeeeeeenn [ e 80,370 [ o i80,370 [ 5,084 o [ e [ 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.... L 195,97 (...l 2,207 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/10/2022 |. 11/14/2025 |......... 51,074 [coeeiiiiiiiiiiies | 196.97 |......... 428,385 |..vveneeeiiinin o fes 460,689 [....coeeees [oennnnnn 460,689 |.......... 87,337 [eeeiiiiiiiiniens v [ e | e 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 11/14/2022 |. 11/14/2023 |......... 27,841 .. 195.97 |......... 146,221 P FEPT 118,603 | ... ... 118,603 |... .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/14/2022 |. 11/14/2024 |......... 19,957 | fooniiinnnns 196.97 |......... 578 [ e | 148,481 [..oooeeeeen [ 148,481 .......... 29,137 | Lo e i | e 0001 .ooennnnnns
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/26/2025 |............ LSV FORR RN 196.17 | L33 1 (AR FR P RN 4,831 | oo e 4,831 [ o0 S R ) R [N 401}
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 |......... 48,565 |.eevvniiiiiiiinns [ 196.17 |......... 406,808 [..oevvvieiieins ferrineeciiii e A3 AT [ o 834171 [ 81,889 [ e e [ 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/27/2024 |......... 10,338 .. 196.17 |.......... 73,414 76,191 ... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 11/22/2022 |. 11/27/2023 |......... P20 7 O RN 196.17 |......... 126,764 |.oeeeeeeeeieinn [ e 102,957 [.enneeenenn | 102,957 [ 8,198 | [ [ e [ e 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... .. 195.82..........29,597 ... 34,064 ... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 12/13/2022 |. 12/12/2025 |......... LT NK V) FO RN 196.82 [......... KYZA K P R R 409,278 [ .evveneeees o 409,278 |.......... (TR 71 PO RN IR RN (S 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2022 |. 12/14/2023 |......... 37,555 .. 195.82.........195,616 L A77,259 e 177,259 | 20,655 [ [ e [ | 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2022 |. 12/13/2024 |......... 17,450 [ o 196.82 [......... PZVC T IO RPN AR 132,443 | e [ 132,443 |.......... 25,651 |oeeveeeiiiiininn [ [ e | s 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/23/2022 |. 12/23/2025 |.......... CHCICIC) R A 193.97 [oevennnnns 28,796 |ovenneeeeeinines foevviniiieiiinnn e 37,095 | .eeeeiiin [ 37,095 [ouennnnnnns V[0 1Y R FORRRUURR R RN TN 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/23/2022 |. 12/23/2025 |......... 29,087 [oiiiiiiiiiiiiees e 193.97 [oennnnnn 282,606 |..ovnneeeiiinin oo fes 204,360 | .oevennnnnn [ 294,360 |.......... LIS T: 20 R R R RN (RN, 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/27/2023 |......... 19,982 [cuveeiiiiiiiiienns [ 193.97 [oeennnnn 103,329 [oevnveiiiiieees Joeveniiieeeciiens [ 123,700 [eeeeneeeees o 123,700 |.......... P27 R RN KR R U 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/27/2022 |. 12/27/2024 |......... V2R:IK R 193.97 [oevennnnns eIV TCIC N R ERR AR 11,521 [ o 11,521 |.......... 22,381 |oeeeenieiiinn fooreii e e | s 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2026 |.......... LR U P N 196.00 [.oovvvveeniiiiinn [ LR :K 72N R 13,716 [ | 18,716 | IR -7 R RN RN R N 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/12/2023 |. 01/14/2026 |......... LYV R R 196.00 [-ovvveveneiiens Jernennnns L1VR V£ PO RN 438,528 | .coevvnnnnn [ 438,528 |.......... 705 VN R FOPPRRUURRR R RN N 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/12/2023 |. 01/12/2024 |......... 22,086 |oeevnneeiiiininns [ RECICT 10N R A 114,939 |oeveeniiiiiiinns oo 110,450 [.eeeneeeees s 110,450 |.......... [301:1c) R FORRRRRRR R RN N 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/12/2023 |. 01/14/2025 |......... (TR PO RN 196.00 [-oevvvveneiiens Jevnennns N7,284 [ | 128,676 | .oeeeennnnn |evennnns 128,676 |.......... T3 [ [ v [ | i 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |.......... B2 O F LSRN PO RN 10,012 [ [ 11,426 [ | 11,426 |........... T3 [ e [ e | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/26/2023 |. 01/27/2026 |......... 28,346 |.eevnieiiiiiinns [ 196.36 [cvvvnevviinninns foevennnnn V) N R R 258,515 | ceeeerii [ 258,515 |.vvvennnns LLCTALCK 2 R AR PR AU SUUU 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2025 |.......... 9,793 |ovveeiiiiinines foeriiiinnns LSRN PO RN [CISTR° T F RN 75,14 e e, 75,114 ... [T 1 VN R FORRUURR AU R TN 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 01/27/2023 |. 01/26/2024 |......... ST ST PO RN 196.36 [cvvvniviiinninns foevennnnn 100,043 [oevviiiiieieees s 94,236 | .oevvrnennn [ 94,236 |.......... [S1R:(070) AR AR RPN AR U 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |............ L1 PR RN LT - O F, LNTR T PO RN 5,412 e e 5,412 |ccevennns L) S FRRURR R RN [N 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |......... L1 FO RN RECLCTRC SN PO I RV T PR I 405,820 [.eevunenns [ 405,820 |.......... 34,373 |veeeeieiiinnns fooreiii e e | s 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 02/14/2023 |. 02/14/2024 |......... 30,991 |eveeiiiiiiiinns [ LTSN PO RN 161,861 |oovvveeiiiiinnnn o 158,362 [.eveneeeens oo 168,362 |.......... (3,499)]..cvvvnnniriiinnn oo i [ | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2023 |. 02/14/2025 |........ 17,301 [ feeeees LTSN O I 257 FO IR 133,562 | ... 133,562 |.......... U0 R AR R R, {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |............ [SLC170 PR RN ST FO RN 8722 PO RN [T R [ 9,088 [.nvieeeenn 1,536 |ovveeniiiviini [ e e | s 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |......... 33,303 .. 195.93 |.. .2312,712).. .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/27/2023 |. 02/27/2024 |......... P 72 FO RN ST T R 128,531 [coiiviiiieiieis Jveins 135,394 | oovvnnees [ 135,394 | 6,862 [ | [ [ | e 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2023 |. 02/27/2025 |........ 10,917 .. 195.93 |.. ....87,010|... .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/13/2026 |......... 36,277 [ |ovviiinnnns 19519 | |oeeennn 306,607 [oiiiiiiinins Jovninnns 384,178 | .ooveneeen [ 384,178 T [ e i [ | i 0001 .ooennnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 03/13/2026 |.......... % 74 1 PO RN JECIST N O RN 18,482 |.eviiiiiiiiins [ 28577 | eeeeeveee feeee e 28577 o 6,095 |uuueiiiiiiiins foereenineieenn e e [ e 0001 L
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 03/14/2023 |. 03/14/2024 |.........27,963 [ccoeiivirvnnnnnnnns Jovvvnnennn 19519 [ e 146,274 [ s 199,932 | .ovvviiee [ 199,932 |.......... 53,657 |.evvvneiiiiinnns [ e e | e 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 03/14/2025 ...221,934 ... ....221,934 ... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 03/24/2023 |. 03/27/2026 |.........26,487 [.cceevverennnninnns Jovvvnnnnn 195,30 [ounnnininiiiiins 227,006 [ v 257,988 [.eeveneenes o 257,988 |.......... 30,893 |.eeveeieiiiiin foereriiin [ e | s 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2024 ...129,097 | ... ....129,007 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 03/24/2023 |. 03/27/2025 |......... 12,227 [eeeeeiiiiiiieens foeeeiiiinns BECIS TR VN FO RN 87,878 |oeeeeeiiiiiiinnn o 102,343 | covvviee [ 102,343 |.......... 1T R R R RN RN 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/27/2023 |. 03/27/2026 |.... k2804 | e 28,040 [ 391 | [ [ [ [ e 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/13/2023 |. 04/14/2026 |..........1,602 [ccooeiviirennnnnns Jovvvnnnnnnn 19784 [ oo 12,997 [ s 13,908 [.eveeeeens o 13,908 [...eveennnnn I [oiiis e [ e | e 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/13/2023 |. 04/14/2026 |.........26,557 [ccovivvivnnnnniinnn Jovvvnnennn 197,84 [ 228,549 [ [ 230,513 | coeeenia [ 230,513 |ouuennnnnns LRCLCT.3 R FOPRRRR R RN [, 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/14/2025 |........ LT () AR 19784 [oveiiiiiiiiiees oo LRV 77H R R, 119,108 | oo | 119,108 |........... Y2 G PR RN RN AR RN 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/14/2023 |. 04/12/2024 |......... TSI FO RN 197.84 [oeeiiiiiiieeens e 177,888 | e 162,892 [.eveneeeees oo 162,892 |......... [QERCTS)) O RPN RN N [y 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/26/2023 |. 04/27/2026 |......... P T FO RN 19787 [ Jevns 219,240 |.eevveniiiiiinnn o 221,345 | oo [ 221,345 |........... P30 (V531 PO KRR RN RN (R 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/27/2023 |. 04/27/2026 |.......... L3R PO RN 19787 [oeeeeieieieiiens o TR 2N FO RPN 38,560 [.evuneeeens o 38,560 |........... 2,562 |vveeiiiiiiinns foereriienennn e e [ s 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/27/2023 |. 04/26/2024 |......... P T FO RN 19787 [ Jevns 134,461 [ s 125,219 | ceveeiee [ 125,219 |.......... (9,282)].ccevvvniiiiinnn oo e [ | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/27/2023 |. 04/25/2025 |......... TR FO RN 19787 [oeeeeieieieiiens o 96,287 [cooeiiiiiininnens v 97,457 | eeeeeiin [ 97,457 |eueennnnenn LI (PR RN RPN AR TN 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 05/11/2023 |. 05/14/2026 |............ L1378 PO RN 19914 [ s T Z* ) PO RN KIAC T R 3,733 |eeris (1)) IR AR R R IO 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026 |........ P2 T V) R EP L L PO EN 245,201 |ooeveeeeiiiiinnn o 230,199 | .oeeeniins [ 230,199 |........ (ISTRVVRD S AP R RN [N 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 05/11/2023 |. 05/14/2024 |......... 27,619 [oooiiiiiiieiiiies e L L PO EN LAYV R R, 122,075 [ e o 122,075 |......... [P 725)) RPN [P RPN AR RN 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 05/11/2023 |. 05/14/2025 |......... 10,902 [.vvvveiiiiiinnn foeeees LI L FO RN FE R/ R 73,806 [..evneeees o 73,806 |.......... [£S78:7/0)) R AR KRR AR SUUU 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/24/2023 |. 05/27/2026 |......... ISR PR RN 198.37 [ceveeiiiiiniinns Joeveinnnn LTI U A, 133,661 [.eeeneeeees oo LKTNCIC) N R AR RN R RN [N 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 05/24/2023 |. 05/23/2024 |......... 19,438 [coveniiiiiiiiinnns [ 198.37 [ceveeiiiiiiiinns Joeveennnn (075 7/ VN SR AR 102,570 [eeeeeeeees o 102,570 |ooeevvneieeciinn [ e [ e | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 05/27/2026 |.......... LT R 198.37 [cevneiiiiiinins foreeeinnnn JICTR-1 ) PO RN 18,512 e o 13,512 [ i foe e e [ s 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 05/27/2025 |.......... [EK 2 R RN 198.37 [ceveeiiiiiniins foeeeeinnnn 68,978 [.ooiviiiiiniins | 68,978 [..eoeeeees oo [CICTRC < RN AR RPN U RN 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/12/2026 |.......... 1K 2 U N {072 T PO RN TTL ) P RPN 39,09 |..ccvvnnnnn fooeeennnnn 39,096 ). [T R EOPTR [ RN {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 06/13/2023 |. 06/12/2026 |......... 25,657 |ouuveieiiiiiins [ {072 T PO RPN 222,046 |.eovveneiiiiinnn foeees 179,339 | cevevie [ 179,339 |......... (73170 AR R RN RN [N 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/14/2024 |......... 35,597 191,467 |... ...118,893 | ... ....118,893 |.........(72,574)]. .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/13/2025 |........ 18,758 [ooeeviveiiiviinns foeenees 202.21 |eveeeeeiiini e 136,927 [oovevviiiiiniiis Jevnins 104,481 [ .o e 104,481 1......... (7.0 FOR RPN N RN [y 0001 .evvnennees
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/26/2023 |. 06/26/2026 |.... A TO3 s [ 4,430 |... L4430 ... (273). .{0001 ...
Goldman Sachs
Call \oovvvviiniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |......... 15,424 | [ 200.72 ) eeeeiiiiiiins foeeeinnn 182,199 |ovveiiiiiiiiens oo 17,226 [ [ 17,226 |......... (14,973)].ceveniiiiinnnnns foovvvviinnnins o v | cvvnnnnnns 0001 .ooennnnnns
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1 2 3 5 6 7 8 9 10 11 12 13 15 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/27/2024 |......... 18,294 [..cooiviivnniiiiis Joovnnnennnn 200072 [onnnniiiiniinies oo 97,675 [ e 73,908 [ o 78,908 [ (23,767 )]s foeeeeviiiceiceen [ v [ eeeeeen i {0001 s
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/27/2025 |..........6,601 [ccceovviirnniiiins Joovnnnennnn 200072 [ Joeeennen 7,700 [ e 40,994 [ 40,994 [ (6,706)] e oo [ e [ el 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2026 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 07/13/2023 |. 07/12/2024 |.........22,884 [...coevvvvnnnnnnns Joveennnnnn 200040 [onnnnnnininnnns e 120,520 [ |0, 98,860 [ e |0, 98,860 [t (22,869)]. v [ [ e [ el 0001 .evvnennens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2023 |. 07/14/2025 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 07/14/2023 |. 07/14/2026 |......... R V2 R ERR 200.40 |evvennriiiininns foeeennnnn 266,363 [.nneeiiiinnnnns Joeeennnn 244,353 [ 244,383 | (22,010)] e e i [ 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/26/2023 |. 07/27/2026 |......... 13,350 114,522 |oeeeeeiiiiinnns oo 95,187 [ 095,187 o (19,338 [ [ [ | 0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 07/27/2023 |. 07/27/2026 |............ LSS P RN P70 72N R 4,549 | oo 017 | [ 4017 e (BB e [ e | e 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 07/27/2023 |. 07/26/2024 |......... 20,942 | o 202.32 [ fens 112,281 [ o 76,020 [ i o 76,020 [ (36,261 o [ v | et 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/25/2025 |.......... LR (VN R F P2 72 RN 62,538 |ovvveiiiiiinins [ 49,767 [ e 49,767 e (12,771 [ i [ | e 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2026 |......... 10,584 [ feeeees ALV VN FO RPN 84,588 [..oovvvvvennnnns Jevennnnn 84,461 [ | 84,461 [ (127 [ [ e [ s 0001 .evvnennens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/14/2023 |. 08/14/2026 |......... 36,930 |.eevveieiiiiiins [ LV VN R IR 313,633 |.oevveneiiiiinnn o 204,698 | e [ 204,698 (e (18,938) e e [ e | 0001 .evvnennens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/14/2023 |. 08/14/2024 |......... RV [+ FO RN 200.30 |eveeniiiiininn foeeennnnn 160,272 [oeeveveeneeeees Jevennnn 141,000 [ o | 141,000 [ (19,263)] e o [ e [ el 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/14/2023 |. 08/14/2025 |......... V20 V7N RO R 200.30 |evvenneiiiinnnns foeeeiinnnn 87,768 |.oveveeneeevnnnn feeneeennn 81,420 | o [ 81,420 | (6,339) e e fee [ | e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 08/24/2023 |. 08/27/2024 |......... P28 53 1 FO RN LSS - PO I 117,359 [ e 74 | T TAT (2,618 o [ e | s 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026 |.......... TR I PO RN i - O RN 31,641 [ooiiiiiinins | 33,727 [ |l 83,727 [0 2,086 e [ [ e [ s 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026 |........ 16,071 |veeeeeeiiiiiiens [ LSS - PO I 135,402 |.vvvennivieninnns o 135,799 [ [ 185,799 o397 [ [ [ [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2025 |.......... LT E°) 1Y R FP i - O RN 62,861 [..ooeveenenniins e 83,032 [ |t 83,082 [T e [ [ e [ 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/13/2023 |. 09/14/2026 |......... P (V) O RN 202.55 [.ooiiiiiiieieees Jeenins 207,793 [oeveeeiiinnnnnns Joeennnn 173,817 [ o 178,817 [ (33,976)] s e v [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/12/2025 |.......... 8,842 |ouveiiiiiiiinns [ 202.55 [.ooiiiiiieiiiiinn [ 64,118 [ e 51,550 [ | 51,560 [ (12,567 )] [ [ e [ s 0001 .eveneneees
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2023 |. 09/14/2026 |.......... TR (V) PO RN 202.55 |.ooiiiiiieiiiins [ 31,442 | [ 27,988 | e 27,988 | (3485 [ i [ | 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/14/2023 |. 09/13/2024 |......... TR K N R P R A, 139,231 |ovveeeiiviiiinns Joeeeennn 100,385 [ eneencnns [ 000100, 385 ot (38,846)] e [ [ [ | 0001 .eveneneees
Goldman Sachs Index
1071 I Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... 1517 | o 200.38 |eeveeniiiiiinnns [ 12,008 [ooeveeeeiieiinn fornnenenn 12,152 | | 12,182 [ 1 | [ [ e [ e 0001 .eveneneees
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/27/2023 |. 09/25/2026 |......... 2 [ FO RN 200.38 |eeveenieiiininnn [ 186,774 |oeeeeeeeeveennnn [ 77,765 | e [ 177,765 e (9,009)f s e foereiiiis [ {0001 ...........
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 09/27/2023 |. 09/27/2024 |......... LA AR 200.38 |eeveeniiiiiinnns [ 96,725 |.evvveeieiiinnns foeeeennnnn 88,162 | e 88,162 | (8583 [ i [ | 0001 .eveneneees
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/27/2023 |. 09/26/2025 |......... 10,430 .|{0001 ...
Goldman Sachs
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 01/14/2022 |. 01/12/2024 |.............. LS PO RN 148.00 [...oevvvnnnnns B34 | oo e T e T [ (0] [ [ [ | s 0001 .evvnennees
Goldman Sachs
Index Call ... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 01/27/2022 |. 01/26/2024 |.... .{0001 ...
Goldman Sachs
Index Call ..ooonnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 ). 02/25/2022 |. 02/27/2024 |............ 138 ] o 144,61 ... 824 .o | oo 24 e e 2 | (BB e fo e | e 0001 .ooennnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 5 6 7 9 10 11 13 14 15 16 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Year's to Carrying of at Inception
Income Schedule/ Maturity Index Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code | Fair Value Accretion ltem Exposure i
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2022 |. 03/14/2024 |....evveeeen38 [ v 143.88 [c.evunnnnnn LGN R (R RN
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2022 |. 05/23/2024 |....evveeen 228 [eniiiiiiiiiiiies v 144.96 |........... L0 R FRR RN (A1 R N 91 [t (B03)]e i [ e | | e[ 0001 L
Goldman Sachs Mar iner
Index Call ... . [ Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2022 |. 06/27/2024 |....
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 07/14/2022 . 07/12/2024 |...evvveeeeni 92 [enniiiiiiininnnns Jovvvnnnn 14141 89 | o e 99 e e 99 [ (828 foeeeeeiccen [ e [ e {0001 L
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2022 |. 07/26/2024 |....
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/26/2022 |. 08/27/2024 |....eeveeen 811 [eeeiiiiiiiiiiiiiis i 143.01 [cuveennnnns L (T O A R, AT R ST PO X3 ) KRR IR RPN AU IRerurrry (1111 IR
Goldman Sachs Mar iner
Index Call ... . [ Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 10/14/2022 . 10/13/2023 |..eevvveeeeennB8 [eniiiiiiiiiiiiis Joveiien 137280 [oniiinn 229 | oo e T s Tl (B19))iiiis [ [ e | el
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 10/27/2022 . 10/25/2024 |...evvveeeenl BT [eiiiiiiiiiiiiiis v 139.66 [..euunennnn ;71 PR RN RN 5 [ s LRI R (72 15) FERRRURR RN R RURRUURTRR sessuuntl 11 (1[0} IR,
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 11/14/2022 (. 11/14/2023 |.......ee 1,084 [ooiiiiinniiiiiiiis v 140.24 |t TR (5 1Y SR KPP R, LS R N B4 e (3,967 e [ e | e | 0001 L
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBOKS28 | 11/14/2022 . 11/14/2024 |..oevveeeene T2 [eiiiiiiiiiiiiis | 140.24 |t T TA TN (SRR FPRPPRRR RN 1416 | | 1,416 [ (2,699)]ceeccciiiies oo e e [ e ] 0001
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 11/23/2022 . 11/27/2023 |..evvveeeee e 676 [eniiiiiiiiiiiiis v 140.51 [ooueennnnns 2,804 |oeeecii [ e LS R N B4 e (414 e [ e | e | 0001
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 02/14/2023 . 02/14/2025 |..evvvveeeen 767 [eiiiiiiiiiiiins Jovvininnnns 13947 [oeeeiiiiiiiees e 3756 [ e 1,910 | oo | 1,910 [ooreeeen s (1,845)]ceeiiiiies oo e e [ eeeeeeen [ 0001
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 02/27/2023 |. 02/27/2025 |.......ee1,080 [oeiiviiininiiiins Jovvininnnns 137,96 [cevneiiiiiininns Joeveeennn 5,216 [ s 3,280 | eevviiee feeiie 3,280 |oevveee e (1975)cieeiis v [ e | e 0001 L
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 03/14/2023 |. 03/14/2024 |....evveeen 102 [enniiiiiiiiiiiiis v L7871 PR ERRRTE: < o R N T s T4 [ (282)] s [ [ e [ e [ 0001
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/14/2023 . 04/12/2024 |....vvveeeen 938 [eueniiiiniiiniis Joveeennnn 139062 [ o 3827 [ 826 [ 826 [ (2,502)) e foeeeeeiicceen [ e [ e {0001
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/27/2023 |. 04/26/2024 |..........3,088 [..cooevvvvenninins Jovvnnnnnnn 13925 [ e 10,022 s e 3181 [ e 318 [ (778 )] o [ e [ eeeeee {0001
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2023 . 05/14/2025 |...evvveeeen 245 [eenniiiiiiniiniis e 188085 [ e 1214 [ e T35 e el T35 [ (A79))eiiiis foeeeeeien [ i [ ceeeee i {0001 L
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 05/23/2024 |.....eeee 1,312 [eeeniiiiiiiiiiiis e 136045 [ e 4529 [ e 520 [ e 529 [ e fe [ e [ e [ 0001 L
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/27/2023 . 06/27/2024 |.......eti 2,428 [oeivvinininins Jovennnnn 138221 [ o BLATE [ [ 30878 [ o U878 [ (4597 )] [ [ e [ e {0001
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 . 07/12/2024 |...evvveeee 825 [eenniiiiiiniiiiis Joveeenennn 139030 [ e 2,200 o v 931 e el 93T o (1271 foeeeein [ e [ eeeeee i {0001 L
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/27/2023 . 07/26/2024 |.....vvveeen 902 [eunniiiiinnninnns Jovennnnenn 13975 [ e 3175 [ e 1,208 [ e 1,208 [ (1,967 )]s foeeeceiiccien [ i [ eeeeeeenn {0001
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/27/2023 . 07/25/2025 |..evvvveeeen 283 [euniiniiiiiiniis Joveeennn 139075 [ e 1190 [ e 725 i e 725 [ (465 [ [ e [ eeeeeeen {0001 L
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/14/2023 . 08/14/2024 |.......eei 1,258 [oeeeiiiiiiniiiis Jovenennnnn 13834 [ o 4385 [ e 2,264 [ e 2,264 [ (2,121 fo [ e [ e {0001 L
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2024 |...eevveeee 475 [eeiiiiiiiniiniis Joveennnn 18674 [ o 1,838 [ e 1122 e 1122 [ (B16))ecies [ [ e [ e {0001 L
Goldman Sachs Mar iner
Index Call ............. Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 09/27/2023 . 09/27/2024 |...evvveeeennO7 [eiiiiiiiiiiiiiis v QIR FORR . 2 i FRRUUT R, S 1 U 301 [eiiiiiien 2 | e e [ | e {0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/14/2021 |. 10/13/2023 e eeeeeeeeeeennnees [ereeeeenn.. 195,30 ). ..., 9,870
Goldman Sachs
Pathfinder Index Cal
........................... Index Account Hedge . |N/A ..ooee.... Goldnan Sachs ...... W22LRONP2IHZNBB6K528 |. 10/27/2021 |. 10/27/2023 e oo 201,020l 1,834
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1 2 3 5 6 7 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 11/12/2021 |. 11/14/2023 eeeeeeeeeennnnnes forreeeeenn 205,50 |oeiiiiii i 4,840 [ [ feeee e e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 11/24/2021 |. 11/27/2023 eereereeernnns forreeenn 208,97 | 4,506 [ [ fe e [
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 12/14/2021 |. 12/14/2023 e eeeeeeeeeennnnnes ferreeeeenn 208288 | 13,191 [ e e e e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 12/27/2021 |. 12/27/2023 eereereerrnnns forreeenn 210096 | 10,432 [ [ fe e [
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 01/14/2022 |. 01/12/2024 e eeeeeeeeeemnnnes forreeeenn 202088 | 14,927 [ e e [ e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 01/27/2022 |. 01/26/2024 eereereerrnnnes forreeeennn 18607 | 824 [ e [ e e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 02/14/2022 |. 02/14/2024 e eeeennnnes forreeeenn 184085 | BT [ e e e e
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/25/2022 |. 02/27/2024 |....vvveeen 836 [eniiiiiiniiiiiis Joevininnnns 186.60 |.......... 10,000 [oeeveneneneevnnnn foonriiiiinis i [ e [ (B3] [ [ [ | e[ 0001 L
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2022 |. 03/14/2024 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/25/2022 |. 03/27/2024 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/13/2022 |. 04/12/2024 e eeeeeeeeeemnnnes forreeeeennn 191002 | 80,842 [ [ feee e e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/27/2022 |. 04/26/2024 eereeernernnnnes [ 18125 4214 [ e fe e [
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/13/2022 |. 05/14/2024 eeeeeeeeeennnnnes forreeeeennn 180022 | 15,700 [ e feeeee e e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/26/2022 |. 05/23/2024 eereeereernnnnes foereeeennn 184042 10 089,438 [ [ fe e [
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/14/2022 |. 06/14/2024 e eeeeeeeeeennnnes foereeeennn 164091 | 055,530 [ [ feeee 49T [ 401
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |.06/27/2022 |. 06/27/2024 eeeeeereeeenen Joeeeeeeee TEAT |00 25,709 e oo [ 97 | o 97
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/14/2022 |. 07/12/2024 eeeeereeerennes foreeeeennns 169239 )i 24,630 [ | e 163 [ 163
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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
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/27/2022 |.07/26/2024 |....cceeeeee 814 |oiieemmneiiiiiiiis foeeeee e 175290 [t 6,739 e e [ B8 e [ 18 e (2,020)f e e o foe e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/12/2022 |.08/14/2024 |..........2,658 |..eeeeveenviviinnnn [onneeeeed 17757 [ n 29,311 | o oo 80 | e [t B0 e (B 134) s e [ [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/26/2022 |.08/27/2024 |.....cceeeur BT |eeeeemmmniiieeennnn formeeeee e 171089 [ 8,955 | e [ 80 | [ 80 e (1,829)f e e o o | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/14/2022 |. 09/13/2024 |..........1,788 |.ceveeereniiniinnnn founnnneennn 16557 oot 18,145 | o ool 875 | [ 875 | (10,928)f s e [ e | e ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/27/2022 |.09/27/2024 |........cc1,586 |oeeeeeennnieeeennnn [orneeeeeen 15258 [ 14,714 | e [ 1881 | [ 1,881 e (17,145) s e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/14/2022 |. 10/13/2023 |..........1,308 |.ceeeevrnnviirinnnn fonneneen 191236 [ i 10,089 v o oo e e e (4,219) s i [ e | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/14/2022 |. 10/11/2024 |.......ceevn 330 |oeeeemmmnnereeennnn Jomeeeee e 15136 [0 8,080 e oo eeeeenen feeeeeeenn B3 | [ 3 | (BL7BB)e e e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 10/27/2022 |. 10/27/2023 |............ L5711 PO RN 157.30 [euvennnnnne 3 L O R RN U R R (4,082)].0eneeveinnnnnens feevenineeeeeiinns [ e | e 0001 L
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 10/27/2022 |. 10/25/2024 |.... ....(6,950)[.
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 11/14/2022 |. 11/14/2023 |.... ...(30,693)[. reeeennns. (0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/14/2022 |. 11/14/2024 |..........5,490 |.eeeemeeeireeemnnn [oneeeee s 157,91 [ 052,627 e e e feeeeeeeen 4,228 | i [ 4,228 e (48,920) e e o e | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/23/2022 |. 11/27/2023 |....ceeei 1,337 |oovvvennnniniinnnn fonneeee e 188060 [t 10,727 | v oo oo [ e (10,002)f s e [ e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/23/2022 |. 11/27/2024 |....ccceeeun 884 |oeeeemenniieeiinin [ 158060 [ 8,802 e e eeeeenen feeeeeeenn 888 | e [ B8 e (7,507 e oo e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 12/14/2022 |. 12/14/2023 |....ceeeeeni999 |ooviinnnnnnnniinnn fovnnneeen s 161209 [t 8183 | o oo | [ e (8,866)[. s e [ e | e ]0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 12/14/2022 |. 12/13/2024 |..........1,986 |.eeeeeemmnireeennnn [ 161209 [ 19,520 o e [ 1,282 | i [ 1,282 | (15,853)[- e e oo fee e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... |Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/27/2022 |. 12/27/2023 |.....cvevevs 800 [ovvvevinrveinn [oveneernns 158046 v 4,807 [oeiiieiene oo oo B [ e B e (4,738)) s [ o foorieccciens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 12/27/2022 |. 12/27/2024 |.........cc. 164 | ieeeeeeeinnennnns Joeneee e 15846 [t 10578 | foeeeeeieeeeeeenn fenneeeeeenn 139 | o | 189 | (1 442)] s e o | | e 0001 Leeeeees




