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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS .....ceeiriiietieietiirinitieietsene ettt s 67,721,247 |............ 0.989 |........ 67,721,247 | o 67,721,247 |............ 0.989
1.02 All Other GOVEIMMENLS ..........ocvevveveeeeeeeeeieieeeeeteeeieee e e 86,574,046 |............. 1.264 |........ 86,574,046 |......o.oooieres [ 86,574,046 |............. 1.265
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
GUANANTEET ...ttt e 12,543,812 |............. 0.183|........ 12,543,812 | [ 12,543,812 |............. 0.183
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t en s sesesesen| oo 103,493,420 |............. 1.511 |..... 103,493,420 |....cooovieccs o 103,493,420 |............. 1.512
1.06 Industrial and MiSCEllANEOUS ...........c.coovcueueeeeeeeeceeeeeee e ..4,022,619,326 |............ 58.746 |.. 4,022,619,326 |........occeveereennee ..4,022,619,326 |........... 58.761
1.07 Hybrid SECUMHIES ....cvviiecicieiiriciciee et 111,618,075 |............ 1.630 |...... 111,618,075 ..o o 111,618,075 |............ 1.630
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo [0 0.000 |.ooveeieeieens 0 | el (1) 0.000
1.09 SVO identified funds ...........ccociriiiiiiiiiic
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit ...........ccccovevieiiieiiiinieiicce )
1.12 Total long-term bONAS ..........cooieiiiiiiiieeeeeee e
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ................cccceeeevereveviveeee e 17,463,734 |............ 0.255 |........ 17,463,734 | .o [ 17,463,734 |............. 0.255
2.02 Parent, subsidiaries and affiliates ...........cccccoernrieninnreenneees e [V 0.000 [.eeeevveireennee 0 [ [ [V 0.000
2.03 Total preferred StOCKS .........cccveuiieieeeieieieieieeeeeeeee e e 17,463,734 |............ 0.255 |........ 17,463,734 | [ 17,463,734 |............. 0.255
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................J...... 157,225,989 |............. 2.29% |...... 157,225,989 | | 157,225,989 |............. 2.297
3.02 Industrial and miscellaneous Other (Unaffiliated) ..............cccoeeeirieeers o 36,842,990 |............. 0.538 |........ 36,842,990 oo [ 36,842,990 |............. 0.538
3.03 Parent, subsidiaries and affiliates Publicly traded ...............cocoveveveveeeforrnccccce (0] 0.000 |.ooveeieeieens 0 | el (1} 0.000
3.04 Parent, subsidiaries and affiliates Other ...........c.cccccevrnniicnnnneceers oo 568,942 |............. 0.008 |......coverrrrennns 0 [ [ [V 0.000
3.05 MULUAI FUNGS ...t e [V 0.000 [eeeeeeereeeeeeenenes [0 TR IR (0 0.000
3.06 UNit iNVESIMENT rUSES .....c.viiiiicicieieccee et e [V 0.000 [.eeeevverreennes 0 [ [ [V 0.000
3.07 ClOSEA-ENA FUNAS ......ovvieieiiieieeeeeecce et e [V 0.000 [eeeeeeereeeeeeenenes [0 TR IUUR (0 0.000
3.08 Exchange traded fUNS ............coeueueiriieiniiieieieee e e [V 0.000 [.eeeevverreennes 0 [ e (O 0.000
3.09 Total COMMON STOCKS ....evveeeeceeeeerereneneeeeeeresesesseeee e seeseeeaessesenssessesnes e 194,637,921 | 2.842 |...... 194,068,979 | 0f..... 194,068,979 |............. 2.835
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAGES ........ooviiieiiieriieitiesieeie et seee e
4.04 Mezzanine real estate 10ans ................ccocoviiiiiiicc
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 oo [OOSR [0 [0 I 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [eeeeeeereeeeireennes [V [0 (0 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens ([0 [OOSR [0 [0 I 0.000
5.04 Total re@l €SALE .......c.c.oeeeiieeeecieeecce et e [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrnneinennnineceesneneseseeeessesessssesee foeeeceees (47,855)............. (0.001)]- v (47,855)]....cceeeceeene [V (47,855)|........... (0.001)
6.02 Cash equivalents (Schedule E, Part 2) ..........cccceevveeevereinieeeeceeresissns [ 29,326,109 |............ 0.428 |....... 29,326,109 .o 0fin 29,326,109 |............ 0.428
6.03 Short-term investments (Schedule DA) ...........cccocooveveveveceeeeeeeeieeeeeee s [ 0.000 [eeeeeeereeeeereenee [ — 26,808,758 |........ 26,808,758 |............. 0.392
6.04 Total cash, cash equivalents and short-term investments .....................ooo.c... 29,278,254 |............ 0.428 |....... 29,278,254 |........ 26,808,758 |........ 56,087,012 |............. 0.819
7. CONTACE I0BNS ....eeeeeiececieeeeeiee ettt s e s s ee s snsesesesennas fcias 949,131,000 |............ 13.861 |...... 949,131,000 |-.veveeeeccene 0f..... 949,131,000 |........... 13.865
8. Derivatives (SChedule DB) ..........ccoiieiriririicieieieiniceeieeees e s 55,504,845 |............. 0.811....... 55,504,845 |.......coovviin 0f.... 55,504,845 |............. 0.811
9. Other invested assets (Schedule BA) ............cccccueueieeeecceeeeeeeeeeeeeeeeeseeeeas e 373,546,994 |............. 5.455 |...... 373,546,994 [.......oevie 0f..... 373,546,994 |............. 5.457
10.  ReCeiVabIes fOr SECUMHES ...........ceuiviiiieiiieiieieeiescie e e 3,248,241 |........ 0.047 |......... 2,103,954 ..o (O 2,103,954 |............. 0.031
11.  Securities Lending (Schedule DL, Part 1).. A 26,808,758 |............. 0.392 |....... 26,808,758
12.  Other invested assets (Page 2, LiNe 11) ..c.covicerenrircceieeesceeieeeeenas 0 0.000 0 0 0 0.000
13. Total invested assets 6,847,441,315 100.000 | 6,845,728,086 26,808,758 | 6,845,728,086 100.000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other than temporary impairment recognized:

A B e = S =T i TR o 10 o e PP PRRTPNS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .......c.cviieieieieieieieeisieieteie et es <ocaeneneeeas 806,145,495

Cost of acquired:

2.1 Actual cost at time of acquISItion (PArt 2, COIUMN 7) .......iviiiiiueueierireietsisisiete ettt se ettt es et sesess s b b sesese st sessesesesesesesesssssesessenenesnananas 1,378,502

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........cooiiieveieieeceeeeeceeeie ettt eseseaeas <eeeeeeeeeenenees 37,332,535 ..o 38,711,037
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN T2 ....ovuieieieieieie ettt ettt ettt a et et a et et et e s e se s es e s et et eb et esess s es e st e s et esesesess s es et esesesesesess s eseseseseseses bbb ebee et et et e e bbbt 0

KT e = T T )[04 Vo e PP O OSSO 0 0
AACCTUAI OF QISCOUNT .......cvvveeececeet et eeecte et ee e se et tetesesssaeaeteseseessaesesesesensessaesesesessssseesesasasssseseseseseesssesesasssensnsetesasesnsssetesasaensssesasesassnsesesesesensssnsesesesassnsns bt tacheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):
5.1 Totals, Part 1, Column 9 ............... ettt eteaeeetetetetesetetesteesetesesesesesesestetatesesitesesesistsesatetetetetesesest s esetetetesessaeases et eses te et R R b bt ettt et r bt 0
5.2 TOAlS, PArt 3, COIUMN 8 .......cvovitieieeeeeeeeeeteteteeee e eeet et et et s eeses s esesee st et esesess s esessee s et et esees s esesee et esesessenes s aeaseees et esesnss s seeeasasesesen febeEereae e aeseeaeeetebereneaeas 0 e 0

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ...ttt b bttt et st e eae e oheeeheesh £ e be e bt e a bt ea bt ea et eae e eR e e ehe e b e e bt e a b e em bt eabeemeeaReeaheens oemeeseeseesaeenseenseannens 0
Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne .53,381,920
Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES .........iiiiiiiiiiiii ettt se e ae e a e 0
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 11 ...ttt ettt bbb bt E b8 £t E e E b £ £ £ ot E bbb £ et bbbttt bbb e nsna e s et s ennsna et esen e 0

10.2 TOtaIS, PArt 3, COIUMN M0 ......vcviteieieeieeeee ettt ettt et ea e e e st et e s e b et eseseesee s s s ese s et esessee s eses et et esesesess e s es et et et et esess s es s asesa seee b eb b b eee ettt ne e bebetis 0 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeurureririiririeieieieeeeees ceeeeeeeeenenens 791,474,612
el €= Y= TV Lo IR [ o 1= T g Lo OO
SUDLOLAI (LINE 11 PIUS T2) 1.eevviiiiieiiieietetetetee ettt ettt ettt eseseseses e s s s e s esesese s e s e st et es e s e s e s e s e s e s s e s e s e s esesese e s e s e s e s e s e s e s e e s s s e s e s e s e s e se e s st e s et e se e ess st eses esessannennas 791,474,612
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) ......cciiiiiiiiiieieieiiiiee sttt b eneenas 791,474,612
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ..........cceuiiriiiriiietetetitetst sttt bttt st seste et sesese e sessesebebesesese e sesse s s esesese st s ssssesesebesese e asssesene Seneseseenenens 387,830,644
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiuiiiieeeeeeeececeeee ettt seas seesenebeeeenaens 14,024,568 ................. 14,024,568
Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0

3.2 TOtAlS, PArt 3, COIUMN 12 ...iitiiieiiitetieri ettt te et ee b b e e te bbbt e e E b8 ee bbb £ 8L E b e 2o bbbttt 2o s enmnsea et s en s na s en 0 0
AACCTUAI OF QISCOUNT .......cvveveeeeeececte oot eeeceetete et eeseaeae st es e scaetesesesessssesesesesessssesesesasensssesesesasessssetesasessnsssetesasesensssetesasesenssseteseseseesssnsesasasansssetesesassnsssnsesasasans et ebesesaescaetetennas 20,070
Unrealized valuation increase/(decrease):

5.1 TOtals, PArt 1, COIUMN 13 ...o.voiiiceceeee ettt eectete e ee e s et teseseessa et s e s esensssetesesesenssaesesesesensssesesesesnsssesesasassnsnestesasassnsna sesteebeb s enteceee (760,657)

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 s (760,657)
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ...........c.cciiiiuiiietieietieetee et e tese st ete et ete et ete st ete s et esetessetess st ess st ese st ese et ese st ebessesessesessasessssessssens Seseseeseneaneaen 23,994,389
Deduct amortization of PremMium ANA AEPIECIAtION ............ccccueveveieececeeteeeeeececeeteteeeeeeseeeteeeses s ssassesesesssassesesesessssssseses s s sssseesesessssssesesassssassssesassssasansesas <etstsesesesesasataes 152,251

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other than temporary impairment recognized:

10.1 TOtalS, PArt 1, COIUMN 15 . ...ttt ettt et ee bbb ee bbbt b e et b ettt ettt et s s ennnsnana 3,420,993

10.2 TOtaIS, PArt 3, COIUMN 11 ....oioiieieieetiee ettt ettt e e e s e eaetetesee s s ctetesesesssssaetesesessssaesesesessssseesesesessnsssetesesasssesesesasansnsnaes e teebebeb e e nt e e eb et et ae e 0 3,420,993
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccecvririririririerereririintsisesiete et seses e e e s s s seseseseesess cesesessessenens 373,546,992
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.oiiiiiiiiiiiiieieiieiiet ettt e st s st sese e ssse st sebebesese e e ssesesesesesene e s sesessananeeinns 373,546,992

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 4,422,687,447
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ............cc.iuiiiiuiiiitieiteeestete et e et ettt et et e e et eae et esestese st ese st esesesessesessatess et ess st ese st ese st ebe st ebessesessabensssensassensesenneneneas 818,165,439
ACCTUAI OF QISCOUNT .......cvveveeeecect et eeectete e eeeess et teseeeescaeaeteseseessaeaesesesensesetesesesensssetesasesensss et sasessnsesetesasesansseetessesnsnantesasassnsnsesesasasnsssesesesannsren 6,066,256

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt ...913,571

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt ettt s e s e s et s s s s s s s s s eeesanen 23,462,258

4.4. Part 4, Column 11 .... 19,120,699

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiiiieiceceete et eeeecte et eeeesaete et eeeessseaete e s eessastesesesesssssaesesesensssssesesesensssstesesesessssesesasessnsnsntesesasansnan fesesssssesesns (2,187,855)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiouiieeeeeeeeteeete ettt e et ete s et e et eseeseseeseseseseaseseseeesennenn 619,471,823

DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeueeeecceceeeeee e eeeaetete s e s aeaetese s s s ssaeseses s s assesesesessessaeses s s ssssseses s s sssssssesasassssssssessssssanses et s ssassnseses s ssssansssnsnas <eststsetesesanas 12,536,661

Total foreign exchange change in book/adjusted carrying value:

8.1, Pt 1, COIUMN 15 ..ottt ettt ettt et ettt et e s e s e se s et e et e s e b e s e s s essses s e s et e b e s e s esessesse e s et e s et esese st eses et es et et esess st es s s e bbb ebee et et ne e ettt beaeae e 0

8.2. Part 2, SECHON 1, COIUMN M ...ttt b et e h b e b st e b b et ettt s h b et et tacae 2osensnseaetesasennsnaesesn s 0

8.3. Part 2, SECHON 2, COIUMN 16 ......ououiuieiieeeeececeeeceee ettt ettt a s a sttt e s e s e s e se e s s s s e s et e s essaea s st s eseseseseas s s s seseseseans febebeetatt st neasebetebebeaeaeas 0

8.4, Part 4, COIUMN 15 ......iiiiititiisieteetet sttt b et b et e bbbt E e E b £ eo b4 £ oS E b £ e E bbb bttt b et eenensns et en e s s 0 0

Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN 14 ..ttt b £t b b€ o bR b £ b b £t b £t E bt eh bbb b en e et et 6,254,155

9.2. Part 2, SECHON 1, COIUMN 17 ..o e e e ee e e e e e e e e e e e s ee s es e en e e em s e e s ee s emneemaneennennas ebassceasssaesseeaees 968,922

9.3. Part 2, SECHON 2, COIUMN 14 ...ttt ettt ettt s b e b ettt s bttt s b b et ettt b et ettt eaets ansnsetesasannsnes 2,239,438

9.4, PArt 4, COIUMN 13 .....ooeeeeieieeeeecectete et ee ettt et eee et tesesesssaeteteses s ssesaesesesensssstesesesensseete s sesensseesesesasenssseeesasasensssstesesasensssnsesastteeb et et et netenberena 2,467 .o 9,464,982

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........ccovviiiiiiiiininiiiiesesie s oo (3,929,887)
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 4,618,448,633

Deduct total NONAAMIEEA BIMOUNLS ..........c.iuiriiiieieeietitriieteetet et eee st e ee et s et ts e ebes e st te e e E e s e e ot b e b8 e e eeeE e b e e e e £ ee b e R b e e n £ e eEeE e b b e e eE e b b e et b b e bt e es 2emsnsnansnaennanans 568,942