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 3 5 6 7 8 9 10 11 12 13 15 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 Schedule/ Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 01/13/2023 |. 01/12/2024 v 816 [ e 160046 [ e 6,642 [ PR IR [}
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 01/13/2023 |. 01/14/2025 wevrnnees 187 [ | 160046 [ e 1,830 e e fereeeennn. 146
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |.01/27/2023 |. 01/26/2024 w88 [ e 188LB5 [ el TOB (R R
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 01/27/2023 |. 01/27/2025 e 8,226 [ | 18855 [ | 40,870 [ reverres feeeenenen.. 4,099
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 02/14/2023 |. 02/14/2024 wemenees BT [ e 15434 | e 30836 [ (R T .
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 02/27/2023 |. 02/27/2024 e 282 [einiiiiins e 149000 [ e 2,117 [ reverres feeieneenn. 163
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 02/27/2023 |. 02/27/2025 e T e e 149000 e e 1,022 [ P IR 3
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 03/14/2024 |.......... TR TE ) PO R LIV FO RN 25,756 |vvveenieniinnnn fooveennnnnn 1,856 | e [ 1,856 [..oeeernn(23,900)].cceenieviennnns fooveeininiieiiinn e v [ e [ 0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 03/14/2023 |. 03/14/2025 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/27/2023 |. 03/27/2024 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/27/2023 |. 03/27/2025 e 2,128 [ e 15217 [ e 19,768 [ P N 0 K
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/14/2023 |. 04/12/2024 e A e | 15604 [ e 32,549 FUUU I I
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/14/2023 |. 04/14/2025 e 2,115 [ e 156L04 [ e 20,196 [ revvvrenes fereeeeeen.. 3,236
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/27/2023 |. 04/26/2024 s 1061 [ e 18452 [ e 8316 [ PO RN
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/27/2023 |. 04/25/2025 wemrmeee e T [ e 15452 | e 918 [ R RS 14 |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |. 05/12/2023 |. 05/14/2024 |..........1,559 |.eveveeveveerenes [oovereene 18333 [ oo 12,147 reeeeeenes |, 1,044
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/12/2023 |. 05/14/2025 e 215 | e 163088 | e 2,028 [ cevvennnns feeeeeeeeenn... 433




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/25/2023 |. 05/23/2024 2,801 [ e BT | e 18,887 [ | 18,887 [ . 18,887
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/25/2023 |. 05/27/2025 e A3 [ e 3T e [ B TB3 [ | 3763 [ . 3,763
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/14/2023 |. 06/14/2024 e 351 [ e 14840 | e 26,31 [ e 5,090 [ . 5,090
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 06/27/2023 |. 06/27/2024 s 1,857 [ o 148065 | [ 13,910 [ e 2,788 [ [l 2,785
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/27/2023 |. 06/27/2025 e 1,709 [ o 148085 | ot 15,367 [ e 5143 [ [l 5,143
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 07/14/2023 |. 07/12/2024 cevrnenne 860 [euniiiiiiis f 152,26 | [ 6,616 [ | 1,008 [l 1,008
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/14/2023 |. 07/14/2025 wereneeen 898 [ e 152026 | e 4545 [ e 1,805 [ [l 1,305
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/26/2024 |.......... 1,909 [oiiiiiiiiiiiies e 152,96 [cevveiiiiiniins e LA VN R 2,138 | e e 2,138 [ (12,579)) v [ [ e [ e {0001 L
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 08/14/2023 |. 08/14/2024 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/25/2023 |. 08/27/2024 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/25/2023 |. 08/27/2025 wereneeee BB [ e 142083 | e 786 [ | 2,659 [ [l 2,659
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/14/2023 |. 09/13/2024 e A, 282 [ e ST | e 31198 [ e 12407 [ 12,417
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/14/2023 |. 09/12/2025 e 159 [ e TS | e 1,385 [ e 890 [ .. 690
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |. 09/27/2023 |. 09/27/2024 |.....c..eid,242 |oveeeveveerinen feovereere 13363 [ [ 8,366 o [ 8,335 [ |l 8,335
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/27/2023 |. 09/26/2025
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 10/14/2020 |. 10/13/2023 |..........2,873 |oeeuneeenienneenn fereeneeen 215012 |00 36,524 [ e Joereeenie e 29 s e 29 e (18,96 )] e e e [ e ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A . JP Morgan ... . 10/27/2020 |. 10/27/2023 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 11/13/2020 |. 11/14/2023 |...eeuvees 440 |oeeneeeeeieeen feeeeneee e 218016 [ 5,731 [ e e BT [ feeeieeeee 7 e (2,81 e e e | e ]0001
JP Morgan Index Call | Index Account Hedge . |N/A ........... JP MOrgan .oeiviues v . 11/27/2020 |. 11/27/2023 |..........1,196 |oeeunveeneenneenn foeeeneeee 22060 |oennee 15,847 oo e e 96 e e 96 [ (5,262)) e e e e [ e ]0001




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

91903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2020 |. 12/14/2023 |.......... 1,555 |ounieniiciiienins v 222,46 |.......... 20,829 [ceeeieiineei Jeereeeieeeieees [ 202 [ [ 202 |eunieanns (6,579)] . vevnvennneennn Joenreenineeninees forveiiiiiins e [ e 0001 el
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 12/24/2020 |. 12/27/2023 |.... ....(3,144)].
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/14/2021 |. 01/12/2024 |.......... 4,035 |oeniiieiiieeeis e 224.27 | 54,300 [oeeennennneenns foereeeieeeieees [ (T4 T RO VLT . (15,818)[-eevvvevnvennnee [ooreenneenneens Joeveveieviiinees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 01/27/2021 |. 01/26/2024 |.......... 2,664 |ouneiiiiiiieieis e 224.83|.......... 36,000 [.eevueeniieenines foreeenieeeieeennn ferreeieenn (1521 U RPN 613 ]......e (10,124).ceeeeeeeeeeieee [ Jeeveeeiieeeiieees [ | i ]0001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 0271272021 . 02/14/2024 |.......... 3,026 |ovuieeiiiieeinns foeriiennns 225.40 |.......... 40,988 [ceevneeniieenns fereveieveieees [ -7 [FRRRUUUU RPN 1 ) A (SR TIC)) PR AP RO RN Ipesserrrrr 111} B
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/26/2021 |. 02/27/2024 |............ 997 [oeeeiiiiiiiieen foeeeis 22.74|.......... 13,253 |oveeeeieenneenn o e S48 [ [ 548 |eunennns (4,296)] . vevnnvennneennn Joenneenineenineen forreinniiicins e | e 0001 el
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/12/2021 |. 03/14/2024 |.......... KT FUTROTRR IOPT 226.81 |oueennns 50,820 [oueeveeenineenn ferneveninieiineen o 77 (I 1,344 ...t (12,809)[ccvvvevnvennnee forreennennneens Joeveveeeviiieees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/26/2021 |. 03/27/2024 |.......... 5,011 [oeveiiiiiiiiiees o 228.28 |..uueann. 68,754 [oeereenneens Jereveinieieien o LT IR I 1,654 |......... (15,836)[.cvvvevnvennnne [ooreennennneenns Joeveveneveiinees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2021 |. 04/12/2024 |.......... 2,212 | e 229.21 [ooeeennnn 30,420 [oveenneeenieenns Jereeeieveieees [ VA7 T R 752 |euniennns (6,857)[eevuvennvennene foeeeenneennennns foeveeveiieeiieees [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/27/2021 |. 04/26/2024 |.......... 2,200 |ouueieieiiieeens e 230.50 |.uuueennns 30,572 [eeveiiieeieeeis Jeeeeeieeeieeen [ T2 | e [ 726 |oeunennnn (6,379)] - vevnvenneennn Joerreenineeninees forreeniiiins e | e 0001 el
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2021 |. 05/14/2024 |.......... 3,534 [ Joeeeis 234.89|.......... 50,049 [oeevneiiieins fereveieveieees [ L7 I R VL7 (7,951 venneennneennn Jerneenineeiinees forveeniins e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/27/2021 |. 05/24/2024 |..........2,842 |.ccuvrernnvinnniinn forrenneenn 23396 |ovnn e 40,299 [ e foeeieeen 767 [ e (6,822)] e eeveeiieeni feerneeieeieen e e [ e
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2021 |. 06/14/2024 |.......... 6,981 | [ 236.06 |......... 100,363 [.evveeeeeeiiines o e 1,745 | o 1,745 )........ (15,080)[.cveeeeeeveeee forveeeeeiiiiiis o e | ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/25/2021 |. 06/27/2024 |.......... 2,939 [ceeenieiiiiiieen Joeeeis 233.06 |eueennns A483 1o o TN R 1,234 |oeeennns (7,812)[ceveveeeveinee foereenneeieeeis Joeveveiieeeieees [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/14/2021 |. 07/12/2024 |.... ...(10,238)[.
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/27/2021 |.07/26/2024 |.......... 3,159 | e 233.62|..ccuun.. 4,723 |oeveeineeineees o e LITA ) R 1,579 [oeeeennnen (8,308)[ccvvvevnvennnne foereennrennnennns Joeveveiieeeieees [ | e [ 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/13/2021 |. 08/14/2024 |.......... 4,520 |oeuiiiiiiieeeis e 234,73 |.cceunnn 64,191 [oeeenieiiieins e o 2,260 |ceeeienn o 2,260 [........ (11,300)f+evvevevnvennnee ferreenneeneeens Joeveveeieviiieees [ | e [ 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2021 |. 08/27/2024 |.......... 6,862 [.ovevniiiiiiiiens Joeenins 234.32|cccunnn 97,445 |eveiiieiieen o 3,912 | e 3,912 ........ (17,836« evveeevnevenneee [oereennennneens Joeveeveiieviiinees [ | i ] 0001 e
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2021 |. 09/13/2024 |.......... 8T R 233.041......... 103,747 [ o e 5,289 |.eeeeeiiis o 5289 |......... (20,203)]+cceevveeieeein feeeeiiiieneeiis Jeeiieneeeeins feiieeeeeiiins | eeeeennnn (0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/27/2021 |. 09/27/2024 |.......... 30426 |oeeiiiiiiieeiis e 23116 |oeueeans 47,837 [oeeeeveeenneens Jeveveiiviieeen o KL [ 3,186 ... (10,279)]cevveveveveeeee forreeneeiieeens Joeveveieveiieees [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2021 |. 10/13/2023 |.......... 1,406 [oeeveieviieiiees Joeenins 231.80 |ouuneennns 15,746 [oeveveeenneenns Jeeeeeiiienineens [ Lo s o (2,008)]+ v evnneennneennn Joenmneeminneninees forverniiiiienns e [ e 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/14/2021 |. 10/11/2024 |.......... 2,886 [.evevniiiiiiiiens feeeeis 231.80 |ovuueennns 40,006 [.oevneennneeninee fooeeennneenineennn foevneennns 2,771 [ s 2,711 [eeeeennns (8,687)[eevvvevnvennene fooreennennnennns Joeneeveieviiieees [ | e ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2021 |. 10/27/2023 |.......... LA VA PP RN 231.20 |.euneanns 19,975 [eeeeeeeeeieiies Joeeeienieees foeeei Lo e o (2,885)]eveeneennniennn Joenneenineeninees forreeniiins e [ e 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/27/2021 |. 10/25/2024 |.......... 2,781 [eeriiiiiiiiiiiieee o 231.20 |.euneanns 38,323 |oeveeiieeineeen o e 2,976 | ceeeein o 2,976 [ceveennnnn (8,622)]..vevueenneennn Jevneenineeninees forveiniiiiiins e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171272021 | 11/14/2023 |.... ....(3,165)[.
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 11/12/2021 |. 11/14/2024 |.......... 6,627 [.oieviiiiiiiiiinns i 232.68 |....ceennt 91,595 |oevniiiiieiiineen o e [N P7 I 6,627 |......... (19,417 e oo feeeeiieniiiieees fovvininiinnc | e 0001 Leeeniinen




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

21903

2 3 4 6 7 8 10 11 12 13 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 Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2021 |. 11/27/2023 |.......... 1,022 |eeeeiiiiieeins v 229.86 11,327 [eeeeeeeeiieeins Jereveieceieeenn foeerneenncciee e s o (2,188 foeeeis e e [ e 0001
JP Morgan Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/26/2021 |. 11/27/2024 |..........2,293 |... ...31,357
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/14/2021 |. 12/14/2023 |.......... LISV T N RN 231.45 20,988 [oeevneenineennn Jeernnveninveninnen forernineen 19 L [ 19 e (BL726)] e [ e [ | ] 0001
JP Morgan Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 12/14/2021 |. 12/13/2024 |.......... 3,953 [oeieeiiiiiiieen foeeeis 231.45 53,802 [ouevvneenineeni Joernevennnveiineen foreennenn 4,863 | oo [ 4,863 [ (12,255)] e [ e fee | ] 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 1272772021 . 1272772028 |.......... 2,854 [ o 234.69 27,285 |oeveeieeinneen forei e [ e e (BL780)fe e e e e | e [0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2021 |. 12/27/2024 |.......... 2,015 | e 234.69 27,671 [oeeneeiiieininee foeeeeneenieenns Jevneenn 1,985 [ e 1,955 [ (5,482)] e e e e [ e 0001
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/14/2022 |. 01/12/2024 |.......... 1,695 |unveveiiniienns foevineennns 235.42 18,713 |oeeeeeeeeenneen o e 17 [ e 7 e (2,827 ) e [ oo | e [0001 L
JP Morgan Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2022 |. 01/14/2025 |.......... 2,493 [oeeeeiiiiiiieen o 235.42 33,929 |oevieinneenneen forveniiis e 2,493 [ e 2,493 e (6,757 )i e [ e | e [0001 L
JP Morgan Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2022 |.01/26/2024 |.......... 2,085 |ouuieieiiieeeis v 230.27 22,864 |oeveeineeineen fore e 125 [ e 125 e (5,086 e e e | e (0001 L
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/27/2022 |.01/27/2025 |.......... 4,603 |oeniiiiiiieeeis e 230.27 60,950 [o.eeveeenineenn Joernnveninveiieeen foreenineenn 7,273 | [t 7,273 [ (35,375)] e [ Jeeeeiieceeees foee | ] 0001
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/14/2022 |. 02/14/2024 |.......... 2,417 | e 228.76 25,549 |oevneinneiineen fore 314 e BT (BT e [ e | e [0001 L
JP Morgan Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 02/14/2022 |. 02/14/2025 |..........4,419 ... BT 122 | e [l 876 | el 8176 [ (15,801)]ce e [ s feee | s
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/25/2022 |. 02/27/2024 |.......... 2,582 [eeeiiiiiiiiiieen e 230.49 26,839 [oeevieinneeni Jerneeenieineen o305 | [ 0305 [ (8,356 e [ feeieenn fee | ] 0001
JP Morgan Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/25/2022 |. 02/27/2025 |.......... 1,089 [oeeeeiiiiiiiiees Joeeeis 230.49 14,131 [oeeeiieens e foeennenn 1,819 [ e 1,819 [ (30615 foeeeees e e [ e 0001
JP Morgan Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/14/2022 |. 03/14/2024 |..........4,884 |... ...50,510
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2022 |. 03/14/2025 |.......... 2,943 [ o 228.32 37,498 [ Jeevevennveiieen o 5,739 | [t 5,739 [ (10,331 [ Jeeeieieen fee | ] 0001
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/25/2022 |. 03/27/2024 |.......... 1,036 [oeeveeeeiieiiees Joeenins 231.65 10,776 |eeveeeneeenneen forveniiiiiiiins e 166 [ e 166 et (2,476)f s e [ oo | e (0001 L
JP Morgan Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/25/2022 |. 03/27/2025 |.......... 3,497 | s 231.65 44,631 [oeeeeneeenneen Jeveeenneeineen foreeen e 5,700 | e [t 5,700 [ (T1,189)]ce i [ Joeeeeieeeeeens fovev | e ] 0001 e
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/14/2022 |. 04/12/2024 |.......... 3,236 |oeueiiieiiieeeis v 233.28 33,824 |oeveeinneeineen forveii e B85 [ 885 e (7,250) e e e [ | e (0001 L
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/14/2022 |. 04/14/2025 |.......... 4197 | e 233.28 53,551 |oeveeinneenneen forveiiiiiiiins e 8,547 [ e 6,547 e (12,988)f e e e e | e [0001 L
JP Morgan Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2022 |. 04/26/2024 |.......... 3775 | v 230.48 38,889 [.eeveeenineeni Joernneeninvenineen foreennnen 1,057 | [ 1,057 [ (10,267)]ceevceevceieeen foreeenecinceins Jovveviveeeeens foeeninc | i ] 0001 e
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/27/2022 |. 04/25/2025 |.......... 2447 | s 230.48 30,907 [oeevneenineenn Joernevennnveninnen foreenineend 772 | [t T2 [ (8,345 [ e fee | ] 0001
JP Morgan Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/13/2022 |. 05/14/2024 |.......... 4,159 | e 228.88 42,650 [oeeneeinineen Jeernevenneeineen o 1,789 | [ 1,789 [ (12,561 [ Jeeeieeeen foee | e ]0001
JP Morgan Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/13/2022 |. 05/14/2025 |.......... 5,544 [ovviiiiiiiiiiies o 228.88 69,541 [oeevieiineen e o 12,475 | [ 12,475 [ (20,015)] e [ feeeeeeen fee | ] 0001
JP Morgan Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/27/2022 |. 05/24/2024 |.... ... 44,689
JP Morgan Index Account Hedge . [N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 05/27/2022 |. 05/27/2025 |.......... 4,657 | v 232.36 58,861 [.oevueeeieinnes Joenrennninniinns foevneeenenn 9,080 f e o 9,080 [ (15,460)] e feevnneinieiinees forveinniinniins feeeneinieiinneen [ eeeeenn J0001 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

81903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2022 |. 06/14/2024 |.......... <5 1 PO RN 220.37 |eeeennnnn P4 I Y PO R RN 3444 i | 3,444 1........ (R [V73 1)) SR AU R RN [N 0001 .evvnennens
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |. 06/14/2022 |. 06/13/2025 |..........5,028 |... ...58,281 ..20,262 | ... ...(23,128)|. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |. 06/27/2024 |............ A TR RPN 222,24 |..cuunn 8,891 [ fereeeineeieeen o 1,206 [ [ 1,215 (3,809)]- . vevneennvennn Joerneenineenineen forrenireiiieiins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 06/27/2022 |.06/27/2025 |.......... 1,449 | e 222.24|.......... 17,195 [oeeeeeiieeees | v 5,303 | ceveieees oo 5,303 o (6,332)].veveeenneennn ferneenneenneen forreninreiiiecins e [ e 0001 .evunenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... [ 0771472022 |.07/12/2024 |.......... 5,79 | e 222.63|.cccunnnen 50,040 [oeeveeinneen foereeeiveieeen o TAGT [ e 14T | (21,855)]+.vevnvennvennn foerneenineennees foevein 10001 oeeneenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2022 |. 07/14/2025 |.......... 1,550 |enienniiniienis Joevieennns 222.63 |.cceunnnen 18,389 [ooevveeinieeins Jeeeeeenceieeenn foevieenans 5,81 [oeeeeeeiis | 5,811 [ (6,834)].vevneennrennn foerneenneenineen forreninneiincins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2022 |.07/26/2024 |.......... 2,920 |oeueiiieiiieeeis e 225.31 [oeeeennnnn 28,820 [oeevneenineeni Jereeeieieineen o 3282 i | 3,282 (10,922)]..vevvvevneennn Joenneenneeneeen o e [ s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2022 |. 07/25/2025 |.......... T4 1 PO RN 225.31|.......... [CIC TV SN PO RPN R 18,536 [.eeeeeens | 18,536 |......... [ZAI155) | R RPN N RN Y 0001 .evvnennens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2024 |.......... RIS PO RN 226.15 |.eevnennn 25,288 |ceunneeiiiniines | [ 2,847 | e e 2,847 | (9,233)]cevvvnneieiiinnn oo i [ | 0001 .evvnennens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/12/2022 |. 08/14/2025 |.......... LN Y/ PO RN 226.15 |.oounennn LSSV R RN R 14,462 | .coveeeeens o 14,462 ........ [ ECTRIV[C)) R AP R RN [N 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2024 |.......... 2,645 | e 223.06 |.uueennnn 25,665 |ouunieiiiiines foeveeniiiiiinnn [ 4,282 | [ 4,232 (10,792)[eevveveveveeeee foeeeeneeeieeens Jeeeveiieveieees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 08/26/2022 |. 08/27/2025 |.... ...21,8%4 e (7,996 veveenieennn feerneenineenneen o e [ e 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2022 |. 09/13/2024 |.......... L0 1 PO RN 219.30 |.eeveennns LR P RN AR 787 | [ 1,787 | (VZ3£-70) R R R RN N 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 |.......... L0 (5101 PO RN 219.30 |.eeveennns L2 T VN O R RN 19,918 [t | 19,918 |......... [T FO RPN R RN [ 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |.09/27/2022 |. 09/27/2024 |.... ...26,330 (16,401)(. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2022 |. 09/26/2025 18,354 [ooeeveeinieenns Jevneveieceiieeens foeeienn 11,549 | e e 11,549 ... (9,175)] e veveevieenn foerneenneeineen ferveeneeiecins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/14/2022 |. 10/13/2023 |......... 12,147 [ o 211.90 |.eeveennns AR PO KPP RN i< IV N (U R 850 [cuuunnnn. [(C38: 7/0)) R FORRRR RN RN [N 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2024 |.......... 5,885 |ouvveiiiiiiiiinns [ 211.90 |.eeveennns 52,374 |.eeveeiieiiinn oo 20,718 [ e o 21,7118 |......... (R 1oT) O RPN N N Y 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/14/2022 |. 10/14/2025 |.......... LR [072) O F 211.90 |.eeveennns AT PO RPN RN 13,864 [.oeeeeeens | 13,864 |........ (R [0R:(07)) R AR R RN [N 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/27/2022 |. 10/27/2023 |.......... 5,865 |ouvveniiiiiiiinns [ 213.29{.......... L I R RN RN 1,056 | coeeeeeiien | 1,086 |......... [CAICEX)) F RPN N RN [y 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/25/2024 |.......... FCI 11N PO RN 213.29{.......... L1V O RPN R 15,087 [ oot oo 15,087 |......... [QISHR 655 P RPN RN RN [y 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/27/2022 |. 10/27/2025 |.......... P07 PO RN 213.29{.......... 22,955 |oeiiiieeeceinn o | 14,301 [t o 14,301 |......... (11491 e [ o | e 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 . 11/14/2023 |......... L7 T AR R 21474 ...l LR PO KRR RN 3,338 |.eerrnee oo 3,338 |..ouunnnn [WLTR:12K)) R FOPRRUUTR R R RN 0001 .eveneneees
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2024 35,531 |oevneeinneeineen o s 15,835 [.evneeines Joeviiennn 15,835 |......... (20,929)]..veveeevneennn Joenneenineeninees forveeiciicns i [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... .| 1171472022 |. 11/14/2025 |.... ...25,346 ...(12,357)]. .10001 ...