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 4,617,879,691
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 1
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......cccooeveveceeveeereeeeceee e 67,721,247 ... 67,157,716 |cvoverereee 66,667,954 |.........c....... 70,587,731
Governments 2. CANAAA ..o e [0 U [0 U [0 U 0
(Including all obligations guaranteed 3. Other Countries 86,574,047 82,494,433 86,417,386 88,543,000
by governments) 4. Totals 154,295,294 149,652,149 153,085,340 159,130,731
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 0 0 0 0
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 12,543,812 12,648,088 12,579,975 12,535,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 103,493,420 99,081,024 115,362,082 89,588,410
Industrial and Miscellaneous, SVO 8. United States .....c.oovevveeeeeeeeeeeeeeee oo 3,353,264,675 |............ 3,114,151,437 |............ 3,372,211,59 |............ 3,336,481,033
Identified Funds, Unaffiliated Bank 9. CANAGA ... e 127,341,145 ..o 112,257,262 |....coonee.... 127,680,149 |................ 125,917,189
Loans, Unaffilated Cortiieates of 10._ Other Countries 655,408,600 622,398,545 655,326,402 664,497,075
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 4,136,014,420 3,848,807,244 4,155,218,147 4,126,895,297
Parent, Subsidiaries and Affiliates 12.  Totals 0 0 0 0
13. Total Bonds 4,406,346,946 4,110,188,505 4,436,245,544 4,388,149,438
PREFERRED STOCKS 14, United States .......cccceueveveeeeeceereeeeeesfoereeeieieene 17,463,734 |................. 17,463,734 |................. 18,061,877
Industrial and Miscellaneous 15, CANAAA ....eceeeeeeeeeeee e 0 feeeeeeeeeeee 0 feeeeeeeeeeee 0
(unaffiliated) 16.  Other Countries 0 0 0
17.  Totals 17,463,734 17,463,734 18,061,877
Parent, Subsidiaries and Affiliates 18. Totals 0 0 0
19. Total Preferred Stocks 17,463,734 17,463,734 18,061,877
COMMON STOCKS 20. United States .......cccceeveveeeceererereeeecn ..193,117,660 |.. ..193,117,660 |.. ..151,901,067
Industrial and Miscellaneous 21, CANAAA ... e [0 U [0 U 0
(unaffiliated), Mutual Funds, Unit 22. Other Countries 951,317 951,317 784,913
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 194,068,977 194,068,977 152,685,980
Parent, Subsidiaries and Affiliates 24. Totals 568,942 568,942 49,791
25.  Total Common Stocks 194,637,919 194,637,919 152,735,771
26. Total Stocks 212,101,653 212,101,653 170,797,648
27. Total Bonds and Stocks 4,618,448,599 4,322,290, 158 4,607,043,192
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
2

NAIC Designation

1

1 Year or Less

Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

Over 20 Years

1. U.S. Governments

TANAICT (e

1.2NAIC2 ..

.............. 7,133,599

............. 13,299,396

............... 3,026,923

7

Total Current Year

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

T.3NAIC 3 e
TANAIC A e
1.5NAICS5 ..
TBNAIC B ..o .0
1.7 Totals 7,133,599 13,299,396 15,326,313 3,026,923 67,721,245 1.5 63,081,914 67,721,245

2. All Other Governments
2ANAIC T (e 0 [ 1,999,958 |...ooveecee (V1 A [V A 9,793,479 11,793,437 | 0.3 i 2,277,005 |...ovvveeen 001 [ 9,793,479 |.............. 1,999,958
2.2NAIC 2 e e 0 [ 0 | 19,738,156 |.............. 3,740,458 34,958, 141 58,436,755 |..cocoovveverererne 1.3 s 38,105,423 | 0.9 o 34,379,288 |............ 24,057,467
2.3 NAIC 3 e 0 [ 6,542,558 |............. 8,805,250 |....coovevereeirereea O o 0 15,347,808 |.....c.covvvvree 0.3 e 16,017,011 | 004 8,030,762 |.............. 7,317,046
2.4 NAIC4 .. .250,992 |... 1,222,748 |....

2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

185,478

45,188,090

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC 3 .o
4A4ANAICA ..o

4.5NAICS ..

4B NAIC B ... .
4.7 Totals 0 0 0 0 12,543,812 0.3 12,547,356 12,543,812 0
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5ANAICT oo, 0,190,028 030,451,487 ... 19,413,591 21,921,306 14,502,996 97,484,408 ..o 2.2 o 131,034,002 |.....ooovire 31 [ 91,959,408

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

...4,705,000 |..

..... 1,304,012 |...

..6,009,012 |..

..... 6,305,833 |...

sl

..6,009,012 |..

...................... 0 ST | ISR | SRR |
0 0 0 0
6,195,028 19,413,591 26,626,306 15,807,008 103,493,420 137,339,925 97,968,420 5,525,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 219,367,656 |........... 591,492,774 |........... 425,041,561 |........... 344,492,787 |........... 438,045,924 |........... D,0,0. TN RO 2,018,440,702 |.....coovevrnne 45.6 |....... 1,905,312,033 | 444 [ 885,445,870 |........ 1,132,994 ,832
6.2NAIC 2 .. ....69,551,473 |... . 387,384,788 |.... 335,519,162 .. 370,227,288 |.. .566,015,483 |... 1,728,698,194 |.. e 1,713,793,485 |.... . 1,127,303,415 |.......... 601,394,779
B.3NAIC 3 ..o 13,604,753 |............. 94,098,797 |............. 68,389,641 |............ 13,063,864 |.............35,392,748 |............ XXXeoorerrns oo 224,549,803 225,618,763 |...ccoveecceeen 5.3 o 121,566,185 |........... 102,983,618
B.4NAIC 4 ..o 9,951,984 |........... 38,811,672 |............. 11,802,001 |...coovreee 636,234 ..o 941,009 | XXX e [ 62,142,990 |[...ooerveecee T4 | 62,671,625 |....coovoviree 1.5 | 12,790,629 |............. 49,352,361
B.5NAICS .o 3,208,314 |.............. 4,861,485 |..ccovennee 414,196 | [V R [ I D.9,0, CHIIN NS 8,483,995 | 0.2 [ 15,918,484 | 004 | (V) 8,483,995
6.6 NAIC 6 0 0 0 0 23,043 XXX 23,043 . 81,862 0 23,043
6.7 Totals 315,684,180 1,116,649,516 841,166,561 728,420,173 1,040,418,297 XXX 4,042,338,727 91.3 3,923,396,252 2,147,106,099 1,895,232,628
7. Hybrid Securities
TANAICT (e O | O L O L O L O LXK i o O e
7.2 NAIC 2 XXX | 109,199,204 [l 2.4 | 87,361,257

7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

............... 6,477,434

2,984,198 |....

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years [ Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
T2 NAIC T e (d) ....232,696,283 |........... 670,423,045 |........... 457,754,548 |........... 381,740,406 |........... 465,369,322 ..o [V 2,207,983,604 |.....oooeieeeeeeeen 8929 XK e e XK [ 1,067,463,814 |....... 1,140,519,790
122 NAIC 2 ... ) ... 72,563,278 |... 412,412,684 |.... 371,459,738 .. 384,080,487 |.. .657,827,028 |... ........1,900, 120,238 |.. 1,266,085,920 |........... 634,034,318
123 NAIC 3 e d) e 13,604,753 |........... 100,641,355 |............. 78,194,891 |............ 13,063,864 |............. 40,316,504 |......oooovoirrriees 0 o 245,821,367 oo 5.6 | XK e XK e e 135,520,703 |........... 110,300,664
124 NAIC 4 ..o (d) e 9,951,984 |............. 39,589,277 |...cueennne 11,802,001 |...coovreee 636,234 |......c.c... 1,192,091 [ 0 o 63,171,587 | 1A XK o XK e 12,790,629 |............. 50,380,958
125 NAIC5 ... A(d) 3,208,314 |............. 4,861,485 |..ccovennee 691,234 | [V R [V 01]() oo 8,761,033 [ 0.2 | XK e XX e e (V) 8,761,033
12.6 NAIC 6 ... . (d) 0 0 0 0 208,521 0(c) 208,521 0 208,521
12.7 Totals ..o 332,024,612 |........ 1,227,927,846 |........... 919,902,412 |........... 779,520,991 |........ 1,164,913,466 |.............. 1,777,023 | (b) 4,426,066,350 |.......cccoceeeeee 100.0 | XXX e XXX [ 2,481,861,066 |........ 1,944 205,284
12.8 Line 12.7 as a % of Col. 7 7.5 27.7 20.8 17.6 26.3 0.0 100.0 56.1 43.9
13. Total Bonds Prior Year
13ANAICT oo 167,023,999 | 772,446,406 |........... 449,018,120 |........... 268,585,333 |........... 458,198,542 | O o X e e XK [ 2,115,272,400 |......oovoverrnne 49.3 |........ 1,051,364,436 |........ 1,063,907,964
132NAIC 2 oo 124,230,073 | 386,312,307 |........... 389,533,054 |........... 296,582,917 |........... 648,907,647 |............... 1,679,218 |............ XXX oo X oo 1,847,245,216 |......coovvveee 43.0 |........ 1,218,305,816 |.......... 628,939,400
13.3NAIC3 ... ...85,801,970 |.............98,181,290 |..... ...7,216,078 |.. 46,815,438 | O [ XK e e XK [ 248,113,208 |.... ... 131,423,755 |.. .116,689,453
134 NAIC4 ... ...37,028,768 |.............25,871,456 |..... ..273,902 |.. 23,510,688 ... 0 e XX [ XXX e [ 66,878,571 |.... .12,706,958 |.. ...54,171,613
13.5NAICS ... .. 14,443,266 |...............1,693,124 |..... ....12,468 |.. 5,015 [ O | XK e XXX | (€) e 16,195,083 |..oovecererneeeenn 004 [ 341,975 ....15,853, 108
13.6 NAIC6 ... 15,335 0 0 251,112 266,447 66,527 199,920
13.7 Totals ..oovvveecicinecnecreeeeeceseeeeeee feeenn 301,887,471 |l 1,296,048,052 |........... 964,297,044 |........... 572,670,698 |........ 1,157,688,442 (b) 4,293,970,925 |..........c...... 1000 | 2,414,209,467 |........ 1,879,761,458
13.8 Line 13.7 as a % of Col. 9 7.0 30.2 22.5 13.3 27.0 100.0 56.2 43.8
14. Total Publicly Traded Bonds
T4ANAIC T e 39,111,864 |.......... 222,832,811 |........... 199,350,258 |........... 233,724,228 |........... 372,444,653 1,067,463,814 |....coovvvinne 24.1|....... 1,051,364,436 |.....covevreenne 24.5 ... 1,067,463,814
14.2NAIC 2 ... ....38,732,169 |... . 241,337,208 |.... 208,277,466 |..... .. 271,318,776 |.. .504,643,279 |... 1,266,085,921 |.. ..1,218,305,816 |.... 1,266,085,921 |..
T4.3NAIC 3 ot 2,102,685 |... ...36,527,270 |.... ..43,510,380 |..... ....13,063,864 |.. ...40,316,504 |... ...135,520,703 |...ooooi 31 [ 131,423,755 ... 135,520,703 |..
144 NAIC4 ... ...26,235 |... ...11,075,609 |.... 392,822 [ 636,234 ..o 659,729 |... 12,790,629 |.. 12,706,958 12,790,629 |..
TAE5NAIC S oo [V [V [V [V [0 T | B ST (VN U | Y | SR 341,975 [ 0.0 | 0
T4B NAIC 6 ... 0 0 0 0 0 0 66,527 0
14.7 TotalS ..o e 79,972,953 |........... 511,772,898 |........... 451,530,926 |........... 518,743,102 |........... 918,064,165 |............... 1,777,023 |........ 2,481,861,067 |...cooevveenn. 561 [ 2,414,209,467 |.....cooveveeen. 56.2 | 2,481,861,067
14.8 Line 14.7asa % of Col. 7 ...cooveuevnecencenfornrincicc 3.2 | 20.6 [ 18.2 | 20.9 [ K 0.1 oo 100.0 | X% [ XXX oo XXX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.8 11.6 10.2 1.7 20.7 0.0 56.1 XXX XXX XXX 56.1 XXX
15. Total Privately Placed Bonds
151 NAIC T e 193,584,419 |........... 447,590,234 |........... 258,404,290 |........... 148,016,178 |............. 92,924,669 |......ooveeeeeccne [V 1,140,519,790 |..oovovviine 25.8 |....... 1,063,907,964 |.........ccooveunevne 248 |........... D,9, 0, ORI A 1,140,519,790
15.2NAIC 2 ... ....33,831,109 |... 171,075,476 |.... 163,182,272 112,761,711 |. . 153,183,749 |... eeeeenn. 634,034,317 | 628,939,400 |.... 634,034,317
15.3NAIC 3 e 11,502,068 |............. 64,114,085 |............. 34,684,511 [ 0 |oeeeerrrneeeeen O i 0 o 110,300,664 116,689,453 110,300,664
154 NAIC 4 oot 9,925,749 |............. 28,513,668 |............. 11,409,179 | 0 |oeeeeeeennn 532,362 [ 0 o 50,380,958 |...coveerrrree 11 o 54,171,613 JEC I8 RN ¢ ¢ GO U 50,380,958
155 NAIC S e 3,208,314 |.............. 4,861,485 |..coovenee. 691,234 | [V [V (VN IO 8,761,033 | 0.2 [ 15,853,108 |....ooveveriicenne 0.4 .. D9, ORI A, 8,761,033
15.6 NAIC 6 ... 0 0 0 208,521 199,920 208,521
15.7 Totals ....ccoovverveieee ..252,051,659 |... .716,154,948 |.... 468,371,486 1,944,205,283 |.. . 1,879,761,458 ... 838 | XK e [ 1,944 205,283
15.8 Line 15.7as @ % of Col. 7 ..oevverenvnnnnforiicccc 13.0 oo 36.8 | 281 [ 180 | 127 000 [ 100.0 | X% [ XXX oo e XK [ XXX e o 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 5.7 16.2 10.6 5.9 5.6 0.0 43.9 XXX XXX XXX XXX 43.9
(@) Includes $  .oooeeee 1,694,040,210 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ current year of bonds with Z designations and $ ...........cc...... 9,715,055 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $

current year, $

0 prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

current year, $

66,527 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
........................... ; NAIC2 $
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

1. U.S. Governments

1.01 Issuer Obligations ...........c.ccceveiricoineencnneeens o, 5,936,772 |............ 20,803,657 [..cceeneenen 6,685,919 |............. 12,478,223 |.............. 2,777,383 48,681,954 44,217,294 | 1.0 Jovne 48,681,954

1.02 Residential Mortgage-Backed Securities ... ...349,753 |. ...1,557,321 |.. .. ..2,676,048 |. .... 2,980,002 |... ... 2,676,048 |.

1.03 Commercial Mortgage-Backed Securities .......... [.....ccc.c...... 847,073 [.covveenne 6,574,037 |...ocenenee 5,844,503 |.............. 2,848,001 [ 249,540 16,363,244 15,884,618 | 004 [ 16,363,244

1.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 0 0.0 0 0.0 0

1.05 Totals 7,133,598 28,935,015 13,299,396 15,326,314 3,026,923 67,721,246 1.5 63,081,914 1.5 67,721,246
2. All Other Governments

2.01 Issuer Obligations ............cccoeiviiciincieiniieciee [ [V 8,825,055 |............28,820,444 |............ 3,740,458

2.02 Residential Mortgage-Backed Securities ... L0

2.03 Commercial Mortgage-Backed Securities .......... |.o..ccccoovvevieveenn. 0

2.04 Other Loan-Backed and Structured Securities ... 0 . 0.0

2.05 Totals 0 8,825,055 28,820,444 3,740,458 45,188,090 XXX 86,574,047 2.0 58,083,371 1.4 52,203,528
3. U.S. States, Territories and Possessions, Guaranteed

3.01 Issuer Obligations ...........cceeeeeeeeeneeineenneeeneees [eereeeeeeeeeeeeiieeeies 0 foeeiieiieeieieeee O e O e O e 0 e XX e 0 e 0.0 e, 1,020,000

3.02 Residential Mortgage-Backed Securities 0.

3.03 Commercial Mortgage-Backed Securities O o 0

3.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 XXX 0 0.0 0

3.05 Totals 0 0 0 0 0 XXX 0 0.0 1,020,000

. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........cccceveeiieiiiicniieeie e,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........