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 11/23/2022 ). 11/27/2023 |..........8,898 |.eovevuniinnnnnnn foveenneen 216,24 |t 59,259 [ e foeveneennn 2,580 [ o 2,580 [ (52,762)]. . veveeennniinnn foevneeninneninies fovviiniiiiniiins Jovinneviineiinnenn [ eeieinnns 0001 .oouvennns
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1 2 3 4 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/27/2024 |.......... L3041 R R 216.24 |.......... 38,669 [....oooiiiiiiin [ [ 15,563 [.ooeeeenns e 15,563 |......... (21,425)). i e e foeiiieeeeiiins | eeeeennn (0001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/23/2022 |. 11/26/2025 |..........1,036 |... ....(5,376)|.
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/14/2023 |.......... 9,905 |vuiiviiininienn foevninenn 218,48 [t 66,868 oo e e 2575 [ [ 2,575 (50,812)[cevvvevnevennnee [orreennennneeis Joeveveieviiinees [ | e ]0001
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .ceeiiiiiiiiinienniiis . 12/14/2022 |. 12/13/2024 |.......... (LTI R N 218.48 |.......... 61,710 |oeeeeieeeeciiins forreeeeeeeiiie foiiiees 21,088 |.ooeeeenns [ 21,068 |......... (31,502)]..cevveeeeeeen feeeiiiiieneeiin e foeviiieeeeiiins | eeeeennnn (0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan o | 1271472022 . 1271272025 |.......... 6,889 [.ooevniiiiiiiinee e 218048 [ 7B T2 | e [ 37,818 | [ 37,818 (33,960)]..vvneeeeernnnnns foovervnninnieiiinn oo i [ e ]0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2023 |.......... 9,846 |ovuniivniininiinn foeenen e 21573 [0 65,207 e e e 6,400 [ e [l 6,400 . (58,975)] . vevneenneennn foenreenineeninees o e [ ] 0001 L
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/21/2022 |. 12/27/2024 |.......... (351728 U 215.73 | 57,918 [ceveeeeeiiiiiens e e 25,313 [ oo | 25,313 |......... (32,537 eevveeeeeees e e foeiiieeeeiiins | eeeeennn (0001 L
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/26/2025 |.......... 5,349 [cooiiiiiiiiiniin i 215.73 | 59,085 [...eeeeiiiiiiiin [ [ 33,861 |.eeeeeeiis [ 33,861 [........ (27,870 oo e e | ] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/12/2024 |.......... 9,667 [oeveveiiiiiiiees Joeeeis 219.03 |oveniiiiiiiiieeens foeeneens 64,967 [covevniiiiiiins e 454 | e 4,154 |........ (60,807)].vueevnvennnnenn foevnreenineinines oo e [ o] 0001
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |.01/14/2025 |.......... TR VK R 219.03 [ooeeiiiiiieieee [ LYK PO N 17,019 | o 17,019 |......... (30,454))...cevreeeeeeies feeeiiiiieneeiis e feiiieeeeiiins | eeeeennn [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/13/2023 |. 01/14/2026 |.......... LY T SO RN 219.03 |oveniiiiiiiiieeenn foeenens 17,716 |eeeeeeeeeeeee e IV [ 8,779 [cevevnnnnn (8,937 )] vevneenneennn Jenneenineeninees forveiniiiiins e | e 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/27/2023 |. 01/26/2024 |..........5,676 |.eeuuvevnnvennnrinn forvenneen 21951 i [0 38,128 | o 2,781 [ (35,346 feereeieien e e [ e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 . 01/27/2025 |..........7,690 |oeeuvernivennnnenn forvennnenn 21951 | e 70,896 [ v 24,992 [ | 24,992 |......... (45,904)]. . vevneenneennn foenneenineeninees o e [ ] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2026 |....euvenns 114 |eeniiiiiiiiiinn o 219051 | [ 1,278 [ o828 [ e 628 |euuiannnns (B50)]+.vevevennrennn Joerneenneenineen forrenniiinns e | o] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 02/14/2023 |. 02/14/2024
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2025 |.......ee,983 |oevenvennnvinnienn foreeneneenn 217,09 |oeecii e [l 72,613 | e 31,373 [ b 31,373 [ (41,240 e e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/14/2023 |. 02/13/2026 |.......... 1,142 | e 21709 |veviiieiiieeenn foeeneens 12,598 [ouneeveiinniennn foevieennns U L1V [ A 7,140 [.......... (5,459)].cvvvevniennnien foreenineeiiieeiins Jeeeeiiccincenn [ | ] 0001
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |.02/27/2024 |.......... FAN 473 PP ALK IO 51470 [ o 11,645 | o, 11,645 |......... (39,525)].c.vvveeeeeiinnns fonnvneeeeiiiiies forneeeeeiiineenns foe [ e ]0001 L
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |.02/27/2025 |.......... K21 R ALK IO 29,204 [coeeeiiiiiiieee [ 15,126 |evveeeeee | 15,126 |........ (14,078 e e e | ] 0001 L
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |.02/27/2026 |.......... 1,458 | [ ALK IO 15,807 |+ oo 10,218 |.eveeeeeee o 10,218 |.......... (5,888)[.cvveeeennneenn forveeniiiiiieens [ e | ] 0001 L
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2024 |......... L[0T RO P KT IO 95,456 [..oooiiiiiiiieen [ 26,760 | .ooeeeenns fereennnne 26,760 |........ (68,896)[...eeeeeeereenns forveeieiiiiiiens e e | ] 0001 L
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2025 |.......... 3,887 | [ KT IO K I R RSP 19,044 .o e 19,044 |......... (15,783 eevreeieeeees feeeiiiiieeeeiis e foeviiieeeeiiiies | eeeeennnn (0001 Lo,
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |.03/13/2026 |.......... P CICI T I KT IO 29,070 [uvveeeeeeiininn o 19,297 [eoeeeeis e 19,297 |...... (9,773 [ e | ] 0001 L
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |.03/27/2024 |......... L (1) F ALK ]) F 79,17 [ fonieens 23,116 | eeeeeeeis [ 23,116 |........ (56,001)[.ceveeeeenneens oo o e | ] 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/27/2023 |. 03/27/2025 |.... ...(18,452)[.
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 03/27/2023 |. 03/27/2026 |..........1,372 |.eueiivnniinnnninn foreeeneen 21433 | Lo 15,14 | L 9,931 [ . 9,931 [ (5,210)]+ . vevenvennnnennn foevneenneininnes forvivniiiiniinns Jovnnnevnnenneens [ eeeeennnn |0001 Laeiinnnss
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1 2 3 4 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 Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional 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 Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/12/2024 |......... 15,828 [oovvenviiiiiiieen foeieeins 20727 | foeeee 104,546 [ e 22,79 | [ 22,793 | (81,753)eevvevevnvennene foereeneeineeeis feveveiieveieees [ | s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 04/14/2023 |. 04/14/2025 |.... ...(28,400)|. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 |.......... 1,088 | .euuvernnvennnvenn foreenaneenn 217227 | [ 11,855 [ e 7,005 [ v 7,005 . (4,850)].vevevenneennn ferneenneenneen forreninneiiiecens e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 04/27/2023 |. 04/26/2024 |......... 12,987 [oeeveiiiiiiiiiees foeeieeis 21645 |ounieiieeieeenn foeee 86,017 [ e 22,337 | oo [ 22,337 e (63,679 vevvvennvennnne foorennneinreens Joeveveiieveieees [ | s 0001 .evunenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 04/27/2023 |. 04/25/2025 |.......... 4,038 |oeuieieiiieeeins foeriennns 21645 |ounniiiieiieeinn e 36,621 [ e 18,372 e | 18,372 [ (IR} R AR R R 10001 oeeneenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/27/2023 |. 04/27/2026 |.......... 2,051 | e 21645 |ouneieeiiieeenn foeee i 22,600 [ e 14,051 [.oveenieeis e 14,051 e (8,548)]..vevvverniennn ferneenneenineen forreninnciiiecins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/12/2023 |. 05/14/2024 |......... 14,291 Lo v 214.05 |envieieiieeenn foeeee 93,605 [ e 35,013 | oeeeieins e 35,013 e (58,592)].. v evvverniennn Joenneenineeiineen o e [ e 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2025 |.......... 4,606 [.ooevniieniiiiens Joeieiinns 214.05 |vnieeieeienenn foeen 15T L 24,644 |.oeiiiii | 24644 | (16,866)]...vevvvennnvenn foovnreenneinines foreveniieies e [ s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2026 |.......... 3,083 |oeuieiiiiieeees e 214.05 |vniineiiieeein foeee 33,792 [ e 23,619 | e [ 23,619 | (10,173)+eeveeveeeeeeeee foeeeeieeeieeeis Jeveveiieveieees [ | s 0001 .eveveenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/26/2023 |. 05/24/2024 |......... 12,506 [.oevvniereiiinnen foeiennns 210,06 [.ovvvunvennvennns Joeeeennn 80,649 [ [ 47,898 [..coeenien |ovnnnnn. 47,898 .. (32,751 vevnvenieennn Joerneenneeinees o e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/26/2023 |. 05/27/2025 (10,015)[eeveveenevenieee foereeneeeneeeis Jeveveieveieees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/26/2023 |. 05/27/2026 |.... e (40T e e e [ e 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/14/2024 |........ 14,161 |.eeervirnvinnniinn forvenenenn 213048 | [l 93,713 | e 41,066 [ |l 41,066 .. (52,847 )]+ vevneerneennn Joerneenineenineen o e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/13/2025 |..........4,305 |eeuuvirnnvinnninnn forvenneenn 213048 | [ 039,088 | e 24,365 [ | 24,365 | (14,692)]..vevevevneennn Joenneenineenieees o e [ s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/14/2023 |. 06/12/2026 |.... ....(5,513)]. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2023 |. 06/27/2024 |.......... 8,343 | e 213,35 [oeeeiiieeiee Joeeeen 55,180 [ [ 25,446 | .o [ 25,446 | (29, 734)] . vevnvevneennn Jerneenneenineen o e [ s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2023 |. 06/27/2025 |.......... 2,798 | v 213,35 [ o 25,313 [ [ 16,118 |.eeeeeees [ 16,118 e (9,195)] . vevnvevieennn foerneenneeineen forrenieiiieciens e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |. 06/26/2026 |.......... 2,030 |oeuiiieiiieieis ferienans 213035 [oeeeiiieeiee o e 22,256 [ [ 16,297 [oeeeeenn oo 16,297 o (5,959)]cvvvevnveninnen foreenneenineenns Joeveineineens [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/14/2023 |. 07/12/2024 |.......... 8,064 [..oevvveniiiiiens Joreeinns 21515 |ovnieiiiievenn foee B4 132 [ 21,854 | e [ 21,854 | (32,278)] . vevneenneennn Joevneenineeninees o e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/14/2023 |. 07/14/2025 |.......... 2,273 | e 21515 | i 20,880 [ e 12,29 | .evneennnes fovnnnnnnn 12,296 | (8,584)].vevveernvennn ferneenneenineen forrenineiiiecins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2026 |.......... 1,469 |enveveiiiiveiis v 21515 |ovneiiiiieeeen foee 16,400 [ e 11,295 | e e 11,205 | (5,106 +evvevevnevennnee forreenneennenns Joevnevenieveiieees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/27/2023 |.07/26/2024 |........ 12,667 [oevveieriiiiiinees fooeeeenns 215.36 |ovueenneiiienenn foeennn 85,659 [ e 35,088 [....ceeneen Jornnnen.. 35,088 .. (50,57 1)+ vevnvennevennnne fooreenieeieeeis Joeveveiieceieees [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |.......... 19 | e 215.36 |ovueevneviienenn foeen e 17,974 [ e 10,481 [.ooevneens foeen.. 10,481 |ooeees (7,493)].eveveeennvennn ferneenneeinees forreeinecinecins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/27/2023 |.07/27/2026 |.......... 2,326 | e 215.36 |ovuveieiiieienn foeee i 26,202 [ e 17,843 [ o 17,843 e (8,359)]..veveverneennn ferneenneenneen forrenireiiiecins e [ e 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 08/14/2023 |. 08/14/2024 |......... 13,140 ... (41,549)[. .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ....cceeevr coveeiiieniiiiiiiiieanns . 08/14/2023 |. 08/14/2025 |.......... 4,381 | v 213.40 | Lo 40,486 | | 26,858 [..oooeiien |ovnnne... 26,858 ...l (13,627 eveeveeneniennne fooneinieiiieinns feeeniinniiinies fovniiiiiii | e 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 Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2026 |.......... 6,556 |uvueneiiiiiiinns [ 21340 |oeveeeeiiiiii [ FETE T R I, 55,068 [...oeeeees o 55,068 |......... [QERCN1¢)) R AR R RN [N 0001 .evvnennens
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 08/25/2023 |. 08/27/2024 |.... ...(12,270)]. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2025 |..........2,258 |eeuuvernvennnnenn foreeninenn 211225 | [oeee000020,606 [oneeeecevicenn e 15,490 [ |l 15,490 . (5, 117 e eveeeeeieneee foreeeneeeieeens Joeeeeeieveieens [ | s 0001 .evunenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoee voveiiiiiiiiiiiiiiieeeans . 08/25/2023 |. 08/27/2026 |..........e. 909 |oevunvirnvinnnienn forvenineenn 211225 | [0 10,003 [ e 8,307 [ | 8,307 [ (1,896)[cevvevevnvennnne foreennneenneenns Joevevenieeeiieens [ | s 0001 .evunenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 09/14/2023 |. 09/13/2024 |......... LN ZE AR 212,08 |evveeeiiiiiin [ [T R RN 57,989 |..eevvnnn [ennnnn 57,989 (ST 7:72) KR SRR RPN RN {0001 ...........
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiiieeeeinans . 09/14/2023 |. 09/12/2025 |.......... LT RO 212,08 |evveneiiiiiii [ LT (oL PO RN A5 e s A5 (V7] R FRRRURRN R RN N 0001 .eveneneees
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiiieeeeinans . 09/14/2023 |. 09/14/2026 |.......... LGS O R 212,08 |evveneiiiiiii [ 17,198 [ [ 13,948 | .cvveeeeens o 13,948 |.......... (3,249)].ccvvvviiiiinnn oo i [ | e 0001 .evvnennens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiiineeeinnnn . 09/27/2023 |. 09/27/2024 |.......... [0 /72 PO RN PPV PO RN SIS A RN 62,188 [..eeeeeeees oo 62,188 |........... CRX X 2 R [T RPN RN U 0001 .evvnennens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooe voveiiiiiiiiiiiiiieeans . 09/27/2023 |. 09/26/2025 |............ 627 |oeeviieiiieeiis e 205.62 |uuiiiiiiieeenn ferieinns 5,508 |euieeniiiieeinn feeriienans 5,753 | eveeiiins v 5,753 |evueinieens 285 [ [ s [ ] s 0001 .eveveenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveiiiieiiiiiiiiieeeans . 09/27/2023 |. 09/25/2026 |.......... 1,785 |eeuiiruiinnniinn foreinnnenns 205.62 |ovunieniiiiieiens foeeneens 18,864 [.oevvnveenevennnes forreennns 20,312 | oo o 20,312 oo 1,448 | s e e [ e 0001 .evunenns
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/14/2022 |. 10/13/2023 |.... P P 3,583.07 |.. ..6,488 |. .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |....eeu'tn 3,945 [eeenniiiiiiiiinns Joeviinnnn 3,583.07 [...... 1,695,684 [...coovvvneieies | o 2,800,038 [...eueeees fornnne 2,800,038 [......0un 739,466 |ovveniveinnnnnns foovevnninineiennn feeeenniiiii e [ el 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.... P . 3,807.30 [...... 1,180,404 F A 1,312,404 [ ..o [ 1,312,404 |... .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 10/27/2022 |. 10/27/2023 |............... -7 PO R 3,807.30 [cuuvunnnnnn 3,399 |oeeiiieciii [ e 3,812 e [ 3812 [t BT | [ [ e | 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2022 |. 11/14/2023 |.... P P 3,957.25|...... 1,847,1% F A 1,659,903 [.ceveneens [ 1,669,903 ...t 253,394 | [ e [ | i 0001 ...
S&P500 0TC
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 11/14/2022 |. 11/14/2023 |............... (3] O RN 3,957.25 |.ceiinnnnns 2,813 [ e [ 2,349 | oo | 2,349 | 1728 FRR RN R RN (R, 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 11/25/2022 |. 11/27/2023 |.......... I PO RPN 4,026.12 |...... I V44 R AR TN 866,760 |....cevvvnn |ovnnnnns 866,760 |......... 105,655 [..oeveeeeieiiies Jeeneneeeieiins [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/25/2022 |. 11/27/2023 |.............. /5T PO RN 4,026.12 |.......... LA RI07J) R AP RN 8,183 [t | 8,183 [ (16720 R R RN R (R, 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/02/2022 |. 10/13/2023 |.......... L7 R R 3,583.07 [......... 955,572 |.oevvvviieiiiinn feeeeeiiiii e 97,734 | oo [ 927,734 |......... IS0V R FORRRR R RN RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 12/14/2022 |. 12/14/2023 |.......... L0 () PO RN 3,995.32 [...... AR VLT PO RPN 1,800,938 [..oeveenns |oennee 1,800,938 |........ (70 (78 AR R KPR AR RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |.......... K1 1 PO RPN 3,820.25|...... 1,149,295 |.ovveeieiiii [ e 1,431,823 [cevveneeens [ 1,431,828 [......... 304,490 |.evvvvnnniniinnnn [ e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/27/2022 |. 12/27/2023 |............... [/ (P R 6.79 [ 2,896 [cooeeeiiiiinenns e [ 3,559 | eeeiiiiin | 3,559 |.evvis F£-7/ (S FRRUURR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.......... TR N O RPN 3,999.09 ..cevvvniiiiinnn fenns 1,569,193 [oevvviiiiiiinnns oo 1,658,459 [.eeveneens [ 1,658,459 |......... [QIUNYATS) S AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/13/2023 |. 01/12/2024 |.............. L) R 3,999.00 |..ceiviiniiiiinn [ 6,494 |.eeeiiiiiiii [ [H Y/ IR 6,337 [ [QECLC)) RN RN RN RN RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.......... P50 4 1 PO RN 4,070.56 [cevvnneiiiinnnnns Joerennnnn TR | o 731,201 [eeeneeees o 731,201 |......... ({1 197210)) R FORR R RN (RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 01/27/2023 |. 01/26/2024 |............... -1 PO R 4,070.56 |eevenneiiiiininns fooreiiinnnn K PO RN 2,710 [eeneeeeeas | 2,710 [eeeeeiennnn (725X P RN RN RN [ 0001 .evennnnees
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.......... IS PO RPN 4,136 13 |ceveeeieiiiiin o 1,923,149 [oeveniiiiiiiens o 1,475,998 [..eveeneens [ 1,475,998 |....... (ZYA0 Y ) R FOPRRRUR RN RN [N 0001 .evvnennees
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. 20 | e 4,136.13 | [ 8,003 [..iiiiiiiniiiiins foes 6,104 [ oo | 6,104 1.......... (1,899)].ceeeiiiinnnnnns forvvnnnnnniiinins [ o | e, 0001 ..oennnnnns
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1 2 3 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/27/2023 |. 02/27/2024 |.......... 2,688 [.ooiiiiiiiiiiiinn Jevniinns 3,982.24 |..coviiiiiiiiinn [ 1,068,173 |evveeiiiiiinns oo 1,189,917 [.eeeeeiis | 1,189,917 e 121,743 [ e [ e | e ] 0001
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/27/2023 |. 02/27/2024 |.............. VN PO RN 3,982.24 |..coiiiiiiiiiinn [ AT R 8,784 [t | 8,784 [ T | [ e e | e {0001 L
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 [. 03/14/2024 |..........3,463 [cccceiivirrnnininns |oerinnnnn 3,919.29 | [ 1,349,256 |... F A 1,849,093 [..evenneens [ 1,849,008 |...
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... [N PO RN 3,919.29 | [ T L7 PO RN 4,783 | e e 4,783 [ 1,089 | [ [ e | e {0001 L
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 03/27/2023 |. 03/27/2024 |.......... 3,392 |oeevveeniiiiiinnnns foereeees KR TU T N 1,321,369 |... F A 1,691,464 [ ... [ 1,591,464 |...
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |..........5,064 [cccoeiivirnnnnninns Joerennnnn R VAT FOR R 1,966,759 [..oovvveeineiines Jvnnnn 1,822,794 [.eeeeeeein [ 1,822,794 ... (143,965)]...cuvvvivinnnnns foovrininiiiiiis e v | eeeeeeenn {0001 s
S&P500 OTC Europeal
Call-Buy ... ... | Index Account Hedge . |N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/14/2023 |. 04/12/2024 |.......ccccooB1 [eoiiiiiiiinniiiins Joonnnnnnn 4,137.64 |.. 1818 e [ 1818 [ (1L T99) i e [ [ [ e
S&P500 0TC
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/27/2023 |. 04/26/2024 |..........2,556 [ceviivivnnnninns Joevinnnnn 4,135.35 |oeeieiiieeiiinns feeees 996,727 [cevveeiiiiinnnnns foevennnnn 954,159 | .oeeeni [ 954,159 |..oevvvn(42,568)[...eciiiiiieens v [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 04/27/2023 |. 04/26/2024 |.............. L CIN R RN 4,135.35 | oiiiiiinieiiins [ 7,600 [oeeeeeinnnniiiins foeeeens FAY7< ] R FA2 ) PR (<74} AU FPRRUUR RPROTUUUPPI RN Ipeserrrrrrn (111} I
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/12/2023 |. 05/14/2024 |.......... L R R 4,124.08 |oeevnniiiiiiin o 1,775,054 [ v 1,803,305 [..oeeeeens |onnee 1,803,305 [...eeeennn 28,251 |oeeeeiiiiiiiie [ e e [ e {0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/12/2023 |. 05/14/2024 |.............. L CIN R R 4,124.08 |ooevenniiiiiii [ ST PO RN 7,301 | o T390 [ BB | [ e e [ e {0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.......... TR STV N PO RPN 4,205.45 |.cceeniiiiiiinnn [ 1,643,304 ..o e 1,376,269 [ ..oeeeenns |onnee 1,376,269 |....... (167,125)).cceeeniiiiinnnns [ e e [ eeeeeeenn {0001 s
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 05/26/2023 |. 05/24/2024 |.............. P41 PO RN 4,205.45 |.cciiiiiiieiiins [ L2 T O RN T,282 | e o 7,282 e (1,003)] e feeneeeeeciiins [ e | e 0001 Ll
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2023 |. 06/14/2024 |.......... L3RV PO RPN TP O 1,712,308 [ Jovnee 1,112,559 [coveeeennn [ 1,112,559 [...ooen (599, 749).ccveeniiiiiin [ e e [ eeeeee {0001
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/14/2023 |. 06/14/2024 |............... -1 PO RN 4,372.59 |.ooviiiiiieiiins feeeees H1ZC ) FO RN 1,954 [ o 1,954 |eeeee e (1,089)]. e [ fveenineecceeens [ | e {0001
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.......... 3,586 |.uvuniiiiiniiiiens foreennnn 4,378.41 |oueeiiiiiiiin o 1,383,051 [oooeviiiiieieies Jeenennnn 921,840 [.evveneens [ 921,840 |....... (461,210)]...ccvvvnnniininnn fooenrrriiiinnnens fevenniniiecinens [ | e [0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2023 |. 06/27/2024 |.............. LN R R 4,378.41 |ouveeeiiiiii [ 5,933 | [ 3,874 | e e 3,874 [ (2,080)]ceeeeeveinni foeeeeiii [ e | e {0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/12/2024 |.......... L3N 5T PO RN 4,505.42 |..cooviiiiiiiinn fens 1,887,392 [ Jernennnnd 978,182 [ .evveneeens oo 978,182 |....... (909,210))..cevvniveinnnnns foovrrnniiniiiiinn e v | eeeeeen [ 0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |.............. P2 PO RN 4,505.42 |..ccoviiiiiiiinn [ LS 7: 2 R R 5,314 | [ 5,314 |eeeee e (135 e [ e | e | 0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |.......... 2,188 | e 4,537 41 | [ 847,848 [....oivviiiieens | 408,166 |.....cevvnn |ovnnnnns 408,166 |....... (439,681)].ceveeriiiinnnnns foovrrrniiiiniiinn o v | eeeeeen [0001
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2023 |. 07/26/2024 |.............. 22 PO R LR N RN R LER: i< R L3 I [ 4,238 |.eeveee (4,599 e [ e | e | 0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |.......... L3157 PO RN 4,489.72 .o [ 1,807,138 |evveeeiiiiiinns oo 1,046,832 [..ceeeenns | 1,046,832 [....... (760,306)]....eeneevennnnns foovvermniniiiiins e v [ eeeeeeenn {0001 s
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/14/2023 |. 08/14/2024 |.............. L R R 4,489.72 | [ (V53] PO RN 3,999 | | 3,999 |.oeine et (3,206 e [ e | e 0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/25/2023 |. 08/27/2024 |.......... P 17 PO RPN L1V T T PO RN 954,456 |..oovvnniiiiiinnn [ 648,518 | ... 648,518 |....... (305,938)]...cuuviiiiinnnnns foovrrnnniniiiiins e e | eeeee [0001
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 08/25/2023 |. 08/27/2024 |.............. VN PO I L1V ST 1 PO RN LI O RN 5,768 [.eeeeeeens |oeeiiinnnns 5,768 [cveeeee (2,701 [ [ e | e {0001 L
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 09/14/2023 |. 09/13/2024 |..........3,196 |oeevvenniiiiinnnnns forreenens 4,505.10 [eevveniiiiiinnns oo 1,261,188 |oevveeiiiiiinnnn [ 760,704 ... 760,704
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2023 |. 09/13/2024 |.............. LY/ PO R LSV (V) PO RN 18,885 [.oovveveeiiiiiins [ 47 [ | LA U7 PO 475 | SRR FORRRUUUR RO U Ipeseurrrr 411} B
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . Barclays .... . G5GSEF7VJP5170UKS573  |. 09/27/2023 |. 09/27/2024 |..........2,188 |oeevreeniiiiinnnnns ferreenes 4,274.511.. ....845,806 |...
S&P500 OTC Europeal
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 09/27/2023 |. 09/27/2024 |............... Ll OO FTPTTTTN 427451 | o 1,928 [ | 1,809 [ | 1,809 e (M9 foovveiiinins o Jovvevnnnnnecennnn [ eeeenen {0001 L




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€2¢'903

1 2 3 4 5 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)
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 47,943,456 37,311,216 0 62,685,360 | XXX 62,685,360 (2,115,049) 0 0 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 47,943,456 37,311,216 0 62,685,360 | XXX 62,685,360 (2,115,049) 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 |.......... 1,941 [ | 0.00 [+nnueieeemnmnnaaee fermmmmnneeennnns foenereermnnnnerees Jornnnnnneerennnns [onnnrrrrnnn foernnnnnnnrernnnnn frrreeeennnnnns [O U FPPPTRTTTUTUPTRTI RPPOTPRTTTT FPTTTTUTTUPTRRTTUTY IRTTTTTTUUTY PPTTTTI RPN
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 47,943,456 37,311,216 0 62,685,360 | XXX 62,685, 360 (2,115,049) 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 47,943,456 37,311,216 0 62,685,360 [ XXX 62,685,360 (2,115,049) 0 0 0 0] XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............ P21 PO R 3,932.42........ (71,961)] e eeeeee e [ e (103,325)] ..ccvvvnnns feennnnn (108,325)|........ (16,808)[- -+ eeveeeneeeeee Jmmmmeeeeeemnes foeeeeemeeeeeeeee Joeeeeeee | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell .... <o | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UK5573 . 10/14/2022 |. 10/13/2023 |.... P U 3,887.63 |.......... (3,265) ....(4,878)]... ... (937).
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. A7 e s 3,842.84|.......... (4,900)[eeeeeeeeeeeee Jememeeeeeeeees foeeeennnnn (7,554) (1,805)[-.eeeeeeneeeeeenn fommeeeeemmmeees feemmmeeeeeeeeen fooeeeece | i 0001 .eveeneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............ (<1571 ISR IRURRR 3,681.60 |....... (247,049)].. e e Joeeeemnneeeeeeeen feeens (404,853)] ...covvvnns founnnnn (404,853)|....... (101,445)[.oeeeeeeeeeeee e eeeens foreeeeemeeeeeeee [ | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeevrnnnnnn Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. L2 PR IR 3,815.97 [......... (14, 743) e | o (23,064)] ..ccvvnnnns fornanns (23,064).......... (5,099)]- - eeeeeneieeee Jeeemmmneeeeemnn oo e | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............. 943 | foeeeeees 3,708.48 |....... (838,550)- e eeeemnnaes [eeeeemnnaeeeeennn foeeeens (551,304)] ..ccevvnnnn founnnnn (551,304)....... (185,174 e eeeeens o [ | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............ L) I I 3,833.88 |......... (46,309)]-. e eeeeeneeeeee Joeemmneeeeeeeenn [ (VATYLY) [ R (71,747)......... (15,488)[....ceeeeeeeeeeee Jemmeeeeeeenes foeeeeeeeeeeees o | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. L[V R AT 3,690.56 |......... (29,619))..eeeeeeeeeeee Joeememeeeeeeeeen o (48,439)] ..cevvnnns fornns (48,439)......... (12,054)]- e foeeeemmeeeeeeeen [ e | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............ 227 e o 3,878.67|......... (62,643)]..ceeeeeeneeeee Jeeemmnieeeeeeeenn o (94,259)] ..oevvvnnn fovnnnnnnn (94,259)......... (18,554)].ceeeeeeenes foeeeemmeeeeeeenn [ e | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |............. 228 e e 3,824.93........ (B7,386)]+cevvveeeeemnnn foeeeeeemniieeee Jeenaan (104,932)] ..ovvvnnns funnnnn (104,932)|......... (22,922)].cceveeeeeeenen feeeeeeeeneeeee Jeeemeeeeeeeeee foeee | 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............ L7 URRII I 3,798.05|......... (50,827 eeeeeeeeeeee Joeemeneeeeeeeenn [ (80, 211)[.eenneeens o (80,211)|........ (18,108)]- e veveeeeeeemeen feoeeeeeeeeeeee e foee | 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............ K7 AU 3,860.76 |......... (39,086)[- e eeeeemneees Jeeemmmmeeeeemnnnn foreeeeens (59,481)] .eevvvnnns ferneens (59,481)f......... (12,211 e o o | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |............. 225 | feeeeeees 3,717.44|......... (79,838)[..ceeeeeveeeeee Jememneeeeemnis foeeeens (129,696)( ..evvvneer founenee (129,6%)|......... (31,857 )|+ eeeemenes foeeeemmeeeeeeenn [ e | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |............ LN U IR 3,672.65|....... (289,548 eeeeeennaes foeeeemnnieeeeeeen feeens (475,357)] ceevvvnnnns founnnnn (475,357)....... (119,910)f- e eeeeeeeeeee e eeeeeees foreeeeemeeeeeeen [ | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. LG PRI 4,064.29|.......... (5,084)[.ceeeeeeeeeeee Jereeeeeeeee foeeeennnnn (3R 1/1)) [RRRRR IR (4,170 (18B)[- e eeeeeeeeeeee Jemmeeeeemnes foeeeeeeeeeeeeeee [ | s 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. LN PR IR 4,140.44 |......... (12,190 e eeeeeeeee Joeeemeeeeeeeeeeen feeeeeeees (8,346)] .evvvnnens [ (8,346).....ccennn 822 | foeeeee [ e | e 0001 .ovenneeees
S&P500 OTC European
Call-Sell ..ooeerrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BBB53 [. 10/27/2022 |. 10/27/2028 |............ 212 | feeeees 3,950.07 |........ (78,306« eevveeeeeeenn formmeeeeeemnniees foeeennnnn (76,945)] .eevvvnnns fennens (76,945)|......... (12,507 eeeeeeeeeeeee Jmmmeeeeeeeees oo o | s 0001 .eveeneeees
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. 19 [ fooeeennns 4,083.33].......... (5,658)[-.eeeeevnnneeeee Jorrnnareeernenas fooeeeennns (4,462)] ovveenenee oo [CR73) N (B9)]-- - eeeememmmneee Joormmmnnneeremnnns fornereemnninareees Joneeeeennnnes | eneeeenns 0001 ..eennneees




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

2903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying 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 B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |............ 2L R I 3,912.00 [QILZVET.Y) R R R (106,776)] eeevvvvnn Jevennnn (106, 776)..eeeen (19,935)].ceeeiiiiiiins fooeeiviniieiiins feeeeeiiiiiiieis v [ eeneeeenn [ 0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |.............. <71 PO I 4,188.03 |.......... [RR<HLY) AR FRTRRI RN (4,912)] cevveeees [ (A,912)] e 1189 [ [ [ [ | e (0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... N PR, 3,921.82|.........(37,156)| . (37,741)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. -7 PO R 4,178.51 |......... [(AIRSVR D I FPPPN RN (13, 110) wevneeeeees foeeeeees (13,110) e 2,897 o [ [ e [ eeeeeeenn {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.... [N PR 3,940.56 |....... (218,357 R PO (217,018) ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |............ L7 I R 4,092.85 [IVR:]E:)) R AR RPN (31,534)] cevvvnnnees feeeee e (31,834) e n 20 [ e [ e | e ] 000T
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... [N PR 3,892.96 |....... (228,024)| P R (238,498 ..vveennnne foennne (238,498)..ccen e (46,903)].cneeeneennienn foernneiiniiien oo e [ e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. [S1CJ) PO EN 4,054.77 [RVA1KT0) FR T RPN (14,740) evneeeens oo (14,740 (8B3)]eeeeieeviiiii [ [ e [ eeeeeenn {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. i) PO R 4,073.81 (11,891)] v o i (9,563)] cevveneeee fooreeeennn (9,563)]e e (29[ [ v [ | e [0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |............ 465 |eeveeeeiiiiii o 3,902.48 [QEECHVAZD! AR IR R (189,549)] ..oevvvnnnn [evnnnn. (189,549)]. .00ttt (86,369)[.. i Jveniieeeiiii [ Jeeii | e 0001 Ll
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ ST R I 4,075.97 (AT 1)) R R R, (153,957)] +evvvvnnnnn feunnes (153,957 )] ccvvnn (9,216)[ i v [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. £ P RN 4,254.041......... (U3 V-3 O KRN RN (9,491 cevvnneees [ (9,491 3120 [ [ e [ | e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. LS5 PO I 4,214.47 [QICTRI0[0)) R AR R (8,655)] +evvnneees foreeeeennn (8,885)|eueeee e 1,706 [ [ v [ | e (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. P2 PO RN 4,343.08 |.......... (ETA 1)) SR FPPRRR RN (1,814) s v (1,814 1,532 | [ [ e [ eeeeeen [ 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ YA T IS RN 4,066.07 [RECHCTD! R IR R (129,566)( ..vvvneeene [oeeeenn (129,566)]..unneeeen (9,218)]ccveiiiiiiiiinn e v [ | e [0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ LTV F AR 4,115.54 [QESCT 1)) R KPR R (102,891)( .evvneeees oeeeeen (102,891 (TBA)]viiiiiiiiiinn e v [ | e [0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............. L5728 F AR 4,046.29 [ IRE7) | R R R, (152,371 weveneeeee o (152,371 (14,015)] s e e [ | e (0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ 127 [ Jeens 4,085.86 [CTRRYS! FTR R TN (32,897)] +evvvnnnees feoeeeennn (82,897 (1,567 v [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ L1V U R 4,352.98 [LT0CT0) K AR R (7,861) eeeeeeenn fovvennnen (7,861t 7,826 | [ [ e [ eeeeeeenn [ 0001 s
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. 2. PO I 4,283.72|.......... [5<5515)) R FOPPPR RN (3,083)] cevvnneene foereneennn (3,083)]eceeeees 1404 [ [ v [ | e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............. L7 FR AR 4,056.18 [RITIRLYS R TR R [ /{0 [0]0)) SRR RPN ( 1-{y I (1[0)) MR (111 )| R EUPRRRUUUR U IRRURUPTR ssssuuntl 11 (1[0} IR,
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |.......... LI G R AR 4,105.65 [CARTRX)) R [P TN (282,603)( .evenneeene foereenn (282,603)).cunneeen (6,184)]cveeiiiieiiinn feeeeiiiiineees v [ | e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L R R 4,125.43|.......... ({11515} R AP RN (4,046)] .evvnnnenns oo (4,046)] e 30 o [ v [ | e (0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L) R RN 4,263.94 |.......... [RETR1%i°)) R KR NN (1,615)] e Joveenee (1,615)f 895 | [ [ e [ eeeeeeen [ 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. [C1: ) R AR 4,234.2|......... [QEECISK)) T RPN RN (9,762)] cevveneeee fooeeeeeena (9,762))e e 2,518 [ [ e [ | e (0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2022 |. 11/14/2023 |.... N PR 4,303.51.........(15,305)| ....(5,869)| ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L LN P R 4,224.36 |.......... [38:151<)) AR FPPPR RN (2,503)] cevvnneeeee oo (2,503)]e e 567 [ [ i [ | e (0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/26/2022 |. 11/27/2023 |.... RN PR 4,126.77 |.........(40,057), ...(25,570)] ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 11/25/2022 |. 11/27/2023 |.............. P TR FTPTTTTN 4,479.06 |.......... (5,077 e [ (818)f veeeeeeeeee fovvvvnnnnne (B8] 1,780 | fooveviiins e oo | eeeenn {0001 Ll




Gc'909

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ S P AR 447710 |....... [QECIEIR-Vis) | Y RN R (109,351)f ... (109,351))..evvveeeee (7751 N PO ERRRUR RN KRR Pl I1(1[0) I,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/25/2022 |. 11/27/2023 |.............. L% PO RN 4,197.231......... [EIL10)) R RPN RN (8,244) evveneens o (8,244).ccvvennnnns £ 7/ S FRRRUURR R NN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/26/2022 |. 11/27/2023 |.... N PR 4,307.95|..........(7,296)| ....(2,885)]... (2,885)|... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ L1 1Y I R 4,328.08 |........ [CIVRYAAD) R AR RN (14,888)[..evveeees oo (14,888)........... LEVL0Z< R FORRRRURR RPN RN TN 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/26/2022 |. 11/27/2023 |.... N PR 4,428.73.........(20,231)| ... (4,466)] ... (4,466)|... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ 11 1Y SR I 4,146.90 [....... [RRENUS)) R TR R (69,461)(.eevveeecs oo (69,461)).......ccennn FSTCICTH R R R R (PR, 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/26/2022 |. 11/27/2023 |.... N PR 4,438.80 |.........(15,749) e (3,276)] e (3,276)f... L9956 [ | [ [ | 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 11/25/2022 |. 11/27/2023 |............. 2 F AR 4,187.16 |........ [RLTR:Z<)) R AR RPN (43,349)] .eeeeennn | (43,349)....0uunnn. FC .. PO KRR RN RN 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ L0721 S R 4,388.47 |......... [(ZZ0555)) R (PR R, (6,766)..neeeeeenn |oevennnnns (6,766)]......0n... [CTRSKcic N PO KR RN RN (R, 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/25/2022 |. 11/27/2023 |............ LI R RN 4,116.71|....... (178,161)].cevveeeeeeiiin [ e (115,801)] «oeevevvann Jovennns (115,801).......... (TR (023 R FERRSURN AR RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |.............. FCST) PO I 4,156.97 |......... (12,459)). v oo s (7,501) eneeeeens foevinnnnns (7,501 LV R PP R AU SUU 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |.............. LA R R 4,287.82 cuueennnn. [RTVIST.Y) FOU RN RN (1,316) eneeeeens | (1,316)[...ceeeeenn L1672 R R N R (R, 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |............... -1 PO RN 4,358.27 |....ouuenn (201555 U R RN [(7/0)) [SRRRRTUU R [(-70)) 2 N R R R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/25/2022 |. 11/27/2023 |............ LX) P AR 4,136.84 |....... [REATIXTH! AR IR R (107,152)[ cevvnneaes o (107,152)f............ (7)) R RN RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 12/02/2022 |. 10/13/2023 |.......... LR R AR 3,663.69 [....... [RE7(URK1:K)) R IR RN (822,639)] ..cevvvnnnn feunnnnn (822,639)....... (P02 18:1(C)) RN IR RPN RO U 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ AT T RN 4,145.14....... (LX) E [ RN (174,726)( cevveneeees [ (174,726).......... (5,310)]ccueeiiiinninnns Joevenieeeeeineen [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. LU A R 4,324.93|.......... [ PO R AR (R [GK)) PSRRI R (1,163)[...eeeeeenn AT [oeeeiiiis i foe e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ 280 |eeeeeiiiiii o 4,165.12 |......... (79,542).cevveeieiiinnn [ s (54,807 .eenneeens o (54,807)f............ [R<[0[0)) R AR RN RN RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. 11 PO RN 4,404.84 |.......... ({17 AR FPPPR RN (2,367)] cevvnneeeee [ (2,367)........... 1,831 [ oo e [ | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ 200 |eeeeeeiiniiini [ 4,105.19 [....... [RIUSTR: 72D R IR RN (79,904)] .eevvvnnnn [ (79,904).......... [£S7R:111:)) R AR KPP AU ITUUUIN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. LN R RN 4,2714.9.......... (RIS 70 FO R RN (2,189)] cevvnneens o (2,189)f...eeeennn LR P R R R (PR, 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 12/14/2022 |. 12/14/2023 |.......... IR G R AR 4,115.18 |....... (RS0 R RN R, (423,837)] «eevvvvnnnn feunnnns (423,837)........ (PZT{0[C)) R AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ (L0 R R 412517 |....es (RS )) FUR P [T )) I (25,969)).......... (1,369)]cneeeeeennnnnns Joevvnnneeeeeinees [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |.............. [C1: 1 R AR 4,444.791......... [QECTRCIE)] FOTR PR R, (3,939)] ... (3,939)..cvvunnnns L35 PO KPR P RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ [S7(V) AR RN 4,09.20 |....... (358,806)[.....ccvvunivrens Jevnnnnnieniinnnnns foeeeens (274,619)( cevveneees [ (274,619)|......... [P2287.73) RN RN R RN IR 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... N PR, 4,204.97 [t (31T e o (16,179) ... ... (16,179)|... 4,149 (. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. LY/ PO R 4,384.86 |......... [Q[2:)) R RPN RN (4,001)]eneeeeens Joevennnnns (4,001)f........... 2,589 |uveiiiiiiiins foererriceeen e e [ e 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... N PR, 4,394.85]..........(5,166)| .. (1,894))... (1,894)f... 1,341 .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 ). 12/14/2022 |. 12/14/2023 |............ 569 | o 4,155.13]....... (191,869)]...oevvvveiieees Jovvnniiiiiiinnn [ (134,415)] .o evvvvnnnn |ovennnn (134,415)].......... (2,453)].ceeveennniiinnnn oo e fo | i 0001 .ooennnnnns