4.04 Other Loan-Backed and Structured Securities ... 0 0 0 0 0 . .

4.05 Totals 0 12,543,812 0 0 0 XXX 12,543,812 0.3 12,547,356 0.3 12,543,812 0
5. U.S. Special Revenue & Special Assessment Obligations

etc., Non-Guaranteed

5.01 Issuer Obligations ...........coceeeeeeeeieieeeeieeeeees e, 410,663 |............. 18,117,173 [ 322,599 | 5,969,818 |[.....cccevveenee 312,234 | XXX o 25,132,487 |oooiviiieeiiee 0.6 [ 29,929,997 | 07 [ 25,132,487

5.02 Residential Mortgage-Backed Securities ... . ..6,832,814 |. .. 1,417,563 |.. . 6,545,415 |... 1,848,393 |.... .26,154,053 |.. .. ...31,908,335 |... ..26,154,053 |.

5.03 Commercial Mortgage-Backed Securities .......... |..................354,488 |............... 6,925,097 |.............. 2,007,083 .o [0 T 0 oot X [ 9,286,668 |......cccoeeieennnn 0.2 [ 12,896,531 oo 003 [ 9,286,668

5.04 Other Loan-Backed and Structured Securities ... ,920, 3,576,403 9,666,345 14,111,074 13,646,381 42,920,212 62,605,064 37,395,212 5,525,000

5.05 Totals 6,195,028 35,451,487 19,413,590 26,626,307 15,807,008 103,493,420 137,339,927 97,968,420 5,525,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ...........cccoevreereinenierecnseees fevreiinns 116,781,097 |........... 599,995,030 |........... 616,485,057 |.......... 657,618,665 |........ 1,036,033,598 |............ XXX [ 3,026,913,447 |.cocevviiiee 68.4 |..... 2,919,031,412 |.ooiieieee 68.0 |........ 2,029,679,851 |........... 997,233,5%

6.02 Residential Mortgage-Backed Securities ... [N P 14,163,695 |............. 31,722,329 |............. 49,512,004 |......cc.... 24,260,272 |.............. 2,468,602 |............ D.9,0 SR R 122,126,902 |..ooovvvicicicne 2.8 | 101,792,741 | 2.4 |, 4,283,660 |........... 117,843,242

6.03 Commercial Mortgage-Backed Securities .......... |........... 120,242,495 |........... 224,973,813 | 90,262,49% |............. 21,169,321 | [ SO D.9,0 SR R 456,648,123 ... 10.3 | 489,475,934 |...coiiiin M4 [, 81,609,799 |........... 375,038,324

6.04 Other Loan-Backed and Structured Securities ... 64,496,893 259,958,344 84,907,007 25,371,914 1,916,097 XXX 436,650,255 9.9 413,096, 165 9.6 31,532,790 405,117,465

6.05 Totals 315,684, 180 1,116,649,516 841,166,562 728,420,172 1,040,418,297 XXX 4,042,338,727 91.3 3,923,396,252 91.4 2,147,106, 100 1,895,232,627
7. Hybrid Securities

7.01 Issuer Obligations ...........ccceeeeeeerirereeeieseeeees foeveeeennn, 3,011,805 |............. 12,117,490 |............. 12,538,450 |.............. 5,407,741 |............55,473,148 [............ XXX voveveee |oeeen....88,548 634 [ 2.0 o 74,064,297 | 1T 82,075,164 . 6,473,470

7.02 Residential Mortgage-Backed Securities ............ |.ocooovevieiieieenn. 0|

7.03 Commercial Mortgage-Backed Securities .. B 0 . .

7.04 Other Loan-Backed and Structured Securities ... 0 13,405,472 4,663,970 0 5,000,000 XXX 23,069,442 0.5 22,758,592 0.5 20,465,774 2,603,668

7.05 Totals 3,011,805 25,522,962 17,202,420 5,407,741 60,473,148 XXX 111,618,076 2.5 96,822,889 2.3 102,540,938 9,077,138
8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations .............cccveveveveveveeeieieieeeees oo 0

8.02 Residential Mortgage-Backed Securities ...
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired ...........cccceeeuene

8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

9. SVO Identified Funds

9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX 1,777,023 1,777,023 0.0 1,679,218 0.0 1,777,023 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - Issued .........c.ccooeevees foerviniiniinincc0 0 0 o0 0 [ XXX [ (V1 T 0.0 [oreeiieiiiireeeee (V1 TR 0.0 [oreeiiiieeieeee [V TR 0

10.02 Unaffiliated Bank Loans - Acquired 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0

10.03 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
11. Unaffiliated Certificates of Deposit

11.01 Totals 0 0 0 0 0 XXX 0 0.0 0 0.0 0 0
12. Total Bonds Current Year

12.01 Issuer Obligations ............cccoeevreennenncnncens o 126,140,337 |.....conee 672,402,217 |............. 664,852,469 |............. 685,214,905 |.......... 1,139,784,453 |............ XXX oo 3,288,394,381 XXX [ XXX oo 2,250,316,7% |.......... 1,038,077,585

12.02 Residential Mortgage-Backed Securities .......... [.ccoccceee 18,023,316 |..c.cvneeee 40,112,464 |.............. 57,698,541 |............... 30,805,687 |.....ccocuenne 4,316,995 |..oooveree XXX o 150,957,003 D.9,0 SN XXX ovvvieiee [ 33,113,761 | 117,843,242

12.03 Commercial Mortgage-Backed Securities ........ [............. 121,444,056 . 98, 114,080 ... 24,017,412 ... 249,540 1. 482,298,085 [ 1009 o XXX o XXX i e 107,259,711 .o 375,038,324

12.04 Other Loan-Backed and Structured Securities . |- ... 66,416,902 99,237,322 39,482,988 |.. 20,562,478 .502,639,909 |. . 89,393,776 |.ceeoeenennn 413,246,133

12.05 SVO Identified Funds 1,777,023 |. 1,777,023 0

12.06 Affiliated Bank LO@NS ..........ccocevevenenenenenenes foeeeneieiencieeeeeen 0 o0 o0 o0 0 e XXX oo 0 [ 000 [ XXX e XXX e 0 [ 0

12.07 Unaffiliated Bank LOANS .........ccccceveenieneeieniens fooviiniiiiiiicis 0 om0 o0 o0 0 e XXX i e 0 e 000 [ XXX oot XXX i o [V TR 0

12.08 Unaffiliated Certificates of Deposit 0 0 0 0

12.09 Totals ..o [ 332,024,611 |.......... 1,227,927 847 |.oeeeennn 919,902,412 |.ocvnnnnn 779,520,992 |.......... 1,164,913,466 |................1,777,023 |.......... 4,426,066,351 |.....ooeveeneenn 100.0 [t XXX [t XX o 2,481,861,067 |.......... 1,944,205,284

12.10 Line 12.09 as a % of Col. 7 7.5 21.7 20.8 17.6 26.3 100.0 XXX XXX 56.1 43.9
13. Total Bonds Prior Year

13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 180,267,216 |............. 648,288,980 |............. 685,256,877 |............. 489,945,534 |.......... 1,135,135,120 |............ XXX ovveriee [ XK s [ XX oo 3,138,893,727 [.ceeveeieeeeenn 731 [ 2,147,018,646 |............. 991,875,081

13.02 Residential Mortgage-Backed Securities .......... ... 31,212,311 |... ... 71,635,184 |. .. 24,213,672 ..9,341,157 |.. ... 218,754 ... XXX .... 136,681,078 |. .... 39,020,253 |.. ...96,760,825

13.03 Commercial Mortgage-Backed Securities ........ ... 53,182,138 |... 93,799,638 .25,251,570 |.. ... 286,581 | XXX 518,257,083 |. ...116,170,958 |.. .402,086, 125

13.04 Other Loan-Backed and Structured Securities . |. ....36,925,805 61,026,857 48,132,437 |.. 21,987,990 XXX 498,459,821 |. 109,420,395 |.. .389,039,426

13.05 SVO Identified Funds XXX. voee [ 1,679,218 1,679,218 |. 1,679,218 [ 0

13.06 Affiliated Bank Loans ... XXX coe e XXX [ XXX e fore 0 oo 000 e 0. .0

13.07 Unaffiliated Bank LOANS ..........ccccuveiiieneninins fooeeeiciciecciceee 0 [0 o0 [0 [0 [ D,0.© SN NUTRRND 0. ¢, CONUITRI RUSISRND. ¢4, CHRRTTTRY RN [V RO | N | B AR [V S, 0

13.08 Unaffiliated Certificates of Deposi 0 0 0 XXX 0 0 0

13.09 Totals ... [ 301,587,470 |.......... 1,296,048,082 |............. 964,297,044 |............. 572,670,698 |.......... 1,157,688,445 |................ 1,679,218 [ XXX [ XXX oo 4,293,970,927 |...oovevvveenene 100.0 [ 2,414,209,470 |.......... 1,879,761,457

13.10 Line 13.09 as a % of Col. 9 7.0 30.2 2.5 13.3 27.0 0.0 100.0 56.2 43.8
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeevreoineinciincicens oo 64,880,446 |............ 431,761,506 |............. 374,730,387 |............. 480,628,101 |............. 898,316,356 |........... XXX oovevrn [ 2,250,316,796 |....coooveviinennne. 50.8 |.......... 2,147,018,646 |.........cccceeeeere 500 o 2,250,316,796

14.02 Residential Mortgage-Backed Securities 4,642,778 |... . 10,467,759 |.. .9,170,500 ..6,980,837 |.. . .. 33,113,762 |. . 39,920,253 |. .... 33,113,762 |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.cceeuee. 7,811,366 |.............. 39,850,991 |....ceenee 56,499,723 |................ 2,848,001 .... 107,259,711 116,170,958 |7 e, 107,259,711

14.04 Other Loan-Backed and Structured Securities . |................ 2,638,362 ... 29,692,643 |....coeeee 11,130,315 | 28,286,074 89,393,775 +.109,420,395 |.oiiiiiieeee 25 | 89,393,775

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

.............. 79,972,952

14.09 Totals ... e 19,972,952 |, 511,772,899 |.ecovennnn 451,530,925 |............. 518,743,103 |.............918,064,165 |................ 1,777,023

14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 3.2 [ 20.6 | 18.2 [ 20.9 [ooiiieicee 37.0 [oeiiieeee 0.1

14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12 1.8 11.6 10.2 1.7 20.7 0.0 56.1 XXX XXX XXX 56.1 XXX
15. Total Privately Placed Bonds

15.01 Issuer Obligations ..........cccceveiirineniiniiniineiens foeeieieeene 61,259,891 |............ 240,640,711 |............. 290,122,082 |............. 204,586,804 |............. 241,468,097 |............ D,9,0 TN RUR 1,038,077,585 ...991,875,081 ..o 2801 | XXX v | 1,038,077,585
15.02 Residential Mortgage-Backed Securities .......... [ 13,380,538 |....ccvevuee 29,644,705 |............. 48,528,041 |............... 23,824,850 |......cocvunee 2,465,107 |............ D.9.0, CHUNRTIN RPN 117,843,241 96,760,825 |.....coveviieiieennn 2.3 e XX o, 117,843,241
15.03 Commercial Mortgage-Backed Securities ........ |............ 113,632,690 ... 198,621,956 |.............. 41,614,357 .... 21,169,321 ....375,038,324 .. 402,086,125 ..o 904 [ XXX i [ 375,038,324

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

... 63,778,540

247,247,576

88,107,007

XXX.

11,196,914 |..

.413,246,134 |.

389,039,426 |.

.413,246, 134
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in Parent,

Total Bonds Mortgage Loans Investment Assets (a) Subsidiaries and Affiliates

1. Book/adjusted carrying value, December 31 of prior year 6,250,001 | 6,250,001 |oooeeieeeeeene [0 T [0 T 0
2. Cost Of ShOM-tErM INVESIMENLS OGUITEA .........c.cuevviecececeeeeteeeeeceeteteteseeseaeaetesesesssaetesesesessssstesesesesssssseseses s sssssesesasessssssesessessssssesesasassssssesesasassssnsssesasannssnsnsass |reseeesesesnsscaeentananns 5,094,928 | .o 5,094,928 |oiiiiieereeennenns s e
3. ACCIUAI OF GISCOUNL ...ttt b b £ o2 h e b E e b b E b bbbt E e bt h b E e b h b h bbb b bbb b e b s bbb bbb eis [srnees e s 0 e 0 ot ettt ettt
4. Unrealized valuation INCIEASE/(AECTEASE) .......ccuuiitieiieeiietiate ettt ettt et e st e bt e bt e et eaeeeaeeeaeeeheeabe e bt ea st em st ea st eaeeeaeeeheeab e e b e e et e ab e emeeemseeheesheeebeeebe e bt enseanseannesnneann [reenseenssatensesnte st e et e et e eaeeens [OOSR 0 [ oo [
LT e e T F= I (o XSS e g e [T oo LT OO PP KOOt [0 T 0 [ eeeeeeceeeeeeeeeees o [
6.  Deduct consideration reCeIVEA ON QISPOSAIS ...............cccueueieveeeceeueeeieeeesceeaetetesessaeaesesesessssaesssesesssssaesesesessssassesesessssassesasessssssssesesssssssssssasassssssssesasasnsssnsnsass |1estsesssesesasnsscseees 11,344,929 | 11,344,929 ..o [t [
7.  Deduct amOrtiZation OFf PIEIMIUM ..........ccuiiiiiieiieeie sttt et e st e e bt e s bt e bt e teesaeessesseeeseesbeeabeeaseeaseemseesseeseeeaseeheeebe e beenseenseenseenseeseeeseeeseeseenseenseenseensesnnesnes |seneessessanensestestessaesaaesaeesaes [0 R [0 O OO RSSO
8. Total foreign exchange change in book/adjusted CArTYING VAIUE ..........cc.couiiiiiiiiiiiieiiee ettt ettt b e ettt e aeesheesbeeebeebeenbeenseennesneesneesneesaeensees |onennsenisennte et e et e et e e e e e aes [OOSR 0 [ oo [
9. Deduct current year’s other than temporary impairMeENt FECOGNIZEM ..........oiiiiiiiiiiii ettt ettt bttt b e ettt e ebe et e e bt ebeebeebe et e ebeabesbeabeas [seaestmnte st e st et e et et e aesaenaenaeaes [0 T 0 [ eeeeeeceeeeeeeeeees o [
10. Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-8-T+8-9) ........ococviviuiuiuieiiiieieieteteteeeee ettt e sttt sess s s s s s sesessas s ssesas [resereteieie ettt [OOSR [OOSR 0 [ 0 [ 0
{0 B B T=To I8 Tox @ (o] =T W T qE=To T q a1t LT =T g g T U] g P ST L0 U AT TR
12.  Statement value at end of current period (Line 10 minus Line 11) 0 0 0 0 0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEAT) ......ccviviururueueuerereitsertesetesesesesessssssssesesesesesesssssssssesesesesessssssssssesesesasesssssss seesesesssmesssses 8,704,551
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........ccceeiviririririeeiie s 11,116,576

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, COlUMN 14 .............cocvoveviueeres v 64,286 ................. 11,180,862

Unrealized valuation increase/(decrease):