9¢'903

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ L2227 P RN 4,354.90|........ [(2CTR:1570) KR A RPN (12,361) ... (12,361))..nveeee (07571 PO KRN AR KRR el 11(1[0) I,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 |, 12/14/2022 |. 12/14/2023 |.............. 121 R RN 4,344.91.......... [R:270) AR FTTRR RN (1,262)] cevveeens [ (1,262)].0eeeeeenn [S35 F RR U (PRRR, 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... [N PR 3,972.85 [....... (113,900))..evvvvrrrrrnnnns foereeieieeeeeeeens [ (134,070 ... (134,070)... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. L3 O R 4,164.31 |.......... (RT3 FORU KPR RN (1)) [T (R PO (1)) R R RPPRRRRR AU ST 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5I70UKS573 . 12/27/2022 |. 12/27/2023 |.... N PR, 3,991.99 [......... (89, 140)..evvvvvviiiiiiins e [ (68,820) ... ... (68,820) .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 |, 12/27/2022 |. 12/27/2023 |.............. L3 O R 4,183.46 |.......... [ETR 1)) FO KRR RN (3,222)] e [ernnnns (K< 177222:3)| RN (7<) R U RPPPRRR AU U 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... N PR, 3,034.55 [....ee. (104,651)).cceeeeennnn [ [ (125,747 ceveeeeees [ [QESTVLYD) RN 7K X)) R UUUUUU PP RRUUI U 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. [/ PO I 4,173.88 |.......... [E-T£:i<)) R FPPRR RN (8,674).eveeeeens |oevinnnnnn (8,674)............ [[CIc)) RN RN RN RN RN 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |.............. [ PO RN 3,982.421......... (V20773 U RPN R (28,176) eveeeeees o (28,176)|.......... [351515)) AR AR RPN RN RN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ <748 P RN 4,106.87 |........ [(Z3N0:ED) R AP RN (68,162)[..evveeeees oo (68,162)].......... (5,928)]cvnneeiinnnnnns Joevvnnniiereinnnn [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 |, 12/27/2022 |. 12/27/2023 |.............. LU R RN 4,116.44 |.......... (V2413 R RN RN (2,922)] ceevevvnnnn [ (2,922))0veenns [Z210)) P RPN RN RN (R 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ LX) PO AR 3,924.98|....... [REIR-VRD R IR R (189,292)] ..cevvvnnnn fvnnnns (189,292)]......... [(STYAA)) P RPN N U 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ L I R, 3,953.70 |......... [1VRC 1)) U PP R, (48, 774) eveneeeees o (48,774).......... [R:11C1¢I0)) R AP KPR AR U 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ [CIEK ) R RN 3,944 13 1....... (23 I725)) E IR RN (288,450)( .evvunnen [ (288,450)|......... (G578 2| R RPN RN RN [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |.............. L1531 PO RN 4,221.75 |.oeonnnnnn (KSR R KR RN [CHVZ)) (RS RS [CARYZD R .22 A R (PR, 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ P P R 4,260.04 |......... (48,443)..cvveeieininin [ e (2175 | I (42,025))......0n... LIS ) PO KRR RN KRN R, 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |.............. L R R 4,145.16 |.......... (R 70) FO R R (4,637)] cevvneens [ (4,637)......cce (1)) O RPN RN RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. -7 PO RN 4,289.02|...cccvvnniiiiins fonnnnns (18,765)[....ccvvvnneeenns Jevnnnnnns (14,088)[.eevneeees oo (14,038)f........... L0 7 PO KRR RN RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ L1510 PR RN 4,089.07 |oevvenieiiiinnnns [ (151,465)[.....ccvvvnnnnens |ovnnnnn (142,806)( ..evvnnn [ (142,806)........... 8,659 |uvueiiiiiiinns foereriinecienn e e [ s 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L1V PO RN 4,209.02 |..cccvviniiiiiinn feeeeeens [R:15¢1510)) AR (6,589)] .evvenneens oo (6,589)........... P TV PO KRR RN RN S 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ 2LV 1Y SRR RN 4,129.06 [cevveniiiiiiinns foeeennnnn [(7ReR 1)) R A (57,357)| cevevnnnn fenns (57,357 )uunnns 5,560 |.vvveniiiiiininns foorerniinineieenn e e [ e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L1 7) FO RN 4,199.04 |.oevviiiiiiinnn o [T} (1)) R R (11,200) cevnnenees o (11,290))....vvnee 2,019 |oeeeiiiiiiiins foereeiieeen e e [ s 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. Lo PO RN 4,359.01 |ooevvnniiieiiinns o [QEIRSIST)) O IR (12,120)fceeeeeeees o (12, 121)eennes (SR PO KRR R KRN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 2. PO I 4,139.06 |cevveniiiiininn foereiinnnn (£ Tr01°)) AR (7,867)... (7,867).ccvvnnnnns -3 T ) R R R {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. SIS PO RN 4,409.00 [ceevnniiiiinnnnns Joerennnn (16,586)[.....cccvvnnvenns |ovnnnnnnns [CHCIY0) (RS RS (9,617)[.eeeeeeni 8,969 |oeeeeeiiiiii [ e e [ e 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P R 4,099.07 |euvvenniiiiiinnnns foreees (330,025)..cvveeieiiinnnns e (308,693)| ... (308,693)f... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ L[C[0 I R 4,249.03 |..ccovvnniiiiinnn fernes (25,088)[....cccvvnnnneenns Jounnnnnns (19,944)) .oovvvnee s (19,944). v 5,124 [ e [ e | e 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P RO 4,109.06 |..evvnniiiiiinnnns foeeees (RIS )) E R, (135,000 ... (135,000)]... .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 01/13/2023 |. 01/12/2024 |............ 262 i [ 4,448.99 ... [ (41,640)...covvvvnnnniies Jovnnnnnns (21,683)] .eeeneeeeee [ (21,683)].......... 19,957 | v [ o | e 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 5271 PO RN 4,329.01 |oeevviiniiiiinns o (Q3:10)) O R (8,518)... (8,518)f........... 3,731 |eeeieiiiiiinins foereeviniieenn e e [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. (11 PO I 4,369.01 [oevveeiiiiininns foeeeiinnnn [(CIR:1515)) RPN (6,315)] cevveneens [ (6,315)........... FCTR /721 PO KRR RN KRR [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P P 4,209.04 |.. (15,492)|... ...(12,987)] ... .. (12,987)).... .. 2,506 |. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ JEL: ) R R 4,079.07 |euvveniiiiiinnnns [ (273,041)fc.eiiiiiiieens v (259,409)] ..oevvvnnnn funnnns (259,409)|.......... EKTCK N NP RN R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P P 4,399.00 |.. (2,337)... ... (1,389)] ... (1,389)f... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ LLE 7 P R 4,269.03 |...covvnniiiiinnn fereees (41,469))..cevniiiiiinnn |oerennnnn (70 U (32,085)].ccvveneee 9,434 [ [ [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/27/2023 |. 01/26/2024 |.... P P 4,324.97 |.. (23,982)|... P FEPT (17,671)] oo AR O VYA ' MR 1< s I AR RPN R RPN (S 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. £ P RN L7V R R (11,926)[...ccovvvenenens | (7,080) eneeeeennn fovvvnnnnns (7,080)]ccvveeee 4,846 [ v [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |............. ) FR AR 4,274.09 |.coevveeeeiiinnn feeees (58,522)].cvveieiinnnnnes Joevennnn (46, 17).eeeeeeees o (46, 117)].......... 1V PR FRRRR R RN RN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. ST PO RN L IPA KT VX T N [ESR 7)) N T (8,361).eveeeeeens |oevennnnns (8,361)f........... LRI R FOPRRRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 121 R RN 4,345.32 [ciiiiiiiiiins | (Z7.5)) F R (1,819) eveeeeens o (1,819)f...eeee FZL53) S FRRURR RN RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 200 |eeeeeeiiniiini [ 4,182.50 [cuveniiiiiiiinns Joeeennnn (87,196)[....cevvvnneeeens Jevnnnnnns (WETST0) I R (75,337 LRI R AR RPN AU SUUUI 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 7L P RN L [V [ FORR R [QRVANIZEE) A I (102,813)[ cevveneens o (102,813).......... 14,236 [cevnniiiiininnns v [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ LIS PO RN 4,202.85 |..cevvniieiiinnn feees (44,151 eeeeiiciinins foeeeinnnn (37,471 e o (37,471 ) [ 0N R FORRRURRR RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ LK R R 4,436.91 | o [0 ) I IR (16,585)( .eveneeees oo (16,585)f.......... (LA R AR RN AR SUUUN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. eIt O RN 4,528.50 |..ocvvnnnniiiiinnn foreees (12,704).ceeeeiiieeeees | (6,239)] cevvnnneens o (<)) A 6,465 |uuvnniiiiiinns foereeiieneieenn e e [ e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ LI I R 4,386.03 [cevvnniiiiinnnnnns foeeennnnn (29,933)].ccvvvnniiiiinnn ferreeees (19,982)] .eevvvnnns fernnnnns (19,982)........... eI 53 1 PO KRR RN RN (R, 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ LN I R TR V7. v E [(CIUV2°70) R A (52,532)] ceeeeeennn fovrannnnn (52,582).cccvunnnns A< U FRRUUT RRTRI R TN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. eIt O R 4,365.68 [...eniiiiiiinnns |oeeinnnnn (19,922)].cvveniiiiiinnns Joeeeinnnn (13, 774) eveeeeees o (13,774)...... [T R FORRRUURRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 22 PO RN L 15 PRV FORR RN [WAL) O RN (6,590)] .evvnnneens o (6,590)f....cceevvnnn EE1ST 2 R R AR R (R, 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 5271 PO RN 4,284.26 |..cccvvnnneeiiins [ (REIRRRD SR R (10,985)( .evnneeecs oo (10,985)........... [T PN PO KRR RN RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. L1 PO RN 442673 | feeeeeees (VAYELS)) R R (4,787) s |oevinnnnns (4,787)........... 2,989 i e e [ | 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ L5 PR R 4,218.85 [cevvniiiiiiiinns e [CXIE11) T RPN (31,480) .eeenenens o (31,480)f.......... L8] (V) AR AR RPN AR ISUUUR 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. ) IO RN 4,270.55 |.oveviiiieiiinnn feeeeees [QIURCI0Ee)) R A, (7,086) ... (7,066))......0n... 3,382 | e e [ {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ A3 P RN 4,229.19 |ciiiiiiinieiiins [ (259,418).ccvveeiiiinnnnns [ (184,412)( cevveneeees [ (184,412).......... FETLVLV[CJ) S FOPPUUT R FRRUUY NN 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P P 4,291.23 .. (85,371)... ...(56,360)| ... ....(56,360)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. [N PO RN 4,518.72 v o [(TE)) O RN (2,928)] cevveneens o (P72 FORRRRRREC I8 72 Y RO U RPPPPPRR AU U 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P RO 4,560.08 |.. (1,028)... ... (401)... Loee (401))... .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.............. [ TN FTTTTTIN 4,436.00 |....oiiiiiinnnnns foorennnns (14,655)].ceveeiiiiinnnn fooeeinnnn (7,620) cveeeeeenn |oerinnnnns (7,620)].ceeeeene 7,084 | foonnciiiincins o v | cevinnnnns 0001 .ooennnnnns
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ 07 PO R 4,508.38 [..vuuniiiiinninns |oerennnnn (38,990)).cevvvvvevverinnns foeeeeee e (17,362)] v et (17,3682)]1 v 21,833 | [ [ | | e | 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |............... [N PO EN NCI0N DTN O RN [RIL) O R [(510[0)) SRR R (500)f...eeeeeann (S R R AR R (PR, 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P P 4,498.04 |.. (4,311)]... e (1,965)] ... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |..........1,085 [cccoiiiiirnnnnninns Joerennnnn 4,260.21 |ouvveniiiiinii o (353,048)]..cvvveieiinnnnns foreees (242,308)] .eevvvnnnn feunnnns (242,308)|........ 110,740 | [ e [ 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P R 4,477.36 |.. (2,661)... . (1,273) . (1,273)f... ..1,388 |. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ LS PR RN 4,404.98 |..coovnnieiiinnn [ [(7A1-CY0) R (20,790) vevnneeees o (20,790)f.......... LLCTR:1<7 R RPN PR AU SUUUN 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P P 4,539.40 |.. (6,668)|... e (2,789)] (D) PO 5 1 RN U RPPPPURPR AU SUUUUN 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ LIV R RN 428987 |.oovvviieiiiiinn [ (245,412)).cevveiiiiiinnnns o (170,462)( .evvnnneees fonnnnne (170,462).......... LR 10N PO RN RN KRR (S 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ i1 R I 4,239.53 [ciiiiiiiinnens | (QECT I3 (1)) R I, [C237415)) U R (92,215)).ccvvennns 38,995 |.evvveiiiiinin foerriiii [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. 22 PO RN 4,456.68 |....eviiiiininn e [C110) O RN (27X [T [ PRV PO KRR RN RN S 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. A I L3 . 72 EN [QETRC7C) FO R (9,926)] .evvvnneens o (9,926)...00unnn.. LIRS PO KRR R RN S 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ [C1572) P AR 4,363.62 |...covvnnniiiiiinn fonnnns [QEZ 022} R I (109,387)[ cevvuneees fonnnne (109,387).......... FLE: 1 1) S FPRUU R RO TS 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |............... [N PO EN 4,340.64 |..coovnniiiiiinn [ [QICIC72) R (1,566) .eneeeennn |oevennnnns (1,566).....cccvnnnnns L1 20 R R AR RN (R, 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. (VN R RN 30 L DYCICH R A (22 K1) R IR (24,007)fceenneeeees o (24,007).......... [Q1R-7/5)) R AR PR AU SUUR 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. 21 PO I 4,430.24 |..oooiiiiieiiins [ [ETRCA ) O RN (5,040) .evvnnnens o (5,040)f...cceevnnnnn -7 ) SR FRRUURR R NN TN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ ALV P AR 4,061.88 [..coevvvnnnennens fevnnnnnns (99,538)).cvvveneeiinnnnns foeeeens (110,073)] +eeevevvenn Jevennns (110,073)f......... [N R RPN NN RN [ 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. /i) PO RN L33 VLT RN N (5,988)).evnneeiinnnnnns forreennnnn ({70 [115)) FRRRRUU T (6,105)............ (WY R R RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. LN R R 4,280.91 [oovveniiiiiiiin foeeeiinen (3,251 ceveieeiinnins foreeeinnnn (3,222)] ceeeevvnann fernnns (3,222)]c0venieeinnnnn AN PR R AR RN (PR, 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ FCLSJV ) P AR R I P FO R (118,315)[.eevviviieees v (127,348)[ cevveneens [ (127,348)|.......... (9,083)[eveneeevinnnnnnns foevvnnneerreinnns [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ 74T SR RN 425104 | [ (64,666)[.......ccvnnvrenns founnnnnns (ST I (65,498)f............ (-7 FOPRR RPN R RN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. FL ) PO I N [V PO RN [WAR-7.15) O RN (7,303)] cevvneeee o (7,308)[cneeeeeennnn X P KRR R RN (R, 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ L) P R 4,201.26 [ceveeniiiiiiinnns foeeennnnn (7110 I RN [ReIRe:S11)) U (33,950))....0nnn.. (IR} R FRRRURRN AR RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. LU A R 4,330.69 |...covnnniiiiiinn feeeeees [R5 O RN (1,855)] cevveneens e (1,855)[..ccevvnnennns L1 20 R R AR RN (R, 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ LS PO AR 4,081.80 [.ooeevvieinnninns Jovennnn (179,260)[....ccevvvenneens Jovennnn (196,963)| ... (196,963)|........ (VA5 R R R AR {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ LX) FR AR 4,001.75 |oeveeeiiiiiiii o QT I2:)] R R, (143,696)( ..evvnnee [onnnnne (143,6%)|......... [QVITAD SR R R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... P R 4,370.51 |.. (2,229)|... ... (2,038)] ... (2,038)f... 192 .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ LK I R 4,290.86 [..vvnnriiiinnnnnns foeeennnnn [RISTCRK) O IR [RESTUSK)) I (35,053)..ccvvnnnnnnns L2 VN A R R RN (RN 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... 4,101.71].. (93,522)|.... P R (101,827) ... (101,827)f.......... (8,305)). .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.............. 12 s e 4,036.87 |..oeuiiiiiiinnns fooiiennnn (3,698)]..cuuiiiiinnnnns fooriinnnnn (5, 143)] e [ (5,143)...cunnnt (1,445)] i v [ e | e, 0001 .ooennnnnns




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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 Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ LG I R 3,997.68 [c.vvniiiiiiiinns |oeeeinnnn [(7IETC)) IO IR (783,308) ... (73,308)f......... (20,853)].cvvenieveinnnns fooveenninnieeiens e e [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. P41 PO RN 4,282,683 |..coovniiiiiiinn feeeees (1075 R RN [(T015[0)) PR R (6,090)f.......... [C5515)) PR AP RPN AU SUUUN 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P RO 4,027.07 |eevveeiiiiinnnnns foeeees (214,643)|... R PO (298,521)] ... (298,521)........ (83,878)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ JLLCE: ) I R 4,046.67 [c.evnnriiiininnns |oeeennnnn (51,982)).cvveniiiiiinns foeveinnnn (72,251)] cevvvve [ (72,251)f......... [P )) FR RPN RN RN [ 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P R 4,281.82 .. (1,431)]... e (1,967)) .. (1,967)f... ... (536)f. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. L) R 4,203 44 | [ [(TTL)) O RN (5,096)] .evvnnneens o (5,096).......... (IR} R FRRRURRN AR RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... P P 4,262.23 |.. (1,750)f... e (2,416)] .. (2,416)|... BN (51510} ) R R RN (RN 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ 496 |eeveeieiiiiii o VA V7 FO R (161,852)[...eevvevennnens Jevennnn (224,927)] ceevvvvnnnn feunnnnn (224,927).......... [(CKIN0Z£:)) R AR R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. [ PO RN LIVAK TN R [QETRCLVS) O IR (22,027)] «evvvrnnnn fonnns (22,027)f..evveeeee ({19 223 R FRRRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. LS/ PO RN 4,202,483 [ | (11,389 Joveenns (15,707) evneeeecs o (15,707)].......... (357 1¢) R FERRURR R RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ AL I R 4,164.25 |.oovveiiieiiiinn feeees [ IIGK)) R RPN (40,412)] cevvvrnnnn [ (40,412)f......... [QATRESSI0)) R AR R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. (11 PO I 4,183.84 [ceveeiiiiiiiins | (11,920)f oo Jvninnns (16,565)( .evnneeees oo (16,565)f.......... [3CT:15) R FORRRRRR R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.......... (778 R AR 4,007.47 |oevveeieiiiinins [ (356,160)[.....cccvvvnnenns |ovnnnnn (494,628) ..cevvvnnnn feunnnnn (494,628)|....... (138,468)[......ccvvvnnnens |evnnnnerieninins foorerviniiiinens o | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ P2 T P R 415,25 | [ (65,463))..cvunieiiinnnnns foevennnnn (91,082)[ .evnneeees o (91,062)f......... [T 11)) R KPR IR RN Y 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. LN PO RN 4,125.05 | ceeveeeeiiiinnn feeeees [Z0[0[0)) R (30,576)(vevnneeees o (30,576).......... [R:15-7/<)) R AP KPR AU SUUR 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ L7 I R 4,223.08|.ccceeniiiiiinnn foreees [INCTL)) R R (43,955)] ..eeeeennn foviannnnn (43,955)]......... (12,281)[ceeeeeeiieees e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. [/ R R 4,056.47 [cevvnriiiiinnnns Joeeennnnn (20,254))cvveneiiiinnnns foeveennnn (28,144)] ceevvnne [ (28,144).......... [W4%:15I0)) R AR KPR AR SUUUN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ LN U R 4,186.35 [covveniiiiiiiinns i [E11R:(0)) R A, (61,225)] cevvvvnnnns fennnns (61,225).......... (9,422)].ccvvvennieiinnnn oo i [ | 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ VX P RN L0 V(T3 I FO I (81,497)[c v Jevninnns (96,537)] «evvvvunnn fernnns (96,537)f......... [QIC0Z10)) R AR R RN (RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ (SR PR AR 4,076.97 |oevveniiiiiinnnns [ (298,631)[..eevvveenneens |eeennnn (359,967)] -oevvvvnnnn feunnnns (359,967)]......... ({11570 AU AP RO RN TN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 03/27/2023 |. 03/27/2024 |............ L I 4,325.56 |.eeeeveniiiiinnn feenees (33,410))ceveeeeiiinnnnns Joevennnnn (37,703) cevnneeeees o (37,703).......... (4,293)].ccevvennieiiinnn oo i [ | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ L1 I R 4,226.13 |oceveiiieiiinnn foeeeees (43,866)[......ccvvnnvrenes Jounnnnnns (51,290)] +eevvvnnnnn fernnnns (51,290)f.......... (WAR7:5) | R FORRURRR AR RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. [S1CJ) PO EN 4,246.01 [covveniiiiiiinns e (12,929)).cvveniiiiiinns foeeeinnnn (15,025)] cevvvvnnnnn fernnnns (15,025)f.......... (P01 R FERRURRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. 22 PO RN 0 P2 PO RN [(T£x)) O RN (8,004)| ... (8,094).......... {11 U EOUUPTR [ RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. eIt O RN 4,285.79 |.ceveniieiiinnn fereeees (20,854)).cuveniiiiinnnns foeeennnnn (23,900)] +evvvvnnnnn fornnns (23,900)f.......... [RCTVZ15)) AR FORRURRR AR RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P RO VY17 FO R (156,284)f... P R (188,634 ... (188,634)f.........(32,349)). .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 03/27/2023 |. 03/27/2024 |.............. L CIN R RN 438545 [ | [RT10S) O RN [R<R:[075)) PR R (3,808)f............ (10723 PR RN RN R (R 0001 .evvnennees
S&P500 OTC European
Call-Sell .... Index Account Hedge . |N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P RO 4,086.91 |.. (98,967)|... P R (119,129) ... (119, 129)f... .{0001 ...

S4P500 OTC European
CalI-Sel | ovvvvvereenns Index Account Hedge . [W/A ..ooove. Equity/Index |Barclays coooooveeeee GSGSEF7VUPS 1705573 | 03/27/2023 |, 03/27/2024 |.cooeeec.. bl W 4,275.84 | |, [0 I X P (59,054)
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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

0€'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. £ R A 4,057.08 [cevvnniiiininnnns Joeeennnnn [IRELY R RN (31,597 ... (31,597).......... (5,453)].ccvvvnnniieiiinnn [ e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. (11 PO I 4,315.62 |.ooeeveiiiiiiinn feeeeees [ESRe 510 R I (11,282)f ceveneeees o (11,282)f.......... (157223 R FERRURRN R RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 03/27/2023 |. 03/27/2024 |.... 4,106.80 |.. (84,268)|... P R (101,137) ... (101,137)f........ (16,869)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ LN I 4,396.24 |..coovnnniiiiinnn foeeens (38,485)]..uvenieiiinnins foerennnnn (31,002)f +evnneeees foreeenns (31,002)f...0vvveeee AL ) PO KRR R RPTTTUUTN S 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |.... P R 4,241.08 |ooeveniiiiiininns o (273,757)|... R PO (244,373)| ... (244,373)...........29,384 |. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ L7 I 4,406.59 |...covvnnieiiinnn [ (38,256)]..vvuneecinnnnns foerennnnn (30,570) vevnneenens o (30,570)...0vvveeee (3] U FORRRUU R RN RTINS 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |.... P P 4,230.74 oo [ (463,876)|... P R (416,426)( ..evvnnen fonnnnne (416,426)....... 47,450 [ooovevniiiiiiins oo e [ | s 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. L1V PO RN 4,282.46 |.ccovnnnieiiinnn feees [RATREI1X)) R R, (10,371)f eeneeeees o (10,371)f....ceen 1,632 [ceiiiiiiiines v [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ 1V IS RN L3702 i 1 PO RN [ESLTUSK) R IR [R:Z377)| U (84,223)|.......... LRI N R AR RPN AU SUUU 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ S P AR 4,251 43 oo [ (303,085)]..cvveeierinnnnns foeeees (268,978)[ ..vvunnen [onnnns (268,978).......... [CZ V(1) R FOPRRRUURR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ L P AR LT 7 R (93,294)]..cccvvnniiiiinnn feeeeeees (77,495)] ceevvvnne [ (77,495).......... 15,799 [oeveiiiiiiiinns Joevrieeeeeenes [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ [SZ3 1Y R I N7 YR R R (132,880)[....ccevvvennnnens Jevennnn (102,610)] .eeeevvenn Jovennns (102,610).......... 30,270 [eniiiiiiiiniens v [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. L1V PO ENN 4,489.34 |..oooviiiiiiiiinn [ [ECIR Sk ) R RN (6,962)] .evvnnneens oo (6,962)........... PV I PO KRR AR RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. [CICT) R MR L0 B PO RN [PZLU7/0)) R A, (17,972) eveeeeees o (17,972 2,308 |ovveiiiiiinnns foerereieeeeen e e [ e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. VN PO RN 4,458.31 | [ [R5 O RN (3,020 cevvnneens o (3,029).ccvvnnnnnnns [T R R R R (R, 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ L1 PR AR 4,259 41 oo [ (142,629)]..cevvniiiiinnnns oo (132,071)f cevveneees o (132,071).......... U151 R AR KRR R IR 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ -5 T/ FAR RN 4,238.73 |.ooeeiiieieiinnn [ [VZEHVIE) R (257,109)( cevvnneans [ (257,109)f.......... LLAS LA T R RPN PR AU ST 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ L1372 P AR 4,383.47 | [ [QIUEIZ215)) R I, (94,981)] +evvvvnnnns fonnnns (94,981).......... 14,265 [oeenniiiiiinnns foevenieeneeinees [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ [0} P R 4,28.40 |..ccovnnniiiiinn [ (170,281)]cevvvveeievinns [ (159,864)( ..evvnne [onnnnne (159,864).......... L[N V2 PR AR KRR RN IR 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ T 2 P RN 4,466.18 [..eeeniiiiniinn oo (50,391)].evveiiiiiniies Joereinnnn (41,753)] cevvvve [ (41,753))cenne 8,639 |uuvniiiiiiiins foereriieeeenn e e [ e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ L7 F AR 4,227 18 |euveeeiiiini o (266,602)[......ccevnnnnerns |ouvnnnn (268,542)] ..cevvvnnnn feunnnns (268,542).......... [ I710) R FERRURRR R RN I, 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/12/2023 |. 05/14/2024 |............. R/ FR AR 4,340.59 |..covniiieiiinnn feees [R:725: 72} R R, (84,667)(..euveeens oo (84,667)........... PZCIS N PO KRR RN RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ L1 F AR 4,423.08 |..ceoviiiiiiinn [ (101,839)[..eevvvenneeees Jvnannnns (95,917)] cevvvvee [ (95,917 )eevveneens L7772 FOR RN RN R N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ LS} S RN 423749 |.coveiiiieiiinn [ [(HCTE) R N (307,931) ... (307,931)f.......... [ 17515 S EPTR [ RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 05/12/2023 (. 05/14/2024 |..........1,368 [cccoiiivirinniinns Joerinnnnn 4,287.80 |oevvenieiiiinnnns o (421,592)).ccvveeiiiiiinnns [ (421,964)] .eevvvnnnn feunnnns (421,964)............ (7770 PO RPN R RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/12/2023 |. 05/14/2024 |.... P R 4,278.73 |.. (81,445)|... P FEPT (80,679) ... ... (80,679)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 05/12/2023 |. 05/14/2024 |............ L3 P RN L - FO RN [(CEICk7)) I RN (60,812)[ .evveeeens o (60,812)]..cevvvenn 2,821 [eeniiiiiiiiiins e [ e | e 0001 .evvnennees
S&P500 OTC European

Call-Sell ....
S&P500 OTC European
Call-Sell .ooooounennns Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 . 05/26/2023 |. 05/24/2024 |............. 24 i [ 4,531.37 oo i, (43,534)]. .. [, (34,182)] oo o (34,182)]

Index Account Hedge . [N/A .... . G5GSEF7VJPSITOUKSS73 (. 05/26/2023 |. 05/24/2024 |....