3.1 SCHON 1, COIUMN 17 ..ot st sse s 26 sbessessetseesenais 990,825

3.2 SECHON 2, COIUMN T ...ttt s s s s s s s 2o s es bbbttt sesee s e 6,221,819 .. 7,212,644
SIS ol N o T S I | U i 4 1= | SRR
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccooiiiiieieueieieeiiieteeet ettt s e e e e e s sesesesese e e s s et et et esesese e et sesesesesesesesseseseeseeaenaan (4,073,425)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........cciuiiiiiuceeueieeeeeeeceeteteseeeescaeteteseeeeseaesesesesesssaesesesesessssesasesssssssaesesasessnsseesas Sresesesesesnacaas 7,173,393
Amortization:

% =TT T o TR )13 1T e TSSOSO 0

7.2 SECHON 2, COIUMN 27 ..ottt b et s e b et b b e e e b2 e st E b et e et s b b et et e a b e b et ettt seae 2oesensnseae st esennsnae s s s s 0 0
Adjustment to the book/adjusted carrying value of hedged item:

8.1 SECHON 1, COIUMN 20 ...ttt ittt b et e et et e e s b e b e b2 2 st a b b e e e e £ e st b e b e b e e et e b b et e bt a s e b et et et taeae 2esensnseae s s esennsnae s s s s 0

8.2 SECHON 2, COIUMN 23 ..ottt ettt et e e e ettt e s e s es s s s s s s st s et e s e s e seas s s et s s e s et esessssssas s s et et eseseasas s st eseseses Hebebebee et et nenaebebebebnenaene 0 0
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN M8 ..ottt t et c e s s e e e e e e aeseseeee e e aeseeee a2 e e s e s eeee a5 22 Aeses 2o eE S e se A e s ee a2 2 eAe A e s e e eE e e an s e s e s esesnana Sosnsnbeb et s se s s 0

9.2 SECHON 2, COIUMN 20 ...eeiiiieieeiiet ettt b et e s o bt e e e e e s b et e b2 2 st a e e b et e e £ e et b e b et et et e b e b et e et s e s e b et et et taeae 2oamensns et et s esennsnae s sn s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+7+849) ......ceuiiiirieeeeeeieeeeceeteteeeeeescae e sesesesssae st esesesssas st esesesssaesssesenssssaesa sestsesesenenanas 15,851,239
(DTt [N Tet g ToTg oo T (=T IR EoT T S
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oiiuouiieieececee e eectcte et eeeesetete et eeessseetetesesesssaesesesesensssetesesesnsssesesesssnsssesesesensnanas Soebesesessacnas 15,851,239

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yar (LINE B, PrIOr YBAI)........c..iiiiiiiieiitet ettt ettt e et e et es Saeesee e e e e e s e e e e e e e e anaaea

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ............couerieriiriiieiiieieieis crrrsiesresie s
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiiiiiiiitiiie ittt aes sareateare e e e sr e sr e st e aress sabestessesaesresaesresaesresaesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS ...........coerueiieiieiiieieierieis coresie e
B2 B ST o] o e TR @] [N o o Ty K oy T T = TR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceriiiiiiiis coririeiee e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS m—

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... . NN ... U@V - BB

3.25 SSAP NO. 108 AGJUSTMENES ......eiuiiiiiiiiiiie e eis fobe it e ab e s e s b e st e s b e s b e s b e s b e sbess Sabesteabeab e s b e s b e s b e s b e s b e s b e s b e es eeaeeaee e e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ..........cooiiiiiiiiiiiie
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o,

4.22 Amount recognized (Section 2, COIUMN 16) .......ccccciiiriiiiniiiiiiiiiins e

4.23 SSAP NO. 108 AJUSEMENLS ...t eateare s e s e e st s e e eare s besbesbearesresaesresresnesresne e
Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Total gain (loss) recognized for terMINAtIONS TN PHIOT VAT .........iuiiiiiii ittt bbbt bbb bbb bbbt Rt bbbt bbbt bt e bt b Seseeae e s e e e e e e e s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAI ..........cuiiiiiii et oo s e e e e e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......cciiiiiiiiiiiii bbb b bbbttt bbb Ssee e e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 15,851,133

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 15,851,133
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 55,504,855

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (39,653,722)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Fair Value Check

Part A, Section 1, Column 16 15,851,133

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 15,851,133
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 55,504,855

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (39,653,722)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ..ottt ettt ettt s ettt s e s b et s e s e e s e ss et b et e s ese e se s s e s e ket e s ese e se s e s e b ebesese st e seesabese febebebestatatneneebebebebnanaeas 0
[ g = IS T= T (o T Ty I ©7 o1 104y Vo 12O PP PPN
Part D, SECHON T, COIUMN 12 ...ttt ettt ettt s s s se e s s et e s e s ese et s s et et e s eses e e e st et et esesese e seseseses  febebebestatntneneeterebebeanaea 0

Total (Line 13 plus Line 14 minus Line 15)

Si14



ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)

1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccveeueuevevas |ocecerererecens 74,823,605 |.....connee. 51,466,417 |....cocenneene 23,357,188 |.eveeeceeeeeeeeeia 0

2. Cost of cash equivalents aCqUIred ..............ccceueueeeecucueueeeeeeeeeeeeeeeeeeeseeeeeeenas [ereeeeenenne 3,494,214 ,574 |............ 2,898,381,311 [ ..o 595,833,263 |....cooviverereiiieicieie

3. ACCIUAI Of GISCOUNL ...t [orsessessessesse e nes (U R (U (N

4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN (1 R

5. Total gain (108S) ON AISPOSAIS ..........ceeueveriierieieieieiieee et esess [reeeeseseeeeesenenees 13,272 | 13,272 | ({0 R

6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 3,539,725,342 |............ 2,930,141,595 |............... 609,583,747 |..oovveeerereeiiecieien

7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01

8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN (1 R

9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeieiieiiiiiiiis (O O (O O [0 O
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

TH89) oot e 29,326,109 |...cocvnnnee. 19,719,405 | 9,606,704 |.....cooveeererereieienee 0

11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ oo [

12. Statement value at end of current period (Line 10 minus Line 11) 29,326,109 19,719,405 9,606,704 0

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

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

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
LL-0411 WEST LAFAYETTE ....02/22/2005 ...[.....eniiiiiiinnnee 5.520 [V O f e 0 .. 12/02/2004 ...
LL-0503 . WEST CHESTER ... ...04/12/2005 .. ....5.700 0. 0. 0. ...03/15/2005 ...
LL-0509 . ROUND ROCK ... 1170172021 .. ....5.600 226,194 0. 0. . 0f... ...08/24/2005 ...
LL-0608 . SUN CITY ...09/22/2006 .. ....6.500 224,667 0. 0. 0. ...07/27/2006 ...
LL-0704 . INDIANAPOLIS . ...08/02/2007 .. ....6.090 .. 1,467,452 0. 0. L 0f... ...06/26/2007 ...
LL-0805 . NICHOLASVILLE .. ...06/25/2008 .. ....6.100 ... 378,118 0. 0. 0. ...05/06/2008 ...
LL-0807 . SPRINFIELD 11/25/2008 .6.700 |.. ..2,401,215 .. 0 0 0 ...08/10/2008 ...
LL-0812 . GASTONIA 11/17/2008 .6.560 |.. 0 0 0 ...10/09/2008 ...
LL-0902 . BECKLEY .... 03/08/2010 .7.300 |.. 0 0 0 .1,600,000 |... 10/19/2009 ...
LL-0903 . SINPSONVILLE ... 11725/2009 .. 7.250 0. 0. 0. .5,445,000 |... 1070172010 ...
LL-0905 . MEMPHIS ... ...07/29/2009 .. 7.250 0. 0. L 0f... ...05/28/2009 ...
LL-0907 . ORLANDO ... ...09/03/2009 .. 7.125 0. 0. 0. ...08/17/2009 ...
LL-0908 . ...10/01/2009 .. 7.200 0. 0. . 0f... ...08/18/2009 ...
LL-0913 . SIMPSONVILLE ... ...12/28/2010 .. 7.000 0. 0. 0. ...10/10/2010 ...
LL-1002 . ASHLAND ...06/30/2010 .. 6.625 260,624 0. 0. L 0f... ...04/22/2010 ...
LL-1003 . ... | INDEPENDENCE . ...08/12/2010 .. 6.250 860,919 0. 0. 0. ...06/13/2010 ...
LL-1402 . . |UNION CITY ... ...08/25/2014 .. 5.500 ....31,433,685 0. 0. . 0f... ...04/29/2014 ...
LL-1506 . COLUMBUS ... .4.360 |.. .10,041,265 |.. 0 0 0 ...07/13/2015 ...
LL-1601 . WATSONVILLE 4125 ). .17,206,923 |.. 0 0 0 ...07/07/2015 ...
LL-1602 . CLARKSVILLE .4.200 |.. .16,845,875 |.. 0 0 0 ...05/11/2016 ...
LL-1604 . ... |LAFAYETTE .... ... 12/22/2016 .. 4.250 ... 12,446,076 0. 0. . 0f... ...11/10/2016 ...
LL-1701 . ... | WEST CHESTER ... ...01/30/2017 .. 4.650 .. 7,182,748 0. 0. 0. .. 12/28/2016 ...
LL-1702 . . | KISSIMMEE ...03/02/2017 .. 4.500 .28,627,112 0. 0. L 0f... ...10/31/2016 ...
LL-1703 . ...06/13/2017 .. 4.600 ....37,745,837 0. 0. 0. ...05/16/2017 ...
LL-1705 . ... | PORT WENTWORTH . GA... ... 12/07/2017 .. 5.000 ....30,168,673 0. 0. . 0f... ...05/02/2017 ...
LL-1706 ... ... |PLAIN CITY ... ...06/21/2018 .. 4.250 .... 14,048,984 0. 0. 0. . ...04/04/2018 ...
LL-1801 ... ... | JOHNSTON ...07/11/2018 .. 4.750 .... 19,930,444 0. 0. . 0f... ..29,900,000 |...02/26/2018 ...
LL-1802 . . | KANSAS CITY .. ... 12/11/2018 .. 4.900 ....33,684,009 0. 0. 0. ..59,300,000 |...09/19/2018 ...
LL-1901 . FINDLAY .... 01/30/2019 .5.150 |.. .20,651,412 .. 0 0 0 49,260,000 |...11/07/2018 ...
LL-1902 . ANN ARBOR 10/23/2019 .3.850 |.. 41,346,493 |.. 0 0 0 76,400,000 |... 10/01/2019 ...
LL-2001 . DAVENPORT 02/27/2020 .3.700 |.. .32,331,061 |.. 0 0 0 52,500,000 |...01/07/2020 ...
LL-2002 . CARRBORO .3.300 |.. . 15,347,406 |.. 0 0 0 ...03/20/2020 ...
LL-2003 . GREENWOOD .. 06/15/2020 .3.625 |.. .21,591,468 |.. 0 0 0 ...04/02/2020 ...
LL-2004 . ... | TRENTON .... ...11/16/2020 .. 4.500 ....10,135,039 0. 0. 0. ...08/19/2020 ...
LL-2108 . ... | OKLAHOMA CITY .. ...06/04/2021 .. 3.650 .... 14,750,000 0. 0. . 0f... ...03/24/2021 ...
LL-2104 . ... | BLOOMINGTON ...08/25/2021 .. 3.520 ....17,915,064 0. 0. 0. ...06/17/2021 ...
LL-2105 . ... |MOORESVILLE .. ...09/10/2021 .. 3.350 .26,000,000 0. 0. . 0f... ...07/21/2021 ...
LL-2106 . ... | KISSIMMEE .... ... 12/06/2021 .. 3.700 ..9,078,446 0. 0. 0. . ...09/16/2021 ...
LL-2107 . .| HERNDON ...10/19/2021 .. 3.150 ...36,600,000 0. 0. . 0f... ..62,300,000 |... 09/24/2021 ...
LL-2201 . NOBLESVILLE 02/14/2022 .3.870 |.. 17,789,693 |.. 0 0 0 30,800,000 |... 11/19/2021 ...
LL-2202 . RIVERTON 02/15/2022 .3.570 |.. .20,750,000 |.. 0 0 0 35,610,000 |... 12/17/2021 ...
LL-2203 . RIVERTON ... 02/15/2022 .3.570 |.. .26,800,000 |.. 0 0 0 43,710,758 |... 12/17/2021 ...
LL-2204 . WEST CHESTER 03/18/2022 .3.400 |.. .15,781,438 |.. 0 0 0 ...01/20/2022 ...
LL-2205 . CAPE CANAVERAL . .4.220 |.. .16,248,239 |.. 0 0 0 ...01/20/2022 ...
LL-2206 . ... | COVINGTON ...07/13/2021 .. ....5.060 ....22,750,000 0. 0. . 0f... ...06/16/2021 ...
LL-2207 . ... |EL PASO .... ...04/20/2022 ... ....3.750 ....22,000,000 0. 0. 0. ...03/21/2022 ...
LL-2208 . ... | SEASIDE ... ...05/06/2022 .. ....3.600 ....24,500,000 0. 0. . 0f... ...04/12/2022 ...
LL-2209 . .| CHARLESTON ...06/27/2022 .. ....5.140 .19,421,321 0. 0. 0. ...06/26/2022 ...
LL-2210 . ...09/21/2022 .. ....5.250 ..4,875,000 0. 0. L 0f... ...07/08/2021 ...
LL-2211 . . | AMERICAN CANYON .. ...09/22/2022 ... ....5.300 ....31,476,025 0. ) 0. . ...08/11/2022 ...
LL-2212 . CLEARF [ELD ... 1072172022 .. ....6.190 ... 18,100,000 .0} 0. L 0f... ..28,700,000 |...07/08/2022 ...
LL-2301 SEATTLE oo L.04/21/2021 | 4.380 [oooinnnnnnnns 32,519,797 O L0 N O O 70,517,766 |...02/08/2021 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
0599999. Mortgages in good standing - Commercial mortgages-all other 791,474,619 0 0 0 0 0 1,476,218,524 XXX
0899999. Total Mortgages in good standing 791,474,619 0 0 0 0 0 1,476,218,524 XXX
1699999. Total - Restructured Mortgages 0 0 0 0 0 0 0 XXX
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 0 0 0 0 XXX
3299999. Total - Mortgages in the process of foreclosure 0 0 0 0 0 0 0 XXX
3399999 - Totals 791,474,619 0 0 0 0 0 1,476,218,524 XXX

General Interrogatory:
1. Mortgages in good standing $
Restructured mortgages $

Mortgages in process of foreclosure $

... unpaid taxes $
2. -~ unpaid taxes $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. unpaid taxes $

... interest due and unpaid.
interest due and unpaid.

unpaid taxes $

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
COVINGTON 07/13/2021 oovvvin oo FS T R | RN 6,191,240 34,500,000
LL-2301 SEATTLE 04/21/2021 .ooveiiin |oeeenne e 4.380 |eevvneieiennineeeennineeeeennn 878,502 [ 31,141,295 70,517,766
0599999. Mortgages in good standing - Commercial mortgages-all other 1,378,502 37,332,535 105,017,766
0899999. Total Mortgages in good standing 1,378,502 37,332,535 105,017,766
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 1,378,502 37,332,535 105,017,766
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 3

All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Showin

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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 | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

LL-0710 . CONCORD ... 03/12/2008 0. 0. 0 0 ..28,627 |... 0. ....0
LL-0715 . COLFAX .... 06/19/2008 0. 0. () 0 ..62,682 |... 0. ...0
LL-1603 . 09/01/2016 33,577,752 |. 0. 0. U 0. 33,622,582 |........ . 0. ....0
LL-8173 . . [ ALBUQUERQUE ... 10/26/2001 .....|......11/17/2023 .....|.......... 1,694,044 |. 0. ..0].. 0 0 ...1,366,560 |..........1,366,560 |... ..0].. .0
0199999. Mortgages closed by repayment 35,601,980 0 0 0 0 34,980,451 34,980,451 0 0
L0411 L WEST LAFAYETTE ..oovvniiiiiiiiiiiiine 02/22/2005 0 0 0 0 0 0
LL-0503 . WEST CHESTER .. 04/12/2005 .. 0. 0. 0 0. 0. ....0
LL-0509 . ROUND ROCK .. 11/01/2021 .. . 0 0 .0 0 0 .0
LL-0608 . SN CITY ... .09/22/2006 .. .. 294,610 |. 0 0 .0 0 0 .0
LL-0704 . INDIANAPOL I'S 08/02/2007 .. 1,592,266 |. 0 0 .0 0 0 .0
LL-0710 . 03/12/2008 0. 0. 0 0. 0. ....0
LL-0715 . 06/19/2008 0. 0. 0 0. 0. ...0
LL-0805 . NICHOLASVILLE . 06/25/2008 0. 0. 0 0. 0. ....0
LL-0807 . SPRINFIELD .. 11/25/2008 .. 0. 0. 0 0. 0. ...0
LL-0812 . GASTONIA ... . 11/17/2008 .. 0. 0. 0 0. 0. ....0
LL-0902 . BECKLEY 1 2SN AR R 03/08/2010 0. 0. 0 0. . . . 0. ...0
LL-0903 . SIMPSONVILLE .. 11/25/2009 0. 0. 0 0. .. 178,434 |... ... 178,434 |... 0. ....0
LL-0905 . MEMPHIS ... 07/29/2009 0. 0. 0 0. 198,397 |... ... 198,397 |... 0. ...0
LL-0907 . ORLANDO .09/03/2009 .. 0 0 .0 0 ..62,892 |. ..62,892 0 .0
LL-0908 . HOUSTON .. ... 10/01/2009 .. 0 0 .0 0 211,950 |. 211,950 0 .0
LL-0913 . SIMPSONVILLE ...12/28/2010 .. 0 0 .0 0 105,003 |. 105,003 0 .0
LL-1002 . ASHLAND 06/30/2010 411,724 |. 0. 0. 0 0. .. 151,099 |... .. 151,099 |... 0. ...0
LL-1003 . INDEPENDENCE .. 08/12/2010 U 1,312,312 | 0. 0. 0 0. .. 451,393 |... 0. ....0
LL-1402 . UNION CITY 08/25/2014 JU R 33,521,787 |. 0. 0. 0 0. 0. ...0
LL-1506 . 09/23/2015 U 10,676,078 |. 0. 0. 0 0. 0. ....0
LL-1601 . WATSONVILLE ... 01/04/2016 JU R 19,405,514 |. 0. 0. 0 0. 0. ...0
LL-1602 . CLARKSVILLE ... 07/01/2016 .. U 17,255,662 |. 0. 0. 0 0. 0. ....0
LL-1603 . 09/01/2016 .. JU R 33,577,752 |. 0. 0. 0 0. 0. ...0
LL-1604 . LAFAYETTE 12/22/2016 [ 12,736,840 |. 0. 0. 0 0. . 0. ....0
LL-1701 . WEST CHESTER 01/30/2017 .. 7,569,425 |. 0 0 .0 0 386,677 |. 0 .0
LL-1702 . KISSIMMEE .03/02/2017 .. . 29,485,570 |. 0 0 .0 0 858,458 |. 0 .0
LL-1703 . COLUMBLS ... ... 06/13/2017 .. . 38,482,4% |. 0 0 .0 0 736,659 |. 0 .0
LL-1705 . PORT WENTWORTH ... 12/07/2017 .. . 30,993,056 |. 0 0 .0 0 824,382 |. 0 .0
LL-1706 . PLAIN CITY .. .. 06/21/2018 .. o . 14,700,055 |. 0 0 .0 0 651,071 |. 0 .0
LL-1801 ... JOHNSTON ... 07/11/2018 .. [ 20,270,702 |. 0. 0. 0 0. .. 340,258 |... ... 340,258 |... 0. ....0
LL-1802 . KANSAS CITY ... 12/11/2018 34,247 477 |. 0. 0. 0 0. .. 563,469 |... ... 563,469 |... 0. ...0
LL-1901 . 01/30/2019 21,527,935 |. 0. 0. 0 0. .. 876,523 |... ... 876,523 |... 0. ....0
LL-1902 . ANN ARBOR ... 10/23/2019 42,156,708 |. 0. 0. 0 0. ..810,215 |... ... 810,215 |... 0. ...0
LL-2001 . DAVENPORT ... 02/27/2020 33,026,369 |. 0. 0. 0 0. .. 695,309 |... ... 695,309 |... 0. ....0
LL-2002 . CARRBORO ... 05/22/2020 15,500,000 |. 0. 0. 0 0. .. 152,594 |... .. 152,594 |... 0. ...0
LL-2003 . GREENWOOD .06/15/2020 .. . 21,760,000 |. 0 0 .0 0 168,532 0 .0
LL-2004 . TRENTON ... ... 11/16/2020 .. . 10,523,505 |. 0 0 .0 0 388,466 0 .0
LL-2104 . BLOOMINGTON .08/25/2021 .. . 18,000,000 |. 0 0 .0 0 ..84,936 0 .0
LL-2106 . KISSIMMEE ... .12/06/2021 .. 9,250,000 |. 0 0 .0 0 171,554 0 .0
LL-2201 . NOBLESVILLE .02/14/2022 .. . 18,250,000 |. 0 0 .0 0 460,307 0 .0
LL-2204 . .. | WEST CHESTER .. 03/18/2022 16,217,445 |. 0. 0. 0 0. ... 436,007 |... 0. ....0
LL-2205 .... .. | CAPE CANAVERAL ......evvvvvviiniiiinnnenenn [ Fle e 03/24/2022 16,500,000 |. 0. L0 0 L0 ... 251,761 |... 0. ....0
LL-2209 .... o | CHARLESTON ..evvvveeieeeeececcecceeeeceeeees o SO fevvniins v e 06/27/2022 19,834,143 |. 0. 0. 0 0. .. 412,822 |... 0. ....0
LL-2211 . AMERICAN CANYON ...ovvvvvveneeecennineees fernnneeveennne Chececii [ s 09/22/2022 31,027,111 |. 0. L0 0 L0 . . ... 451,086 ... 0. ....0
LL-8173 . . [ALBUQUERQUE ........coeeeeeeeeeeeininiinnnes fovveeeeeeeeeeeee M o o 10/26/2001 P PR 1,694,044 |. 0. .. ..0].. 0., ..0].. .. 327,483 |... ... 327,483 |... 0., .0
0299999. Mortgages with partial repayments 595,211,745 0 0 0 0 0 18,401,469 18,401,469 0 0
0599999 - Totals 630,813,725 0 0 0 0 0 53,381,920 53,381,920 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

203

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
First Eagle Direct Lending Fund I11, LLC|
000000-00-0 . [First Eagle Direct Lending Fund 111, LLC ..... | ......eeee BOSTON .eevvvvviiiiiiivviiiieeeeees [ MA e ] e 2.AFE ...... ... 10/24/2016 ... |oeeeees e | 349,060 |.......... 832,784 |.......... 832,784 |...uuunnn P T O AR R NN RN R 3,542,267 |...... 1.560
First Eagle Direct Lending Fund IV, LLC
000000-00-0 . [First Eagle Direct Lending Fund IV, LLC ...... | ...t BOSTON ..evivivvninniiiiinniniinnns oo MA e ] e [ 1.6 FE ...... ... 12/03/2018 .| i | 677,753 |........ 2,495,616 |........ 2,495,616 |........ 1,024,769 [ Lo o [ L [ 213,820 |.... 11.110
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 1,026,813 3,328,400 3,328,400 1,050,887 0 0 0 0 0 3,756,087 | XXX
34918*-10-0 .. |Emerging Market LLC ...oovvvvnniiiiiiiiiiiiiiinnnns | .......... |C|NCINNATI .......................... | .......... OH......... |Emerging Market LLC ..ovvvveiviiiiiiiinnnnns fooees 48 ........ ....01/15/2013 ... |...... 2. 65,279,265 |...... 69,877,123 |...... 69,877,123 |....... 8,667,548 |....iiiviinnnns foeennnniiiiniinns foeennniii oo L e 26.370
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Affiliated 65,279,265 69,877,123 69,877,123 8,667,548 0 0 0 0 0 0f XXX
000000-00-0 . [Audax Direct Lending Solutions D ......cocevvvvnn | eeenens WILMINGTON .vvvieeicviiieeeeees [ DE......... Audax Direct Lending Solutions D ......co feeeeeeees weeeeiinns ....10/24/2018 ... |.ccooee et | 14,807,300 |...... 15,186,398 |...... 15,186,393 |........ 1,649,418 |ooevveiiiiiini feniiiiiiiii [ e e 1,437,790 |..... 1,965,908 |...... 3.400
000000-00-0 . [AUDAX MEZZANINE Audax Direct Il ..o..ccevvveennn |eiiennes WILMINGTON e eeeee e DE......... AUDAX MEZZANINE Audax Direct Il ....ccoes fooeeieees voviinnnns ....06/29/2022 ... |oeeiiin i | 2,643,739 |........ 3,818,997 |........ 3,818,997 |.......... 490,413 [ooeeeeeeeeeeen e e feeeeeeeeeeen e e 6,137,755 |..... 36.350
Benefit Street Partners Debt Fund IV LP
000000-00-0 . [Benefit Street Partners Debt Fund IV LP ...... |..cccccen Wilmington ...ooeeeeemeieeeeeniees oo DB [ [ e ....01/24/2017 . |oeoeien i | 12,549,791 |...... 12,781,783 |...... 12,781,783 |........ 1,343,536 |-evvveeeeeennnnn Joemmeeeeemiis foemeeeeeeeieees [ s 1,805,181 |..... 3,931,877 |...... 1.200
000000-00-0 . [Goldman Sachs LP I LP .. NEW YORK .... Goldman Sachs LP Il LP .. .|....07/30/2019 ...|. 40,233,189 |...... 41,458,437 |...... 41,458,437 |.. T R 2,811,512 |..... 4,500,000 |...... 3.450
000000-00-0 . [Goldman Sachs LP LP oo | eeeeeeeenn [ NEW YORK ... [V Goldman Sachs LP LP ...07/16/2016 ...|. 1,870,927 |....... 1,888,046 |....... 1,888,046 |.. P P 50,776 |........ 275,000 |...... 0.440
Golub Capital Partners Golub Capital Partners Golub Capital Partners Golub Capital
000000-00-0 . |11 1eerreeeeeeeieeeeeeeeeeee e eeeeeee e eeenneeee | e Chicago wvveeveeeeneieeeeeeniieeeee e | Partners 11 .oooeeiiiiiiiie e [rreiieees i ....04/01/2018 ... |oooeen i | 4,199,656 |........ 4,461,512 |........ 4,461,512 |.......... 451,769 |.eveneeeeeenni Joemneeeeeemnn femeeeeeenenes feeeeeeeeeeees e 322,118 |........ 625,000 |...... 0.440
Golub Capital Partners GDLC Feeder Fund
000000-00-0 . [Golub Capital Partners GOLC Feeder Fund ....... Chicago .. ...08/12/2022 ...|. ...3,330,001 |........ 3,398,427 |........3,398,427 |.. .. 252,727 |... P . 193,086 |..... 2,670,000 |.... 15.700
Maranon Capital L.P. Senior Credit Strategies
000000-00-0 . |V Chicago Strategies V o|-...09/2172017 L. feeeiiin it |l 2,678,525 .. 2,327,078 |... .. 552,588 |... 340,695 ... [ [t 229,087 |........ 320,472 |...... 6.230
000000-00-0 . [PineBridge Investments L.P. . NEW YORK .... PineBridge Investments L.P. o] 1172872018 e ]l 4,426,957 . 4,736,646 |... R 565,781 |........ 842,636 |...... 0.010
000000-00-0 . [PineBridge Investments L.P. Il NEW YORK PineBridge Investments L.P. Il .. .|-...10/20/2022 ... |.ccooei it |l 3,497,776 ... 3,497,821 |... . . [T SO 715,828 |..... 3,175,547 |...... 0.020
000000-00-0 . [Summit Partners 111 LP oo | eeeeeeeee. | CAYMAN ISLANDS .. [T R Summit Partners |11 LP . ..]....10/01/2018 ...|. eeenn 7,918,125 | 5,965,890 |... ........ (443,064)|... - [T 2,250,311 [........ 451,151 |...... 4.340
000000-00-0 . [WATERFALL EDEN FUND LP ...eeveuiiiiiiiniineeeennn | s NEW YORK ..oeevvveieeeecnnnianaeees WATERFALL EDEN FUND LP .oovvveiiiiiiiiii foriieiens ceveiinnns L...06/07/2016 ... |eiiiee viiinnn | feennaeas 266,418 |.......... 266,418 |.......... (61,390)f- - eeeemmmmmes fommenneemmnmnens feoneneeiiniinens foee o e 0.010
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 98, 150,986 99,787,448 8,783,427 0 459,057 0 0| 10,381,470| 24,895,341 XXX
000000-00-0 . [NPC NC 2017 ENErgy LP ...ovoveveevueeuesrersrenes | [Atlanta wooerereeeeeeerernes [......... Gh......... [WPC NG 2017 Energy LP vevevvevereceenn [ [o07/3172017 oo oo e, 60,800 |........... ] T ] P D D P T T e 0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 60,800 60,800 60,800 0 0 0 0 0 0 o] XXX
000000-00-0 . |TXFL NNN OFFICE INV. HOLDINGS, LLC ............. | .......... |CINCINNATI .......................... | .......... OH......... |JDM PARTNERS .....eeeveeeeeiermnnnaananeennnns | ................... |....07/01/2019 | .................... 19,875,000 |...... 21,626,633 |...... 21,626,633 |...... (1,498,819) ..o [ oo o s 1,941,665 [...ocovvneeneees [oees 29.640
2299999. Joint Venture Interests - Real Estate - Affiliated 19,875,000 21,626,633 21,626,633 (1,498,819) 0 0 0 0 1,941,665 o] XXX
GUARDIAN LIFE INSURANCE 7 3/8% Due 9/30/2039 GUARDIAN LIFE INSURANCE 7 3/8% Due
401378-AA-2 .. [MS30 ..ooevveeniiiiiiiiinieriei e [ [ e [ 9/30/2039 MS30 ......cvvvvvnniiiiiiiiiiiieies fens 1.0 ........ ....01/01/2015 ... |oeeeeee i e 9,778,244 |........ 8,508,350 |........ 9,247,203 |..cevvneiiiiinnnn Jevnnnnns (66,249)[....cevvvnnnnens [ [ o SIS T R R
GUARDIAN LIFE INSURANCE 4 7/8% Due 6/19/2064 GUARDIAN LIFE INSURANCE 4 7/8% Due
401378-AB-0 .. LS....... .|6/19/2064 D19 ... ... 1171972015 ... |. ...2,449,165 |........ 2,318,039 |........2,454,699 |.. ...805 |.. i . 125,044 |....
MASS MUTUAL LIFE |
575767-AM-0 .. [5.077% Due 2/15/2069 FA1S .....ccevvevviviinnnnns [ oeeeeeeene | oo [ MUT 5.077% Due 2/15/2069 FA15 ............ feuennns 1.0 ........ ....02/03/2022 ... feeeeeen e | 5,426,820 |........ 4,057,357 |........ 5,413,620 |..ccovvnniiiiiinnn Jovrnnnnns (S5 R AP R R, P2 L R N
MUTUAL OF OMAHA INS CO 6.8% Due 6/15/2036 MUTUAL OF OMAHA INS CO 6.8% Due
628312-AA-8 .. [JD15 LS....... .|6/15/2036 JD15 ... ...09/11/2007 ... |. ...5,002,578 |........ 5,952,837 |........5,155,589 |.. ... 17,853 |.. i . 380,120 |....
NEW YORK LIFE 6 3/4
64952G-AF-5 .. [NEW YORK LIFE 6 3/4% Due 11/15/2039 MN15 ... |.eeeeeeeee | eeeemnieeeeeeee s ool MNTS o [ 1.0 ... ....01/01/2015 ... |oeeeeen e | 5,863,800 |........ 5,778,522 |........ 5,634,467 |..eevvvnniiiiiinns Joennnn s (24,483)].ceeniiiiii [ e e 337,500 [ovenniiiiinnnnns foreeeiiinnns
NORTHWESTERN MUT LIFE 6.063% Due 3/30/2040 NORTHWESTERN MUT LIFE 6.063% Due
668131-AA=3 .. [MS30 ...eevvrrniiiiiiiiiiiiiieicinincninen [ [ e [ 3/30/2040 MS30 ... ...01/0172015 L. [ 9,680,690 |........ 9,636,423 |........9,504, 771 |.oeeveniiriiiinnns foenneenn (18,834) )i [ o [ 545,670
ONEAMERICA FINL PA
682441-AA-8 .. ...|10/15/2033 A015 ....06/19/2007 ...|. ...5,020,020 |........ 5,215,457 |........5,005,999 |.....ooviiiiinnnns Jounneenn (1,268)]ceeniiiiiiinns [ o s 349,230
878091-BC-0 .. [TIAA 6.85% Due 12/16/2039 JD16 .. JUTT T ....|TIAA 6.85% Due 12/16/2039 JD16 ......... ....01/01/2011 ...|. ....... 8,180,370 |........ 8,082,327 |....... 7,874,106 |.. .. (33, cooe foeeeeees 479,500 |.... .
2799999. Surplus Debentures, etc - Unaffiliated 51,401,687 49,549,312 50,290,454 0 (132, 181)) 0 0 0 3,004,923 o] XXX
000000-00-0 . [R4 Housing Partners IV L.P. . New York .... R4 Capital ... L 1271172014 e e 4,713,408 6,432,765 |........5,797,347 |...... (2,186, 148)|... JUUPRN FEUUUURPRR FEURTRRRTUURRPIN IOPRRRRRPRPRR N 1,083,944 |..... 15.650
000000-00-0 . [Great Lakes Cap. Fund For Housing 30, LP Lansing .. .| GLCF ........ .10/07/2015 .. 7,753,681 . 7,753,681 .. (1,069,002) .857,118 .629,166 |.....
000000-00-0 . [R4 Housing Partners V L.P. .....coovuiivieernnnnns New York .... R4 Capital o). 12/07/2015 ... |. 1,237,414 |...
000000-00-0 . (R4 Housing Partners VI L.P. .... New York .... R4 Capital ... ..|....10/14/2016 ...|. .867,404 |...
000000-00-0 . [R4 Housing Partners VIII L.P. . oo | eevneennes | New York ... R4 Capital ... . ..|-...08/08/2017 ...|...cceviiiiii]eennn.. 8,768,247 |...... 10,322,273 . .
000000-00-0 . [R4 Housing Partners IX L.P. ....cccvvviniiiiiinnnn |oneeeenes New York R4 Capital ..oooovvvvvvnininiiiiiiinniiiiiiiins fovieeeees eeeeiiinns ....01/11/2018 ... |....... .......]...... 10,817,513 |...... 12,796,151 |...... 11,897,316 |...... (1,958,812)].ccvvveniiiiinnn Jovvnnnniniiinnns Jonnnnnniiiinnnns Jovvnnnnininnnnnns fovinnnniennnnnns foonns 1,079,803 |..... 11.220
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
000000-00-0 . [Alliant Tax Credit Fund 92, LTD .......ccennnnn Woodland Hills Alliant Asset Mngt. Comp. LLC .....eeevvn forvvvvnnn voveeeenn ....08/20/2018 ... 12,535,294 |...... 15,672,240 |...... 14,583,413 |...... (2,281,560)]...ccceeeeeinnnns foeniiiniiiiiiiins fornenneniiniinens fooniiiiiiiiiins e e 2,048,119 |..... 12.730
000000-00-0 . [Alliant Tax Credit Fund 94, LTD ...............n. Woodland Hills .... ..|Alliant Asset Mngt. Comp. LLC ........... K ..03/26/2019 ... 12,326,737 |...... 16,276,963 |...... 15,189,500 17.150
000000-00-0 . [Boston Capital Corp Tax Credit Fund XLIX, LP Boston ..... BCCTF XLIX ... .. 11/20/2020 ... .. 15,530,5% |...... 20,770,989 |...... 19,409,773 ...3,879,179 |..... 30.360
000000-00-0 . [R4 Housing Partners XV L.P. ....cccccovvvvnnnnnnns New York .. .........|R4 Capital .... ....12/21/2020 ... 16,683,215 |...... 21,144,001 |...... 19,936,902 |...... (1,880,264)].vvveeeeeininns Joeeeeeiiiiieenss foviiiieiiiiiies foveeiiiiiiiiieens foviiiiiiiiiiins [ 3,253,687 |..... 13.970
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 104,289,706 127,330,254 120,395,743 (17,397,876) 16,552,021 [ XXX
Fort Washington 20191A -1 20191A CL SUB Adj | Fort Washington 20191A -1 20191A CL SUB
34919E-AC-2 .. [% Due 10/20/2032 JAJO20 .......coevvevveenennnnnnes [eeniinnns CINCINNATI oo e OH......... Adj % Due 10/20/2032 JAJO20 .......ccoeee fourrnnnn ceveeennn o 11/06/2019 ... ..ooeve e o 15,327,389 |........ 8,180,394 |........ 8,180,394 |......... (365,824).....cuuuenee fooveeeniis o feeiiiiiiiiiiiens [, 2,904,568 |......oovviniiins fonnnnnnnns
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 15,327,389 8,180,394 8,180,394 (365,824) 0 0 0 0 2,904,568 o] XXX
6099999. Total - Unaffiliated 254,929,992 280,056,214 273,862,845 (7,563,562) (132, 181)] 3,420,993 0 0 13,386,393 45,203,449 | XXX
6199999. Total - Affiliated 100,481,654 99,684,150 99,684, 150 6,802,905 0 0 0 0 4,846,233 o] XXX
6299999 - Totals 355,411,646 379,740,364 373,546,99% (760,657) (132, 181)] 3,420,993 0 0 18,232,626 45,203,449 | XXX