. |Equity/Index [Barclays .... R 4,489.32 [ceevveeiiiiin [ (116,766)|... ...(93,562) ... ....(93,562)f... -|0001 ...
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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

1€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 05/26/2023 |. 05/24/2024 |............ P22 P AR 4,426.24 .o fees (62,369)]..vvuneeieinnnnns Joevennnnn (51,400) ... (51,400)f.......... R{UJR<TCICT R R R R I 1111 BN
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/26/2023 |. 05/24/2024 |............ P41 1 S I LR KT S U N (60,654)[.....ccvvnnnninnns founnnnnns (51,346)] .eevvvnnnn fennnns (51,346)[.....eeeeen 9,308 |oeeieeneiiiiinnn oo e [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 05/26/2023 |. 05/24/2024 |.... P R 4,331.61 |eeeeeiiiiiiini o (279,392)|... R PO (239,672)] ... (239,672)f... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/26/2023 |. 05/24/2024 |............ 772 IS I L3¢ 7.4 (V) FOR RN [VR:-(17)) R (07 I (235,062)]....eee e 37,740 [ooiiviiiiiiinnn oo e [ | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 05/26/2023 |. 05/24/2024 |.... P P 4,468.29 |.. (96,539)|... P FEPT (78,104) ... ... (78,104)|... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 05/26/2023 |. 05/24/2024 |............ (5721 P AR 4,310.59 |.ooeeiiieieiiens [ (166,261)]...ccvvveneeninns fonnnns (143,887)( .evvnneees [onnnns (143,887)[.......00i 22,373 |oveeiiiviiinins fovvrvniinieeceens o e | el 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2023 |. 06/14/2024 |.... P R 4,481.90 |.. (96,773)|... ...(59,262)] ......ceu.n e (59,262t 37,51 | e [ e | e 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ LI U R, 4,634.95 . cciiiiiiiiiinnn fees (33 11)) R AR (22,384)] .evvvvnnnn fenns (22,384))...00nn... RLECHN (7)Y AR RPN RN U 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ LEL) I 4,580.29 |...oovneiiiiiinn feeeees (44,083))..0vuneeiinnnnnns foevennnnn (25,041)] cevvvvnnnn fenns (25,041)f.......... (SN0 O R ) RN RN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ (L1 SRR I V(IR T FO R [QEESTAY) AR I (120, 743)[ cevvnneeas o (120,743).......... 3T O FPRUUU R AU TN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ L1 R I 4722480 |coeeineeiiinnn feeees (47,312)) e foeeeinnnn (23,528)] .evvvvnnnnn fernnnns (23,528)).......... 23,784 |.eeeeieiiinnn fooeriii e e | s 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............. 2. F RN 4,667.74 |cevveeiiiininnns | [GHCIVS) R (23,927)] cevvvvnnn [ (23,927))..cvvnnnns 21,690 [oiiiiiiinnens i [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2023 |. 06/14/2024 |............. Rcit ) FR R 4,525.63 |..ccovvnniiiiinnn [ (R RCI0L:)) FR (66,331).eenneeeees o (66,331)f.......... 45,276 |oevvvenieiinnnn fooveeiiinin e e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2023 |. 06/14/2024 |.......... PV () R R 170 TN RN R, (611,900)]...cevvvenienennn fonnnns (372,052)] .eevvvnnnn feunnnnn (372,082)..0uvn 239,848 |..eeveneeiiinnnn oo e [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............. ) FR AR 4,645.88 [...eniiiiiinnnns |oeeennnnn [(URCT40) R (26,988)[.eevveeeees [oeeeenns (26,988)f.......... 23,388 |eevneniiiiininns [ [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |............. 203 | o 4,531.65 |.ooevnnnieiiinnn feeeees (82,599)).cvveniiiiininnns Joevennnnn (50,931)] cevvvvnnnn [ (50,931).......... 31,668 [...viieeiiieiins | [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 06/27/2023 |. 06/27/2024 |............ 2171 P RN 4,663.01 [cevveniiiiiinnns Joeeennnnn (59,218)).cvveniiiiininnns Joevinnnnn (33,132)] cevvvven [ (33,132)).ccvvennns 26,086 [.....ccevvnnnninns foernnnineriiii [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 06/27/2023 |. 06/27/2024 |............ V[V N AR RN 4,619.22 |.ccivveiiiiiinin [ (69,484))...evniiiiinnnns |oerinnnnn (40,218)[ .eveneencs oo (40,218)f.......... 29,266 |..evvnneeiinnnnns [ [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 06/27/2023 |. 06/27/2024 |............ (S5 PR AR 4476.92 |.cccovvieieiiins [ (208,314) ... Jovennnn [QECTRTY) U R (133,034)f.......... VT PO R R RN (S 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |............. L0157/ FR R R 4,498.82|..cccvniiiiiins [ (287,984)....cevvvvinnenns |ovnnnnn (181,432)[ cevveneees o (181,432)]......... 106,552 [..evveeeneiies Jevneneeeciiins [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |............. K F RN LOVATAY LS R RN (59,855)).cvveniiiiinnins Joerennnnn (32,088)[.eenneeeee o (32,088)f.......... 20T I FPUU R AU TN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPS170UK5573 | 06/27/2023 |. 06/27/2024 |............ (L3 R I L8 PO R (236,199))..cvvenieiiinnnns [ (149,839)] ...cvvvnnnn [evnnnns (149,839).......... LELCTRCICIV N R FORRRR R RN RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ L1571 P R LIV UL TN P RN (122,791 v (50,104) .evnneeecs o (50,104)f.......... 22T/ R FOPUU R AU TN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/12/2024 |.......... L0 R A 4,606.79 |..evvniiiiiinnnns [ (77K R R, (157,835)| ... (157,835)...uun.. VA< R AU RN R, {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ 13 P AR LCTIVIEG - FO RN (WLV:T0) R R (34,392)] .eeeevnnn fovennnnns (34,392).....0n... 39,695 |.evvveiiiiiinn [ [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2023 |.07/12/2024 |.... P P LTSRN R I (324,864)|... R PO (157,343)| ... (157,343)f... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ LT IO RN 4,854.59 |..cciviiiiiiiiins [ (WA (1)) R (30,013) veveneeees [ (30,013)f..eeeeeen 49,097 |ovvinieiiinnn oo i [ 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2023 |.07/12/2024 |.... 4,708.16 |.. (97,747)|... ...(42,533)| ... ....(42,533)|... .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 07/14/2023 |. 07/12/2024 4,618.06 [.....cccvvniiiiis |ovnnnnn (355,479).cevvveiiiinnnnns fooeens (168,657)] . .oevevvnnn Juvnnnns (168,657)[........ 186,821 |....uevvviennnns fovvvvvnnnnnniinns foveenniiiiinninnns fovvenninnnniciinnn | cevnnnnnns 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)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ P28 P R 4784159 | [ [SI°TR (115)) R A (23,574)| ... (23,574)..c0uunnn. FCK 728 R RN RN SRR I 111 RN
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ [ PO AR 4,809.65 [c.vnniiiiiiinns Joeennnnn (WZAR-TK)) E (28,925)] cevvvvnnnns fonnnns (28,925)).......... 48,949 |..evviiiiiiii [ [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/27/2023 |. 07/26/2024 |.... P R 4,650.85 |.uuuuniiiiiininns o (133,414)|... ...(58,512)] ... ....(58,512)|... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ L7/ P AR 4,639.50 |...covvnnniiiiiins fennnns (160,395)[...cvevvvnnnnens Joeennnnn (71,164) evneeeeen | (71,164)]. ..o 89,231 [ v [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/27/2023 |. 07/26/2024 |.... P RO 4,628.16 |..evvnniiiiiinnnns o (121,543)|... ...(54,544)| ... ....(54,544)... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ {L T 4,900.40 [cevvenriiiinnnnnns Joeeennnnn (48,575))vvveeiiiinnnns foeeennnnn (16,455)] .evvvvnnns [ (16,455))........0 32,120 oo oo e [ | 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 08/14/2023 |. 08/14/2024 |.... P RO 4,691.76 |ooeveniiiiinnins o (115,239)]... ...(58,488)].....ccunn e (58,488)[.e ittt 56,751 [eeeiiiiciiiin e [ e | el 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............. 205 |veeieeiiiiiii [ LIV A (VIR IO RN (58,784)..cccvvnnneeninn founnnnns (28,010) vevneeeeees o (28,010)].......... [ URYA L) R FOPRRR RN R AR SN 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ i1 R I 4,601.96 |..evvnniiiiiinnnns [ (127,211 s (69,250)] .evvvvunnnn fernnnnns (69,250)f.......... 57,961 [coeiiiiiiiiinins v [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............. LTS F R AR 4,882.57 [ceveniiiiiiinnnns Joeeennnn (WZARL)) R R (33,687)(.eeeneeees oo (33,687).......... X R IR KRR R IR 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 08/14/2023 |. 08/14/2024 |............ - R I 4,590.74 |.ccoiiiiiiiiiinn [ (264,075)[..cevvininnnens |evennnn [QEEIRCCX)) U R (144,953)......... 19,122 [ i [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............ FELCiC R I 461319 |eeveeiieiiiiii [ (284,158)[...eevviveneens |evennnn (153,397)] ceevvvvnnnn fvnnnnn (153,397)|........ 130,761 | [ e [ 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............. KT F R AR LN N R (QIVZIVETH R R (56,093)] .eevvvnnnnn fornnnnns (56,003)f.......... L2 (03 R R R AR SRS 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPS170UK5573  |. 08/14/2023 |. 08/14/2024 |............ A P RN 4,837.67 [ceveeeiiiinnnnns |oeeennnnn (56,911)[.eevveiieeees Jevninnnns (25,721)] cevvvrnne fes (25, 721)cee [ 1P ([0 N FOPRRRUU RN R RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ ot VN R FN 4,635.64 |...covvnnniiiiiins [ (116,769)]...ccvvvnneeeninn founnnnns (61,960) .eenneeens oo (61,960)].......... SZR 1 (V) R FOPRRRRURR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 08/14/2023 |. 08/14/2024 |............ K P RN LIVL YRR FO RN (66, 154)....ccevvnneeinns fovnnnnnns (32,000)] +evvvvnnnnn fernnns (32,090)f.......... V[T R R R RN (RN, 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ LT/ AR IR 4,637.01 |oevveniiiiiiiis [ (103,262)[...cevvvvenneeens Jevnnnnnns (62,831)[ceenneeecs o (62,831)f.......... 40,432 |eeeeeeiiini foereii e e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............. 395 | [ 4,526.87 |ouvvnniiiiiinnnns o [RETIRECY0 R R (85,185)[.evvneecs oo (85,185)f.......... LI (<228 S R R AR SRS 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ KT PR AR 479121 [eeeeiiiiiiienes oo [(CSH1ZK)) R R (37,375)] cevevvnnnn [ (37,375)).eneee 30,668 [.....ocevvvnniins e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ LT P RN LRV T (V) FOR I [R5 I RPN (37,583)] cevvvvnnnn fenns (37,583).......... 26,992 |.eevneeeniiini foerrii [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ [SS10 8 PR AR 4,504.84 |...covvnniiiiiinn [ (190,448)[....cccvvveneens |ovnnnnn (128,777 cevreeeaes o (124,777).......... (ST T R FPUU R ANRRUUUY TN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ 221 P AR 4,548.90 |..ccovvnniiiiinnn [ (104,329)..ccvvnneiiiinnnnn [ (66,901).eenneenns o (66,901).......... Y. 72 2 MR RN RN KRR (S 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 09/14/2023 |. 09/13/2024 |............ LU T) F AR 4,719.09 [ceveeniiiiiniinns foeeennnnn (VERYE) IO PR (42,611)[.eenneeees o (42,611)].......... FCLCTR-(CK 1 R FOPRRUURR R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ T fos LIV UL T3 1 PO RN [P 7) | O IR (13,341)] ... (13,341).......... LS PO EPTR [ RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 09/14/2023 |. 09/13/2024 |............ (<1071 ISR R 4,662.78 |..evveiiiiiinnnns o (174,582).ccovveiiiiinnnn o (97, 184) evnneeees o (97,184).......... ARt S FOPRUUU R FRUUUTY NS 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/14/2023 |. 09/13/2024 |.... P P 4,628.99|...cccvviiiiiiinn [ (236,339)].... R PO (134,553)] ... (134,553), .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ L5771 PO R 4,809.19 [cevvniiiiiiiinns foeeeninnn (41-105%)) R R (13,957)] cevvvvnns [ (13,957).ueeeen 13,852 o oo i [ | 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 09/14/2023 |. 09/13/2024 |.... P RO 4,617.73 |.. (90,023)|.... ...(51,622)| ... ....(51,622)|... .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/14/2023 |. 09/13/2024 |............ KN T AT 4,989.40 |...evvvnnniiiinnnn foeninns (23,286)].cvveeeiiiinnnnnns foorennnnn (10,583)f ceveeeeeene foriienns (10,583)].......... 12,653 | v [ e | e 0001 .ooennnnnns
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ L3 (VN R R 4,888.03 [c.evuniiiiiniinnns Joevennnnn [(CIEIR:(0X)) R R, (33,632)] .evvvvnnnnn fernnnns (33,632).....0n... [T VA T R FOPRUURR R RN NN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 09/14/2023 |. 09/13/2024 |............ L1 20 P RN 4,606.46 |.....ooovviinnnnns foreees (128,995)]..cevveniiviinnnn o (74,504)] .eevvnnne fennns (74,504).......... B4,491 |ovvveniiiiiinns [ [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/27/2023 |. 09/27/2024 |............ LX) PO AR 4,370.69 |oevveniiiiiinins [ (147,486)......ccovvnnenns |ovnnnnn (139,281)[ cevveneens [ (139,281)].0uveeeeee 8,205 o [ i [ | e 0001 .evvnennens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. L2 PO R 4,541,687 [eeveiiiiiiinnes e (23,640))..0veneeiiinnnn foerennnnn (21,920)] «eevvvnnnnn [ (21,920) e 1,720 | oo i [ | 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L7 I R LN YU R (43,909)]..cvvnieiiinnnnns Joerennnnn (40,972)] cevvvvnns [ (40,972).eeeeeenn 2,937 |ovviiiieieciinnn oo e [ 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays .... . G5GSEF7VJP5170UKS573 . 09/27/2023 |. 09/27/2024 |.... ...4,381.37 ... (T72,079) eneeeiinn Joeiiinnns (72,079)].eeeeee 4,366 oo [ s [ | 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/27/2023 |. 09/27/2024 |............ LIS T) PR AR 482812 oo feees (95,844).ccuvniiiiiinnns |oeeeinnnn (89,893)] .eevvvunnns [ (89,893)...vveeeeen 5,95 | oo e [ 0001 .evvnennens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/27/2023 |. 09/27/2024 |............ S P AR 4,392.06 |..ccovvnnnniiiiinn fonnnns (185,597)[...evvviiiieens |ovennnn (174, 742) ceveeeeeen [ (174,742).......... LU 73 R AR KR R IO 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L[C[C R R 4,659.22 |..covvneiiiiinnn feeeeees [QEEHCIEK)) R R (17,089) vevneeeees o (17,089)........... 7 R ) R R IR 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 09/27/2023 |. 09/27/2024 |.............. SIS PR RN 4,530.98 |..cevvneniiiiinnn fereeees (VEIVE()) R (22,072)] cevvvvnnn fenns (22,072))0unnneens (7 N ) RO R I 1111 I
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/27/2023 |. 09/27/2024 |............ L) I R LCRTR- FOR RN (TR FO RN (21,222)] ceevviee [ (21,222)).cc0vunnnns LIRS AR FOPPRUTRR R R IS 0001 .evvnennens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/27/2023 |. 09/27/2024 |.............. (o2 IO FPTTTIN 4,748 71 | | (13,690)].cevvvvenniines Jovnnnnnns (12,428)] .eevvvnnne | (12,428)]........... 1,262 [ v fooniiiins e | e 0001 ..oennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (8,171,230)  (18,360,722) 0f (22,337,236) XXX (22,337,236 2,679,473 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (8,171,230)  (18,360,722) 0f (22,337,236) XXX (22,337,236 2,679,473 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 (8,171,230)  (18,360,722) 0f (22,337,236) XXX (22,337,236 2,679,473 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 (8,171,230)  (18,360,722) 0 (22,337,236) XXX (22,337,236 2,679,473 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 39,772,226 18,950,494 0 40,348,124 | XXX 40,348, 124 564,424 0 0 0 0 XXX XXX
1719999999. Subtotal - 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 Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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)
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 39,772,226 18,950,494 0 40,348,124 | XXX 40,348,124 564,424 0 0 0 0 XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 evveviennnes Hedges crediting rate for fixed indexed annuity products 11NKed 10 ChANGES TN EQUITY TNICES . iuuiiriiiiriiiitit ittt ettt et 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 e e e e e e e e e e e e e s e e e e e e e e e e e e e e e e e e e e e e e a4 e e e e e e e o4 e o4 e oo s e e e e oo e &4 e e e e e e e e e e e a4 e e e e o4 a e o4 s e oo a e e a4 e o4 e oo e oo a e e e e e e e e e e e e e e e e e e e e e e e e e a e e et e e e e e e e




STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX

......... MSCI EAFE E-MINI .... | VAGLB Hedge J|INA L Equity/Index |.12/29/2023 .|NYF 549300R41G1TWPZT5U32  (.09/11/2023 .|...2,115.3000 |...2,109.0000 ..626 |.
MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index [.12/29/2023 .|NYF .. 549300R41G1TIPZTSU32  [.09/11/2023 .|...2,115.2000 |...2,109.0000 |..
MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index [.12/29/2023 .|NYF .. 549300R41G1TWPZT5U32  (.09/11/2023 .|...2,115.4000 |...2,109.0000 |..
MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index [.12/29/2023 .|NYF .. 549300R41G1TIPZTSU32  [.09/11/2023 .|...2,115.1000 |...2,109.0000 |..
MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index [.12/29/2023 .|NYF .. 549300R41G1THPZT5U32  (.09/11/2023 .|...2,114.8000 |...2,109.0000 |..
MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index [.12/29/2023 .|NYF .. 549300R41G1TIPZTSU32  [.09/11/2023 .|...2,114.7000 |...2,109.0000 |..
MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index [.12/29/2023 .|NYF .. 549300R41G1TWPZT5U32  (.09/11/2023 .|...2,114.4000 |...2,109.0000 |..
MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index [.12/29/2023 .|NYF .. 549300R41G1TIPZTSU32  [.09/11/2023 .|...2,114.5000 |...2,109.0000 |..
MSCI EAFE E-MINI ... | VAGLB Hedge .. N/A . Equity/Index [.12/29/2023 .|NYF .. 549300R41G1TIPZT5U32  [.09/11/2023 .|...2,114.6000 |...2,109.0000 |..
MSCI EAFE E-MINI ... | VAGLB Hedge | NA L Equity/Index [.12/29/2023 .|NYF 549300R41G1TIPZTSU32  (.09/11/2023 .|...2,114.1000 |...2,109.0000
MSCI EAFE E-MINI .... | VAGLB Hedge J|INA L Equity/Index |.12/29/2023 .|NYF 549300R41G1TWPZT5U32  (.09/11/2023 .|...2,114.2000 |...2,109.0000

MSCI EAFE E-MINI ... | VAGLB Hedge ..
Nasdaq 100 E-MINI ... | VAGLB Hedge ..
Nasdaq 100 E-MINI ... | VAGLB Hedge
Russel| 2000 Futures

N/A .
N/A .
C|INA

Equity/Index [.12/29/2023 .|NYF ..
Equity/Index |.12/29/2023 .| CME ..
Equity/Index [.12/29/2023 .| CME

549300R41G1TIPZTSU32  [.09/11/2023 .|...2,114.3000 |...2,109.0000 |..
SNZ20JLFKBMNNCLQOF39 . [.09/11/2023 .|. 15,496.0000 |. 15,516.0000 |..
SNZ20JLFKBMNNCLQOF39 . (.09/11/2023 .|. 15,496.0000 |. 15,516.0000

(400)]. K
..(3,593)|. -(3,593)f....