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number

P T T Y S

24,989,628 1E..$ ...

... 7,651,205

15,139,238 1D ..$




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
000000-00-0 ......... First Eagle Direct Lending Fund 111, LLC .eerrmmenieeiiii e BOSTON ..eeeeeeeee e e eeeeee e e e eeeee e e eennen [oeeeeenns VA......... First Eagle Direct Lending Fund 111, LLC ..eerrrmenieiiiie e 1072472016 L[ e e 132,925 |oeeeeeeeeeere s e 1.560
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC ....iicvuuiiiiiiiiiiiiiiiiiiiiiniiniiiin e ceniies BOSTON .iiveiiiiiiniiirineiinnerinerinrennnes forneennns MA....coens First Eagle Direct Lending Fund IV, LLC ...iiiuuiiieniiiiniiiiiiiiiiiiniiiaiienes ... 12/03/2018 oo feeenie e | e 126,458
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 259,383
000000-00-0 ......... Audax Direct Lending Solutions D ... WILMINGTON .eevieevieeveeenireenneenneenis forvennnns DE.........| Audax Direct Lending Solutions D .. ....10/24/2018 ... 1,547,213 |....
000000-00-0 ......... AUDAX MEZZANINE Audax Direct Il .... ceee [ WILMINGTON Leeeeeiie e e eeee e eee e DE......... | AUDAX MEZZANINE Audax Direct Il ... ....06/29/2022 ...
000000-00-0 ......... Goldman Sachs LP |1 LP CINEW YORK e [ NY.........|Goldman Sachs LP Il LP ....07/30/2019 ...
000000-00-0 ......... Golub Capital Partners GDLC Feeder Fund ... Chicago .... .|Golub Capital Partners GDLC Feeder Fund . ....08/12/2022 ...
000000-00-0 ......... PineBridge Investments L.P. ......... NEW YORK .|PineBridge Investments L.P. ........ ....11/28/2018 ... 588,072 |....
000000-00-0 ......... PineBridge Investments L.P. Il .... .|PineBridge Investments L.P. Il ... oo |--..10/20/2022 .. o ...3,252,525 |....
000000-00-0 ......... Summit Partners 111 LP ...iiiiiueeiiiiiiiiiii i ceai s r e eaa e Summit Partners 111 LP ..iiiiiiiiiiiiiiiiiii i cean s L. 1070172018 L[ i i 186,073
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 13,765, 185
6099999. Total - Unaffiliated 0 14,024,568
6199999. Total - Affiliated 0 0

6299999 - Totals 0 14,024,568 0 XXX

803
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 3

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

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 |Change in 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 I11, LLC
000000-00-0 ..... First Eagle Direct Lending Fund 111, LLC ... [BOSTON ......ccevvuenivirriinnnnnnnns fovvennnnn MA e ] e . 10/24/2016 ..|. 01/13/2023 . |....... LSS TNV Y Y R ) RN [V O R 549,073 |........... 549,073 [..ovvvviiiiiies o v (U O
First Eagle Direct Lending Fund IV, LLC
000000-00-0 ..... First Eagle Direct Lending Fund IV, LLC ..... BOSTON ..vivvvvenniiiiiiiiiiiiiins Jovnennnns MA e ] e . 12/03/2018 ..|. 04/24/2023 ..|....... A O N P FETTUUUPPPP (I RPN FTTTTTpor 247,379 |........... 247,379 [.oovviviiiinies o i [U]
1599999. Joint Venture Interests - Fixed Income - NAIC Designation ASS|gned by the SVO - Unaffiliated 796,452 796,452 796,452 0 0 0 0
000000-00-0 ..... Audax Direct Lending Solutions D ... oo [WILMINGTON . Audax Direct Lending Solutions D . . |- 10/24/2018 ..|. 02/09/2023 ..|.... 1,813,726 |.. 1,813,726 |........ 1,813,726 |... .0 ..
000000-00-0 ..... AUDAX MEZZANINE Audax Direct Il .... . | WILMINGTON . AUDAX MEZZANINE Audax Direct Il . . 06/29/2022 ..|. 05/31/2023 ..|.... 4,159,808 |.. 4,159,808 |........ 4,159,808 |... .0 ..
Benefit Street Partners Debt Fund v LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... Wilmington . . |- 01/24/2017 ..|. 02/24/2023 ..[.... 1,995,017 |.. 1,995,017 |........ 1,995,017 |...
000000-00-0 ..... Goldman Sachs LP I1 LP .... NEW YORK .| Goldman Sachs LP |1 LP . 07/30/2019 ..|. 01/31/2023 ..|.... 6,910,834 N . .. N . 6,910,834 |.. 6,910,834
000000-00-0 ..... Goldman Sachs LP LP ... | NEW YORK ... Goldman Sachs LP LP . 07/16/2016 ..|. 08/16/2023 ..|....... 168,588 |.. e e o0 [ s 168,588 |........... 168,588 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 ..ooooeiiiiiiiiii e ChiCag0 weeeeeeeereieeeeeenieeeee Jrnnns | Partners 11 .ooooiiiiiiiiii e . 04/01/2018 ..|. 02/08/2023 ..|....... 452,824 | e e [ e (V1) U AR 452,424 |........... 452,424 | e et (V)
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... ChiCag0 weeeeeeeereieeeeeenieeeee Jrnnns L N . 08/12/2022 ..|. 03/21/2023 ..|....... 193,085 [..eeeeeeennnes Joeeemmmeeeeeenn fereeeeeeimiiees e oo (V1) U AR 193,085 |........... 193,085 |..neeeeeeeennes Joeemmmnieeeeenn feeeeeieiiienns (V)
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V .. | Chicago Strategies V . 09/21/2017 ..|. 03/14/2023 .., ... 428,411 ...428,411 |... .0 ..
000000-00-0 ..... PineBridge Investments L.P. NEW YORK .|PineBridge Investments L.P. . . 11/28/2018 ..|. 03/28/2023 .. .698, N .698,351 |.. 698,351 0
000000-00-0 ..... PineBridge Investments L.P. ... [NEW YORK ... PineBridge Investments L.P. weee |- 1072072022 ..|. 04/25/2023 .. 1 324,195 |.. e e o0 [ e 1,324,195 1,324,195 |... .0 ..
000000-00-0 ..... Summit Partners 111 LP ...oovvvvniiiiiiininnnnnns CAYMAN ISLANDS ....ccevvnniiriinnn Jovunnnnns CYM........ Summit Partners T11 LP . ..covvvniiiinnnnnn . 10/01/2018 ..]. 03/16/2023 .. 5 028,498 |...eveiiviinnnn fooviiiiiiiiinnns Joviiinniiiiiin foniiiii o, (U N FTTTITN 5,028,498 |........ 5,028,498 |...ccevviiiiiinn foveiiniiiiiiiins fooviiiiinnns 0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 23,172,937 0 0 0 0 0 0 23,172,937 23,172,937 0 0 0
000000-00-0 ... [ 'TXFL NN Office Inv. Holdings, LLC .......... [Cincinnati . | [Partial Return of Capital . . . 07/01/2019 .. 07/14/2023 ..]... 23,150,452 |.. | ..25,000 [... 0.
2299999. Joint Venture Interests - Real Estate Affiliated 23,150,452 0 0 0 0 0 0 25,000 0 0 0
6099999. Total - Unaffiliated 23,969,389 0 0 0 0 0 0 23,969, 389 23,969, 389 0 0 0
6199999. Total - Affiliated 23,150,452 0 0 0 0 0 0 25,000 25,000 0 0 0
6299999 - Totals 47,119,841 0 0 0 0 0 0 23,994,389 23,994,389 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
690353-4D-6 ..... DFC AGENCY DEBENTURES .........cevvviiviimnnnniiniinnnnns A 3,447,200 |. 100.0000 |......cevnnnn. 3,447,200 |.....cvvnnnnns 3,447,200 |...uieeennnnn FCTZ.Y [V R N RPN | [ AR | N RN | ) R 5.600 |...... 5.600 | JAJO .... ...09/01/2022 ...|....01/20/2035 ...
690353-5A-1 ..... DFC AGENCY DEBENTURES ... A . 100.0000 |... 200,000 |oeeerrnnneeeennn 200,000 foeeneieeennieenn0 e 0 [0 e 5.570 |...... 0.000 |FMAN ... ....05/30/2019 ...|....05/15/2024 ...
690353-C9-6 ..... A . 100.0000 |... ..2,783,019 |ouuieennnnn 2,783,019 [ooiiiinnnnnnn 2,783,019 |oeeenniiiinnnnl0 o0 0 [0 e 5.570 |...... 0.151 | JAJO .... ....12/07/2017 ...|....01/15/2030 ...
90376P-AB-7 ..... INT DEV FIN CORP . A . 100.0000 |....cevvnnnnnn 2,353,590 [....eeeeennnnn 2,353,590 |oeiiinnnnnnnn 2,353,590 [oennieiiniiennd0 el 0 [0 e 5.600 |...... 5.600 | JAJO ... ....01/13/2020 ...|....04/20/2035 ...
912810-TF-5 ..... U S TREASLRY A ... 76.8750 |....coonnnnnns 4,120,500 |..............5,360,000 |..............4,189,062 |.................0 [oeeeennnnn 31,405 el [0 e 2.375 |...... 4.084 [FA ...... ....06/26/2023 ...|....02/15/2042 ...
912810-TL-2 ..... U S TREASLRY ... A ...98.8910 |..ecevnnnnnnns 2,699,714 |.... 2,777,383 o0 e (510) [0 o0 e 4.000 |...... 3.899 [MN ...... ...06/14/2023 ...|....11/15/2052 ...
912810-TS-7 ..... U S TREASLRY ... A ...95.5310 |...ccovnnnnnns 5,158,688 |.... 4,981,080 o.eniiiiiinnnn0 i 5,486 [0 [0 3.875 |...... 4.478 [MN ...... ...08/03/2023 ...|....05/15/2043 ...
912810-TU-2 ..... U S TREASLRY ... A . 102.2660 |.............. 2,556,641 |.... 2,304,421 [0 e 1,384 0 [0 4.375 |...... 5.005 ....10/02/2023 ...|....08/15/2043 ...
91282C-AJ-0 . US TREASLRY . A ...93.3750 |. ..1,746,113 |. .1,868,147 |.. .0.250 |......0.309 ....10/18/2022 .. 08/31/2025
91282C-AN-3 . US TREASLRY ... A ...93.1370 |. ..411,664 |. ..442,000 441,251 |.. .0.250 |......0.347 ....10/07/2020 .. 09/30/2025
91282C-EX-5 . US TREASURY NOTES A ...98.9380 |. .. 4,946,875 |. .5,000,000 . 4,947,929 |.. ......3.000 |......5.148 . ... 12/28/2023 .. 06/30/2024 ...
91282C-GC-9 ... US TREASURY NOTES .. A . ...99.8590 |... 199,719 |.... ... 200,000 |.. 201,494 |oeeeeeiieeeenn0 [ (838) |0 [0 | 3.875 |...... 3.670 | ....... ....01/11/2023 ...|....12/31/2027 ...
912820-GP-0 ... US TREASURY NOTES .. A . 12,195,632 |. 100.3440 |... ... 12,221,869 |.... 12,180,000 |.. 12,199,627 o0 3,995 0 0 4.000 |...... 3.956 [FA ...... ....12/28/2023 ...|....02/29/2028 ...
91282C-GlI-5 ..... US TREASURY NOTES .. A ...2,656,200 |...99.4220 |.............. 2,684,391 |.... .2,700,000 |.. ....2,688,627 |..........24,958 |........... 7,469 |.cccooiiiennninn0 [0 e 1.250 |...... 1.832 [AO ...... ...06/26/2023 ...|....04/15/2028 ...
91282C-HP-9 ..... LLAFE e 3,247,918 [...98.4410 [........eenn.. 3,356,841 [..oovvnnnnnns 3,410,000 [....ccevunnnns 3,299,124 |.......... 46,512 |...........4,693 |...cooooeennnnn0 o0 [ 1.375 |...... 1.907 |dJ ....... ...09/07/2023 ... |....07/15/2033 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 48,547,897 | XXX 48,886,824 50,575,809 48,681,954 XXX XXX XXX 419,069 XXX XXX
36180W-SW-6 ..... . 2,539,361 |. 100.0000 |... .2,658,800 |.. 2,610,821 [0 e 7,199 L0 0 2.750 |...... 3.296 [MON ..... ...6,093 |... ...07/25/2013 ... |....09/15/2030 ...
36207E-2Y-4 ..... F.. . ... 65,357 |...98.7390 |... 64,148 | 65,227 |0 e 984 |0 0 ) 4.500 |...... 4.049 [MON ..... ...12/01/2023 ...|....11/20/2060 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential
Securities 2,604,718 [ XXX 2,722,139 2,722,948 2,676,048 XXX XXX XXX 6,334 XXX XXX
38378N-F3-2 ..... GNR 2014-50 C .. CF.. ...96.1890 |....covvnnnnns 1,152,853 |.... .1,198,528 |.. 01,188,984 [0 el 779 L0 0 3.400 |...... 4.094 [MON ... oevevnnnninnnns 3,3% |... ....04/21/2014 ...|....02/16/2047 ...
38378N-KB-8 ..... GNR 2013-173 Z ... .. CF.. .. 87.0870 |...ccvvnnnnnns 6,430,203 |.... .7,383,666 |.. 6,611,553 [0 e 62,345 |0 [0 e 3.250 |...... 5.438 [MON ..... ... 19,997 |... ....12/01/2023 ...|....10/16/2053 ...
38378N-LV-3 ..... GNR 2013-191 Z ... .. CF.. ...93.3100 |....ccovnnnnns 4,264,066 |.... 4,488,790 [0 5,902 [0 0 4.067 |...... 4.673 [MON ..... ... 15,487 |... ....12/01/2023 ...|....11/16/2053 ...
38378N-YB-3 ..... GNR 2014-24 KZ ... . ...87.8890 |...covnnnnnnns 3,635,946 |.... . 423,969,503 |...ieeeeeiiennn0 eeeeiiein6,993 [0 [0 e 4.080 |...... 4.627 [MON ..... ... 14,064 |... . ....12/01/2023 ...|....01/16/2054 ...
38379U-NF-9 ... GNR 2016-45 10 ....iiiievenniiiiiiniiiiiiiinineneiianns foen e I 163,611 ....2.7350 |..ovvenniiiiinnnn 65,685 |...oiiiiiiiinniinnnn 0 foiiiiiinns 104,415 [0 e (8,808) [0 a0 0.650 |...... 0.235 [MON ...oo [oovvennnnninnnnns 1,300 [oovienennnnnns 15,640 |....09/24/2019 ... |....02/16/2058 ...
0039999999. Subtotal - Bonds - U.S. Governments - Comm
Backed Securities 15,515,330 | XXX 15,548,753 17,288,974 16,363,245 0 67,216 0 0 XXX XXX XXX 54,244 591,610 XXX XXX
0109999999. Total - U.S. Government Bonds 66,667,954 | XXX 67,157,716 70,587,731 67,721,247 131,330 0 0 XXX XXX XXX 479,647 1,475,208 XXX XXX
000000-00-0 ..... REPUBLIC OF SERBIA SOVEREIGN D...... e | SAFE L. 1,922,559 |...80.0530 |... ....2,033,616 ..89,037 |. . 61,094 |....10/11/2022 ...|....12/01/2030 ...
03846J-X6-2 ..... ARAB REPUBLIC OF EGYPT SOVEREIGN ... D...... oo |--4.CFE ..|... .. 250,250 |...63.7670 |... .. . 35,500 |....07/06/2022 ...|....05/29/2050 ...
056732-AJ-9 ..... COMMONWEALTH OF BAHAMAS SOVEREIGN e |- 4.AFE ). ...88.0830 |... ..298,000 |.. ... 17,880 [....10/08/2021 ...|....11/21/2028 ...
059626-AC-5 ..... BANCO NACIONAL DE PANAMA vee |--2.CFE ... ... 74.4490 |... .5,700,000 |.. ....5,738,156 .. 142,500 |....08/05/2020 ... |....08/11/2030 ...
085209-AD-6 GOVT OF BERMUDA SOVEREIGN | 1R FE L ...97.0640 |... .... 1,999,958 . ... 74,340 |....10/11/2016 ...|....01/25/2027 ...
195325-DL-6 . COLOMBIA, REPUBLIC OF SOVEREIGN . L3.AFE .. ...95.3050 |. ..2,859,146 |. .3,008,065 |.. (2,433) | ....11/08/2017 .. 04/25/2027
195325-DP-7 ..... | COLOMBIA, REPUBLIC OF SOVRGN L3.AFE .. ...93.6280 |. ..2,808,835 |. .2,989,080 |.. .1,788 |. ....10/03/2018 .. 03/15/2029
25714P-EP-9 . DOMINICAN REPUBLIC SOVEREIGN .3.CFE .. ...97.8380 |. ..6,848,666 |. .7,034,493 |.. (5,915) | ....02/17/2022 .. 02/22/2029
362420-AD-3 . GABONESE REPUBLIC SOVEREIGN . oo |.. 5.AFE .. ...83.4780 |. .277,038 |.. 439 | ...10/08/2021 .. 02/06/2031 ...
374422-AH-6 . REPUBLIC OF GHANA SOVEREIGN ... oo |-..6. FE .. ...42.6780 |. 121,269 |.. 0] ....08/06/2021 .. 06/16/2049 ...
455780-CB-0 ..... REPUBLIC OF INDONESIA SOVEREIGN .. e | 2.BFE ... ...98.5800 |... .. ... 5,254,519 .. (6,069) [ ....11/30/2017 ...|....07/18/2047 ...
698299-BR-4 ... REPUBLIC OF PANAMA SOVEREIGN .. o |--2.CFE ... ...79.1500 |... .. 10,000,000 |.. .. 10,000,000 ....01/11/2022 ...|....01/19/2033 ...
715638-DT-6 ..... REPUBLIC OF PERU SOVEREIGN .LS..[D...... e | 2B FE ... ...75.8430 |... ....5,000,000 |.. .... 4,839,375 ....03/03/2021 ...}|....03/10/2051 ...
71567P-AP-5 ..... PERUSAHAAN PENERBIT SBSN SOVEREIGN . .LS..[D...... o |- 2.BFE ... ...90.2630 |... .4,000,000 |.. ....4,000,000 ....06/16/2020 ...|....06/23/2030 ...
718286-CX-3 ..... REPUBLIC OF PHILIPPINES SOVEREIGN .. .LS..[D...... weveeeees | 2.BFE Lf..s . . 105.5010 |... ....15,825,174 |.... 15,000,000 |.. 14,987,978 o0 e (22) 0 0000050500 ... 50506 | U e ....01/10/2023 ...|....01/17/2048 ...
731011-AW-2 ..... REPUBLIC OF POLAND SOVEREIGN .....eeeeivecevvnnnnaarenns foun oe D...... 2 teieennns L 1GFE | 9,792,500 [. 104.0950 {............. 10,409,478 |............ 10,000,000 |[.............. 9,793,479 |eeieevennnn0 oo 979 |0 0 1150500 |l 50644 JAO L e ...08/03/2023 ... |....04/04/2053 ...
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T7586R-AP-5 ..... ROMANTA SOVEREIGN .....oevvvvveniiiiiniiinieeiiiiineeees foan e Dovevee | veeeeennns L 2.CFE | 3,717,000 |. 100.5610 |.......vvv.een 4,022,452 |.....cceeen 4,000,000 |.eeevunnnnnns 3,740,458 |...eenniiiinnnnnd 0 feerenn.. 16,489 |ooeenieninennnnnl0 foieiiiiiinenn 0 ]...006.000 |...... 6.880 [N ... |ovvnnnniininns 24,000 [ooviiiinnnnns 240,000 |....07/26/2022 ...|....05/25/2034 ...
77586R-AS-9 ..... ROMANTA SOVEREIGN ....eeeeeeeeeeeeeeeie e eeceneeeees feen e D...... oo |- 2.CFE ..|... . 111.9010 |... .5,000,000 |.. ....5,324,334 JLO I U (151:) N FORRRRRRRt | R FEUUPRPRRRIN | ) AU 2 X8 AT 7.094 [ ....... ....09/06/2023 ...|....01/17/2053 ...
903724-BM-3 ..... UKRAINE SOVEREIGN .....oevvvvveniiiiiniiinieciiniieeeees foen e D...... oo |6, FE Ll ...23.2680 |... ..350,000 |.. O 0 0 [0 72375 40.201 [MS ...... ....03/23/2021 ...|....09/25/2034 ...
910860-BF-4 ..... UNITED MEXICAN STATES SOVEREIGN .... D...... vevevneens |- 2.BFE ... ...83.3290 |... .5,000,000 |.. 0 e 10,525 [0 i l0 el 40600 |- 5.293 | ....... ....12/23/2015 ...|....01/23/2046 ...
918220-2C-0 ... REPUBLIC OF UZBEKISTAN SOVEREIGN ........ccvvvnviivvens foun one D...... coveenenes | 3.CFE ... ...84.1510 |... 244,037 |.... ..290,000 |.. 282,553 0 ... ...0 ]......8.700 |...... 4131 [MN ...... . ...10/08/2021 ...|....11/25/2030 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations XXX 82,494,434 88,543,000 86,574,046 893 106,196 0 0| XXX XXX XXX 1,425,969 3,040,019 XXX XXX
0309999999. Total - All Other Government Bonds 86,417,386 | XXX 82,494,434 88,543,000 86,574,046 893 106, 196 0 0 XXX XXX XXX 1,425,969 3,040,019 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds of XXX 0 0 0 0 XXX XXX
489890-KB-8 ..... KENOWA HILLS MICH PUB SCHS SCHOOL DISTRICT .....ccevufern vun]vunnnns 2 i L ACFE e 3,800,000 |. 100.1170 |..cevunnnnnnns 3,804,455 |.....ovuennnns 3,800,000 |.eevvunnnnns 3,800,000 |.eevveniiieennn0 fooeiiiiiiiiiennd0 0 o0 [ 6.375 [ BL3TS [MN L e 40,375 242,250 |....05/27/2010 ...|[....05/01/2026 ...
602366-MV-5 ..... MILWAUKEE WIS SCHOOL DISTRICT ....eiveeeveneeeeermnnnns foun e v |- .G FE ... 2,983,290 |...99.4350 |...eeeeeennnn 2,983,040 |.... .3,000,000 |.. ... 2,995,423 .. 157,500 |....05/27/2010 ...|....02/15/2027 ...
668180-Ci-0 ..... NORTHWESTERN OHIO LOC SCH DIST SCHOOL DISTRICT .....[|... ... e | eeeeeeeen 1B FE Ll .. 2,021,160 |. 103.1990 |.....euvnnnnns 2,063,987 |.... .2,000,000 |.. ....2,005,188 .. 116,400 |....05/14/2010 ...|....12/01/2026 ...
840610-0H-5 ..... SOUTH WASH CNTY INDPT SCH DIST SCHOOL DISTRICT .....feee veu]vonneee] wieeees L ABFE | 3,775,525 |. 101.6490 |........cc..en 3,796,606 |......cccennnn 3,735,000 f..ccevvnnnnnns 3,743,201 |oveeeieeennnnn0 oo (8,178) |0 o0 50150 [l 50050 [ D i e 16,029 [ 192,353 |....05/21/2010 ...|....06/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 12,579,975 [ XXX 12,648,088 12,535,000 12,543,812 0 (3,544) 0 0 [ XXX XXX XXX 125,604 708,503 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 12,579,975 | XXX 12,648,088 12,535,000 12,543,812 0 (3,544) 0 0 XXX XXX XXX 125,604 708,503 XXX XXX
098825-78-4 ..... BOONE CNTY KY SCH DIST FIN COR EDUCATION ............ L CFf s 2 i L 1EFE o 4,295,476 |. 100.0600 |.............. 4,237,538 |..coovvnnnnnns 4,235,000 |....oeeeennnnn 4,235,000 |..eenerriinnnnnn fooniiiiiiiiin0 o0 [0 100050750 000l 50560 | D s e 20,208 [ 243,513 |....06/04/2010 ...|[....06/01/2027 ...
142523-BJ-7 ..... CARLISLE-SULLIVAN IND SCH BLDG EDUCATION . |- 1.BFE ... .. 2,000,000 |. 100.0820 |.............. 2,001,635 |.... .2,000,000 |.. ....2,000,000 ..115,000 |....05/27/2010 ...|....01/15/2027 ...
181507-BH-6 ..... CLARK PLEASANT IND MIDDLE SCH EDUCATION ... .| 1.BFE ..|... .. 2,510,000 |. 102.9070 |... ....2,510,000 ... 41,164 |....12/08/2009 ...|....07/15/2025 ...
455285-VR-4 ... INDIANAPOLIS IND LOC PUB IMPT BOND BANK |- 1.DFE ... .. 833,175 |. 100.1470 |... . .. ... 50,612 |....01/23/2008 ...|....02/01/2027 ...
583080-DX-1 ..... MEADE SCH DIST NO 46-1 S D SCHOOL DISTRICT .. .| 1.DFE ..|... 5,000,000 |. 103.2440 |... .5,000,000 |.. .. 282,500 |....05/18/2010 ...|....06/01/2027 ...
63607V-AB-2 ..... NFAGEN GENERAL |--2.BFE ... 4,705,000 |...69.3520 |... . .4,705,000 |.. ....4,705,000 .. 115,795 |....11/19/2020 ...|....10/01/2037 ...
639064-RP-1 ..... NAUGATUCK CONN GENERAL OBLIGATION .. .. 1.DFE ..|... .. 196,617 |. 100.0740 |... 195,144 |.... 195,037 ... 11,330 [....10/21/2003 ...|....06/01/2024 ...
741701-YJ-9 ..... PRINCE GEORGES CNTY MD GENERAL OBLIGATION .......... [oe. ... - TAFE L. .. 1,920,000 |. 102.2060 |.............. 1,962,347 |.... ....1,920,000 .31,008 |....12/04/2009 ...|....12/15/2025 ...
915137-5R-0 ..... [UNIVERSITY OF TEXAS ....ovvviiiiiiiiniiiiiininnnns . .. 1.AFE .. 1,856,440 |. 100.0830 |. ..2,001,661 |. .1,899,651 |.. . 95,880 |....11/09/2010 .. 08/15/2046 ...
939042-DS-3 ......[WASHINGTON IND ELEM SCH BLDG C SCHOOL DISTRICT ....|[... ... e 2 .t .. 1.BFE ..|... .. 1,850,000 |. 100.0910 |....eeuneeeees 1,851,683 |.... .1,850,000 |. .... 1,850,000 .. 109,150 |....05/28/2010 ...|....01/15/2027 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligatio 25,166,708 [ XXX 24,074,387 25,230,000 25,132,486 1,095,952 XXX XXX
3128HX-W7-6 ..... FREDDIEMAC STRIP 270 FHS 270 300 .. .. CF.. A ...91.0080 |... 300,035 |.... ..329,679 |.. 341,838 ....07/24/2012 ...|....08/15/2042 ...
31335A-UL-0 ..... [FG FG GB0587 ..........eovvrvrrnnnn A ...96.6220 |. ..1,041,821 |. .1,078,249 1,169,748 |.. ...11/07/2017 ..
31339N-NT-9 ..... [FREDDIE MAC - CMO FHR 2432 PH . A . 102.6560 |. 76,004 .. 73,954 |.. ...03/20/2002 ..
3133TJ-DR-1 . | FREDDIE MAC - CMO FHR 2126 CB . A . 101.0560 |. 11,968 ..12,064 |.. ....08/23/2002 .. .
3133TK-FG-0 ..... FHLMC FHR 2140 ND A . 101.4510 |... . 190,810 |.. ... 188,000 ...11/01/2000 ...|....04/15/2029 ...
3136A3-EE-7 ..... FNR 2011-143 PZ A ...97.9520 |... 2,729,875 |.. ....2,842 674 ...06/26/2012 ...|....01/25/2042 ...
3136A9-P8-5 ..... FNR 2012-120 AH A ...97.0780 |... ....10/22/2013 ...|....02/25/2032 ...
3136AH-VS-6 ..... FNR 2013-136 CZ A ...93.6360 |... ....12/06/2013 ...|....01/25/2044 ...
3136AI-EH-6 ..... FANNIE MAE 201728 2017-28 VZ ... A ...89.5860 |... ....12/01/2023 ...|....04/25/2057 ...
3137A8-SR-0 ..... FHUS FHR 3841 NI . A . ...99.2230 |... . ...06/29/2011 ...|....04/15/2026 ...
3137AB-2C-4 ..... FHR FHR 3855 HB .. A .. 134,155 ]...99.3820 |... 132,006 |.... . . ....132,657 ....06/17/2011 ...|....05/15/2026 ...
3137B2-DN-7 ... FHR FHR 4203 NJ A .. 148,562 |...97.8460 |... 147,063 |.... ..150,300 |.. 149,900 ....06/25/2013 ...|....10/15/2040 ...
3137BC-6T-0 ..... FHR FHR 4361 IV A ...95.7700 |. ..1,089,737 |. . 1,137,869 1,133,180 |.. ....06/24/2014 .. 05/15/2044
3137FU-PE-8 ..... FHR 4988 IH . A 8.2430 |. .0 .935,535 |.. ..(75,603) |. ...10/08/2020 .. 07/25/2035
3138EG-QR-8 ..... FN FN AL0463 A ...97.8880 |. ..168,325 168,122 |.. . (43) ] ....07/21/2011 .. 07/01/2026
3138EG-QR-8 ..... FN FN AL0463 A ...97.8880 |. .168,122 |.. L (43) | ....07/21/2011 .. 07/01/2026 ...
3138EM-LE-Q ..... FNVA FN AL4824 A ...96.7650 |. .634,061 |.. (675) |. ...04/11/2014 .. 09/01/2043 ...
3138WG-LS-1 ..... FN FN AS6636 o A ...90.4440 |... .... 3,038,888 ... (1,007) |. ....02/10/2016 ...|....10/01/2045 ...
31392X-5H-7 ... FHR FHR 2517 BQ ....oieiiineiiiieiiiiisneeenneineeeeeees .. CF.. A 200,866 |. 101.8310 |.......ennnnen.. 208,452 |ooennneennnnn. 204,705 |t 202,848 [.....oocennnnnnns [V 122 ...12/18/2006 ...|....10/15/2032 ...
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31393U-L2-7 ... FNI 2003-129 QG ...ovvvvvvvvnniiiiiniiiiiiiiiiiiiineaainas LA e 19,819 . 100.0000 |.......evvvvnnnnnn 20,323 |ovviriiinnnnnnnnnn 20,323 | 20,323 o0 e 85 [0 |0 e, 5.000 ....02/26/2004 ... |[....01/25/2024 ...
31394F-ED-3 ..... FNR 2005-74 NZ ... 1A LI PO (8- ;) 1 AR | [ FORNN | B MR 6.000 ...12/01/2023 ... |....09/25/2035 ...
31394P-X6-5 ..... FHR FHR 2756 ME .. 1A JLU PO I RO | ) RPN | B R 5.000 ....03/11/2004 ... |[....02/15/2024 ...
31396E-HU-3 ..... FREDDIE MAC FHR 3063 LY 1A O [ 84 [0 [0 e 5.500 ....01/26/2006 ... [....11/15/2025 ...
31396G-BL-4 ..... FHR FHR 3087 KX 1A LU PO £ UUTTTUUTUR | [ AP | B R 5.500 ....02/14/2006 ... |[....12/15/2025 ...
31396G-BL-4 ..... FHR FHR 3087 KX 1A . LI PO’ () B R | [ AR | B MR 5.500 ....01/08/2007 ... [....12/15/2025 ...
31396G-LX-7 ..... FHR FHR 3091 CB 1A .. 102,981 |.. ....104,174 LU PO - - U | [ RPN | B R 5.500 ....01/27/2006 ... |[....01/15/2026 ...
31396G-RY-9 ..... FHR FHR 3098 HV 1A . 179,919 |.. ... 182,181 O e 109 [0 [0 e 5.500 ...01/27/2006 ...|....01/15/2026 ...
31396H-FA-2 . FHR FHR 3107 MY 1.A .. ..90,765 |.. .0 .5.500 |.. ....12/15/2006 .. 02/15/2026
313960-B6-5 . FNR 2009-73 LD 1.A .. .691,386 |.. .0 .4.000 |.. ....08/26/2009 .. 09/25/2029
31397H-YG-7 ..... |FHR FHR 3329 LB 1.A .. 187,807 |.. .0 ......5.500 [.. ...06/29/2007 .. 06/15/2027 ...
31397H-YJ-1 ... FHR FHR 3329 MB 1A ... 122,589 LI PO () R | [ FOPRRRPNN | B R 6.000 ...06/29/2007 ... |....06/15/2027 ...
31398F-TR-2 ..... FAR 2009-91 GL ... LA 5,137 [0..98.9080 e 5,322 | 5,38 5,356 LU PO [ o | [ M | B R 4.000 ....11/06/2009 ... [....11/25/2024 ...
31398J-N7-4 ..... FHR FHR 3573 \D .. 1A ... 154,347 O [ 304 [0 [0 4.000 ....09/25/2000 ... [....09/15/2024 ...
31398L-W9-5 ..... FHR FHR 3627 OH .. 1A O [ (193) [0 [0 4.000 ...08/26/2010 ... [....01/15/2025 ...
31398M-BZ-8 ..... FNMA 2010-9 B ... 1A LU PO’ [ I R | [ AN | B R 4.000 ...01/28/2010 ...|....02/25/2025 ...
31398N-HK-3 ..... FAR 2010-100 DB .. 1A JLU PO () FUUTUTTUTURUTOR | [ AN | B R 4.500 ....08/19/2010 ... [....09/25/2025 ...
31418X-20-4 ..... FNMA FN AD9750 ... .| v | 1AL ...124,607 LU PO (0[0) 1 AP | I FOOOPPPPPPPION | B R 3.500 ...12/02/2010 ... |[....12/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenue | Mortgage-