3174 R FN 2N FO 100 |- E-mini .ooeveveeennns VAGLB Hedge ........... N/A oo, Equity/Index |.12/15/2023 .|NYF ......covunvnnnens 549300R41G1TWPZTSU32  |.09/11/2023 .[...1,872.1000 |...1,922.7000 [..eeevevvunnviriinnn Jovvvnnnninvinnnnnes foovvvviiiiiis Joviiiiiiins fovi o (5,064)).......... (5,064)]..c0unnnnnns 31,600 {0001 ..cevvnnvvein]veniniieens 50
Russel | 2000 Futures
(31174 E F 28 | 1,200 |- E-mini .eernnenns VAGLB Hedge ........... N/A oo, Equity/Index |.12/15/2023 .|NYF ......covvnnennens 549300R41G1TWPZT5U32  |.09/11/2023 .[...1,872.0500 |...1,922.7000 [....eevvvveniiiriinnn Joomnniniiiiinninnnns foovvvviniinis foveiiiiiiiiinns v oo (60,738))........ (60,738)f........... 379,195 10001 ..ovvvvvvin [ 50
Russel | 2000 Futures
(31174 E F LS F 950 |- E-mini .ocevvnnnnnnns VAGLB Hedge ........... N/A oo, Equity/Index |.12/15/2023 .|NYF ......covvnvnnnens 549300R41G1TWPZT5U32  1.09/11/2023 .[...1,872.0000 |...1,922.7000 [....cevvvvnnviriiinnn Jovmnnnnniniiiininnnns foovvvviiinis fovveiiiiiiiinns v s (48,131)|........ (48,131)]..ccvvennn 300,196 [0001 ....cevvnneee]vevinnnnnns 50
Russel | 2000 Futures
(31174 E F |7 R 800 |- E-mini ..oovrrrnnne VAGLB Hedge ........... N/A oo, Equity/Index |.12/15/2023 .|NYF .....ccovvnvnnnens 549300R41G1TWPZT5U32  1.09/11/2023 .[...1,871.9500 |...1,922.7000 [....cevvvveniiiiiinnn Jornnnniiniiiniiinnes foovvvniniinis foeiiiiiiiiinns v o (40,572)|........ (40,572)]..ccvvnnnn 252,796 10001 ..oovvvivini i 50
S&P 500 Futures - E-
574 R R L 200 [Mmini oooeveeiieees VAGLB Hedge ........... N/A oo, Equity/Index |.12/29/2023 .|CVE .................. SNZ20JLFKBMNNCLQOF39 . |.09/11/2023 .[...4,511.0000 |...4,521.5000 |[....ccevvvmniviriennn Jovrmnnnnrnniinnnnes [ s o e (2,107)f.0vvvennne (2,107)]cevvennnnns 63,199 0001 ...coovvvvnnn i 50
S&P 500 Futures -
=4 I [ N 3,000 fmini siveeeeiiiiiiinnnnns VAGLB Hedge ........... NA L Equity/Index |.12/29/2023 .|CME .........vvneees SNZ20JLFKBMNNCLQOF39 . 1.09/11/2023 .[...4,510.9500 |...4,521.5000 [......ccevvviiiiinnn Jounnnniiiinnnnnnnns fovvvvviiinnnnin foveiiniiiiinnnns fovvvvniinnnniinnn fooennns (31,544)]........ (31,544)|............ 947,986 [0001 .....ooviiiii]iiiiinnnnnnns 50
1609999999. Subtotal - Short Futures - Hedging Other 0 0 0 0 0 (177,477) (177,477) 2,954,560 XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 (177,477) (177,477) 2,954,560 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 (177,477) (177.477) 2,954,560 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0 0 (177,477) (177,477) 2,954,560 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
e TR el PP AP PPN 6,592,213 [..ooiiiiiiiiiiiinnnns (3,637,655) |- cevueeeeeeennnaeaeenes 2,954,558
Total Net Cash Deposits 6,592,213 (3,637,655) 2,954,558

(a) Code Description of Hedged Risk(s)

(b) [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
|0001 .............. |Hedges the change in the Guarantee Life Withdrawal Benefit liability value due to changes in equity indices OF EXCHANGE TrAUEA FUNGS. ..e..eeuuieisuieitieitee it e et e e et e e et e e eueeeaa e e eaa e eaa e eaa e eaa e eaa e e aa e ean e ean e eaa e eaa e eaa e eaa e eaa e eaa e eaa e eaa e e aaneeaa e eaa e e s neeaanesaaneeaaneeaa e eaa e e aaneeaaneeaa e e aaneeaaneeanneeaa e e aaneeaa e e aa e eaaneeaa e e aaneeanneeanesan e eaneeannaennns |
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 2,954,558 2,954,558 0 2,954,560 2,954,560
Barclays G5GSEF7VJP5170UK5573 . |... Y . 3,060,000 |.... 23,470,378 |....cevvnnnneen (16,327,106) [ 4,083,272 |... 23,470,378 (16,327, 106)[...cooeeeeeennn 4,083,272 |...
Goldman Sachs .. W22LROWP2|HZNBBBK528 . Y. 23,330,000 27,320,100 [.eeeerenneeeeeenieeeeeennas 3,990,100 |.. 227,320,100 | .uueieeeieee e 3,990,100 |.. A .
Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . Y. .300,000 1,312,404 (957,364) 55,040 |.. ...1,312,404 (957,364) 55,040 |.. A .
Wells Fargo . ... PBLDOEJDBSFYOLXP3B76 . Y. . 2,260,000 , 141,412 2 (5,052,766 |-cvvneeeeeenieeeeeeeenanns 0f.. 7,141,412 (5,052,766) |+ ccvvneeeeeeeenineeeeeennns 0]l.. A .
JP Morgan . ZBUT11VBOBEZRVTIIT807 Y. . 1,688,280 .. 1,688,280 |... .. 1,688,280 |... .. 1,688,280 |... s .
Citibank E570DZWZ7FF32TIEFATE . |... Y DT PPN FPTTTTTOPPPPRN 1,752,786 |... 1,752,786 |evveeniieeennnn 1,752,786 JETTR FPTT 1,752,786 |...
0299999999. Total NAIC 1 Designation 28,950,000 62,685,360 (22,337,236) 11,569,478 62,685,360 (22,337,236) 11,569,478 0 0
0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 28,950,000 65,639,918 (22,337,236) 14,524,036 62,685,360 (22,337,236) 11,569,478 2,954,560 2,954,560
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 65,639,918 (22,337,236)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Total

Collateral Pledged to Reporting Entity

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)
BATCIAYS weeueeeeeeeee e e e e et e e e e e n e e e e e nnn e G5GSEF7VJP5170UK5573 .. 000000-00-0 ........ L0 T RSP URRPPRPRR S EEPPPTRPRPPPPTR 3,060,000 [...oeeeeennieeeeennnnn 3,060,000
Goldman Sachs W22LROWP2 | HZNBB6KS528 .. 000000-00-0 ........ .... 23,330,000 |[.... 23,330,000 |..

Morgan Stanley .
Wells Fargo .

. 4PQUHN3JPFGFNF3BB653 ..
PBLDOEJDBSFWOLXP3BT6 ..

.. | 000000-00-0
. |000000-00-0

. 300,000
,260,000

... 300,000 |..
.2,260,000 |..

0299999999 - T

otal

28,950,000

28,950,000
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Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .........| Short term investment from reverse repo program ..........oeeueuemmnininmnnenennnnnnnnnns [ o LG L 15,000,000 [o.evuvevrreieiiene 15,000,000 |....... 10/02/2023 ......
000000-00-0 .........| Short term investment from reverse repo program .......eoeoeeweeeueecicicscsnsuneeienecnes [ fromeeeeeenn 2.6 e | 4,026,170 [0 4,026,170 |....... 10/02/2023 ......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 19,026,170 19,026,170 XXX
9999999999 - Totals 19,026,170 19,026, 170 XXX
General Interrogatories:
1. Total activity for the year Fair Value § - -..11,288,698  Book/Adjusted Carrying Value $ --- 11,288,698
2. Average balance for the year  Fair Value $ - ... 13,203,522 Book/Adjusted Carrying Value $ .. ... 13,298,522
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § .......... 15,000,000 NAIC2 § ............ 4,006,170 NAIC3 $ ..o 0 NAIC4 $ .o NAIC5 $ .o 0 NAICE $ .o 0
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Fair Value Carrying Value Maturity Date
690353-3C-9 ......... DFC AGENCY DEBENTURES 340,909 |.....ccevvnniiiinnnnn.... 340,909 |....... 05/15/2024 .......
690353-4D-6 ......... DFC AGENCY DEBENTURES 3,495,600 01/20/2035
690353-4F-1 ......... DFC AGENCY DEBENTURES ... 342,858 ... 342,858 09/20/2027
690353-4lI-4 .| DFC AGENCY DEBENTURES . . 1,000,000 . 1,000,000 06/20/2027

690353-5A-1 .........

.450,000 .450,000 05/15/2024
690353-W7-8 ......... .230,769 .230,769 05/15/2024
690353-X0-5 .| DFC VRDN .. . 1,888,889 . 1,888,889 07/15/2025

90376P-BS-9 ......... INT DEV FIN CORP AGENCY DEBENTURES ...

-- SR e s 1,833,333 |oeeeeiieiieiiiieees 1,833,333 |....... 05/15/2026 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 9,582,358 9,582,358 XXX
0109999999. Total - U.S. Government Bonds 9,582,358 9,582,358 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
62630W-CZ-8 .........| TXBL MUNI FUNDING TRUST VARIOU GENERAL .... .. . 100,000 |.... 100,000 |....... 01/16/2025 .......
626301-EL-7 ++-| TXBL MUNI FUNDING TRUST VARIOU NURSING H ..o | [ BEFE 3,735,000 |-vevevveneneiennns 3,735,000 [....... 09/01/2030 ......
626301-FV-4 ...| TXBL MUNI FUNDING TRUST VARIOU GENERAL . 500,000 |.... 500,000 |....... 05/15/2056 .......
62630M-JY-4 .| TXBL MUNI FUNDING TRUST VARIOU TRANSPORT . . 3,500,000 . 3,500,000 12/31/2023

.| TXBL MUNI FUNDING TRUST VARIOU GENERAL .

6263011-NR-4 ««o| TXBL MUNI FUNDING TRUST VARIOU GENERAL .....eoeoveeenenmnneeeninineninmnnmenenenenenennns | i, [eeeeeenene REFE e [ 1,300,000 |-rvvevererererereaeanns 1,300,000 |....... 06/30/2028 .......
751093-FE-0 .| RALEIGH NC CTFS PRTN VRDN ..... e e LEFE e 1,770,000 |-vvevereneiiiinas 1,770,000 |....... 08/01/2033 .......
88034Y-Uli-8 TENDER OPTION BOND TRUST RECE| GENERAL wore [ e LEFE e 1,300,000 [ 1,300,000 |....... 07/01/204 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and 12,205,000 12,205,000 XXX

0909999999. Total - U.S. Special Revenues Bonds 12,205,000 12,205,000 XXX

00155B-AA-6 .........[ AKM ISSUING TRUST R T . ABFE | 2,000,000 f.vovveveniiiiienne 2,000,000 [....... 08/01/2073 .......
05565E-CD-5 <o | BMUS Capital LLC .oovvieiiiiiciiciiciiiien [, FFE e 5,508,299 |vveverererennnenne 5,500,000 |-...... 08/11/2025 .......
05581K-AB~7 ...| B\P PARIBAS ........... . .G FE . . 2,980,338 . 2,982,080 01/10/2024 .
063670-3U-7 -| BANK OF MONTREAL CHICAGO ......ovoiiiiiiiiiisicsie s [, AFE s 5,585,9H |rovereereiieeane 5,600,000 [....... 01/12/2024 .......

...| CARMEL VALLEY SR LIVING .
...| ENERGY TRANSFER PARTNERS
...[ FIFTH THIRD BANCORP ...

.| HSBC HOLDINGS PLC-SPONS ..

1B FE ..
L2.CFE ..
.2.AFE ..

14338H-AA-4
20278N-AN-5
316773-CX-6

.......... 5,900,000 |....
. 2,298,791
.......... 2,378,435 |....

.......... 5,900,000 [....... 08/01/2061 .......
. 2,208,507 01/15/2024
.......... 2,387,985 |....... 01/25/2024 .......

404280-AP-4 <+ | HSBC HOLDINGS PLC-SPONS .....eiiii s |, C2AFE e 1,782,144 [oovoieeiiiiiiene 1,784,705 |...... 03/14/2024 ......
40435R-0G-9 ... | HSBC BANK USA NA .... AFE L . 8,188,745 . 8,200,000 01/19/2024
456837-AK-9 coe [ INGBROEP N Vs | GFE s 1,500,000 [vvevererrreneennn 1,499,921 |....... 10/02/2023 .......
46655F-AA-5 woe | MASRM LG o | J1.BFE .. ....840,000 |.... ....840,000 |....... 03/01/2072 .......
526107-AD-9 ...| LENNOX INTERNATIONAL INC .2.BFE .. 308,434 .398,680 11/15/2023
58769J-AH-0 <o | MERCEDES-BENZ FIN NA .ottt [ e TEFE | 6,201,218 [covovevereiceenne 6,200,000 [....... 08/01/2025 ......
617446-81-2 wor| MORGAN STANLEY .o [ e REFE 2,099,378 |vveueereeieiennne 2,099,414 |....... 01/25/2024 ......
649538-BC-1 .| NEW YORK LIFE GLOBAL .. . 4,000,835 . 4,000,000 06/13/2025
680657-AA-1 OLGA TENEDIOS IRR TRUST .....ooviiiiiiiiiiiiisisssnsseseeeees | i [ TBFE e L 3,000,000 [vveeeereeriireaanens 3,000,000 |....... 05/01/2073 .......
6944PL-2T-5 PACIFIC LIFE GF 11 ooveveiiiiininnsinicisiniininnssneneiesinnessnsnesssnenennsses | Jreseneeee LD FE i | 4,001,062 [ovovevrerereennnne 4,000,000 |....... 06/16/2025 .......
775109-AY-7 ROGERS COMMUNICATIONS . . 2,000,000 . 2,000,000 10/01/2023

78016E-ZV-2 ...
817826-AB-6 ...

...| ROYAL BANK OF CANADA

.| 7-ELEVEN INC
86177T-AA-0 STONE 2021 IRR TRUST .. . 3,510,000
86565F-YF-3 .........| SUMITOMO MITSUI BANK NY . . ] . . . 4,200,770
928668-BJ-0 ......... VOLKSWAGEN GROUP AMERICA .......cciuriiiieiiiiiiiiiesiiiiiiis e esiieeeeessinnenaens | [eeeeeeeen 2.AFE ... 993,143 |....

07/29/2024
02/10/2024
03/01/2072
01/18/2024

. 4,390,724
.... 931,776

.4,3%,214
.... 932,150
. 3,510,000
. 4,200,000

v Jreeeeee e EAPE . 993,148 [l 993,587 L 11/22/2028 .......

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 74,690,033 74,723,243 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 74,690,033 74,723,243 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 84,272,391 84,305,601 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 12,205,000 12,205,000 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 96,477,391 96,510,601 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 ......... | ATAT CP ot e oo e e e ee e e e e e e e e e e e e e e e e e e et e e et e ee e e et e et e e e e e et e naeeaanan | __________ | ............ P 6,412,945 |ooovooo 6,412,945 |....... 10/02/2023 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 6,412,945 6,412,945 XXX
000000-00-0 .........| Key Bank Money Market ACCOUNt .......oeeiemmeeieeieeei e eeeeee e eeeeeees | s 11,050,000 |.... 11,050,000 |....

000000-00-0 Huntington Money Market Account . ... 11,049,968 ... 11,049,968
000000000 .......| Fifth Third Money Market Account .. [EE I . ct e 7,200,000 [ 7,200,000 ...
9609999999. Subtotal - Cash (Schedule E Part 1 type) 29,299,968 29,299,968
262006-20-8 ......... DREYFUS GOVERN CASH MGMT INS MONEY MARKE ... [N TR - e L 30,272 Jeueeeeeeieeeeeees 30,272 vt e
....................... LIBERTY UTILITIES CO CP ... | | s ... 4,348,006 [l 4,348,006 ... 10/02/2023 ...
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 4,378,278 4,378,278 XXX
9999999999 - Totals 136,568,582 136,601,792 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ 12,566,449  Book/Adjusted Carrying Value $ .- 12,500,436

2. Average balance for the year Fair Value $ 136,325,482 Book/Adjusted Carrying Value $ - 136,451,648
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 120,000 [ (1 (V1 (477,016) ... 7,378 |....... (27,980,265)
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 120,000 [ O i 0 | 331,283 0 331,233 [ 331,233
FIFTH THIRD BANK .......ccccoveeenvee GINCINNATI, OH oo o 10,000 [ 0 i 0 |, 1,700,402 .............2,803,477 |......... 30,078,339 |..
GOLDMAN SACHS ..... . NEW YORK, NY ... 202000 | 0 e 0 [ (656,970))|............. (6783,825))............. (177,766)/..
JP MORGAN/CHASE . NEW YORK, NY ... .|--0.000 |.. (25,117,819)|..
KEYCORP (KEY BANK) ......cooeeevee CLEVELAND, OH ...cooeeeeeeeennee o 1-:0.000 [ 0 i 0.0, 30,873,372 |..........29,611,000 |.......... 29,365,203 |..
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 308,905 298,697 323,879
0199999. Totals - Open Depositories XXX [ XXX 0 0 8,756,041 6,182,843 6,822,804
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 8,756,041 6,182,843 6,822,804
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

8,756,041

6,182,843

6,822,804
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STATEMENT AS OF SEPTEMBER 30, 2023 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 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
...................... |L|BERTY E L L PP (PP R 0o e T PP B0 APy (1 2 T .. L I O <7< PP PPPPPN |
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 4,348,006 1,329 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,348,006 1,329 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 4,348,006 1,329 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 4,348,006 1,329 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 ......... | ........... 09/29/2023 .......... | ............................ 0.000 | ..................................................................... 30,000 [iiiieeenniiiiiiiiiiiiii e 0 [ 2,149
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 30,000 0 2,149
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 .......... | ............................ 0.000 | 616,453 |t 0 fooriiiiiiinii s 28
8309999999. Subtotal - All Other Money Market Mutual Funds 616,453 0 28

8609999999 - Total Cash Equivalents

4,994,459
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