Backed Securities 26,122,579 24,615,331 25,160,809 26,154,052 (63,658) 0 XXX 106, 188 1,266,574 XXX XXX
30316K-AE-1 ..... FRESB 2020-SB78 X1 . 4 e | LA L .. 834,407 364,693 |.... 0. 521,389 |oovevrieieeinn 0 [, (126,786) [....vvvvvvnnnnn0 |0 [, 1.138 [ooonn (7.945) MON oot oo 9,192 |... .. 117,448 |....03/24/2021 ... |....06/25/2040 ...
3137BL-N2-0 ..... FHMS K049 X1 4 e | LA L 5,295,680 ..1,738,463 |.... 0 ... 1,867,060 [....oevnnnnnnnnn0 |oiis (1,379,169) |..oooeeeeeeeennn 0 [0 o 0.547 1,438,584 |....08/18/2021 ... |[....07/25/2025 ...
3137BR-0L-2 ..... FHMS FHUS K057 X1 .. 4 e e LA L .. 6,577,631 [....2.4060 |.............. 2,218,873 |.... 0. ....2,117,550 (988,650) |..evveveeeeeennnnl foiiiiiiiiinnnnnl0 s 1.162 1,125,759 |....03/02/2022 ... |....07/25/2026 ...
3137FJ-28-8 ..... FHMS K084 X1 ... 4 .1.AFE ..2,744,106 |. 0 2,723,324 |.. (560, 167) |. ......0.206 |.. ....07/14/2020 .. 10/25/2028 ...
3137FT-28-9 ..... FHIS K110 X1 ... 4 .eeeeee | 1AFE f............3,112,387 [....8.1280 ...t 1,944,895 |.... 0. ....2,067,376 (333,242) |.vvvvvvvvnnnnnnn0 oo 0 |, 1.696 ...09/14/2021 ... |....04/25/2030 ...
0839999999. Subtotal - Bonds - U.S. Special Revenue ial Mortgage-

Backed Securities 20,417,668 9,011,030 0 9,286,669 (3,388,014) XXX 284,567 3,783,670 XXX XXX
130330-AH-8 ... CAHFA 2021-3 X CAHFA 2021-2 4. 1.B FE ..|... 4,159,656 |....6.7970 |.............. 4,201,701 |.... .. .... 3,469,032 .(298,659) [...evvviiiinnnnn0 0 e, 0.843 511,722 |....12/01/2023 ...|....03/25/2035 ...
13080S-2B-3 ..... CALIFORNIA STWD CMNTYS DEV AUT NURSING HOME 4 .1.DFE .. ..3,107,864 |. . 3,435,000 .3,435,000 |.. .2.050 |.. ....10/07/2020 .. 08/01/2030
19625A-AG-7 ..... COLONY TX LOCAL DEV CORP SALES ......... 4 1B FE .. ..2,900,792 |. .3,000,000 2,949,723 |.. .4.881 |.. ...03/27/2014 .. 10/01/2047
454898-0X-8 . INDIANA MUN PWR AGY PWR SUPPLY POWER . -4 1.E FE .. ...45,000 |. 45,000 ..45,000 |.. .7.380 |.. ....04/09/2009 .. 01/01/2024 ...
56052F-BD-6 ..... |MAINE ST HSG AUTH MTGE .... 12 1.B FE .. .. 2,654,039 |. .3,110,000 .3,110,000 |.. ......3.950 [.. ...02/04/2015 .. 11/15/2040 ...
502643-AA-8 ..... MET WASHINGTON DC ARPTS ... 4. . 2.AFE ..]..............1,356,940 [. 126.9740 |.............. 1,269,744 |.... .1,000,000 |.. 1,304,012 [0 | (6,896) [0 |0 e, 7.462 ....07/23/2014 ... [....10/01/2046 ...
59335K-Cli-5 ..... MIAMI-DADE CNTY FL SEAPORT REV TRANSPORTATION 2. .. 1.FFE ..]............. 5,000,000 ...78.6240 |.............. 3,031,218 |.... .5,000,000 |.. +...5,000,000 [oeeeeniiiiinnn0 Joeeiiiiil0 fel0 0 e 2.462 ....08/19/2021 ... [....10/01/2034 ...
60416Q-HR-8 ..... MN HSG FIN AGY SINGLE FAMILY HSG A2 .. .. 1.AFE ..|... 1,392,646 |.. 1,302,646 [0 0 [0 0 3.230 ....07/17/2019 ... [....08/01/2049 ...
626300-EL-7 ..... TXBL MUNI FUNDING TRUST VARIOU NURSING HOME . 2. .. 1.EFE ..|... .1,000,000 |.. +...1,000,000 [oeeeeiiiiiinnn0 0 [0 0 e 5.630 ....04/05/2023 ... |....09/01/2030 ...
626300-FV-4 ..... TXBL MUNI FUNDING TRUST VARIOU GENERAL 4. .. 1.EFE ..|... +...1,000,000 [ooeiiiiiiiinnnd0 el [0 0 5.630 . 52,091 |....04/21/2021 ... |[....05/15/2056 ...
626300-JY-4 ... TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION .... 4. .. 1.EFE ..|... . 100.2,200,000 [0 0 [0 0 e 5.630 .. 119,293 |....08/29/2022 ... |....09/01/2031 ...
626300-NR-4 ... TXBL MUNI FUNDING TRUST VARIOU GENERAL .... 4 1EFE .. ..500,000 |. . 500,000 ... 500,000 |.. .5.630 |.. . 20,803 |....07/06/2023 .. 06/30/2028 ...
665250-BV-7 ..... NORTHERN ILL MUN PWR AGY PYR ... 4 1.6 FE .. ..1,730,000 |. .1,730,000 .1,730,000 |.. .6.188 |.. ....08/05/2009 .. 01/01/2024
73358-RQ-9 . PORT AUTH N Y & N J TRANSPORTATION . 2 .1.DFE .. ..6,965,221 |. .7,000,000 .7,000,000 |.. .5.310 |.. ....01/23/2014 .. 08/01/2046
792905-Dii-8 . ST PAUL MN HEALTH PARTNERS ..... 4 1FFE . 1,956,356 |. .2,000,000 .2,000,000 |.. .4.189 |.. ....05/29/2015 .. 07/01/2027
812643-DA-9 . SEATTLE WASH MUN LT & PR REV ... 4 .1.CFE .. ..1,037,763 |. .1,000,000 .999,845 |.. ......5.470 |.. ....05/17/2010 .. 02/01/2030 ...
88034Y-UN-8 ... TENDER OPTION BOND TRUST RECEI GENERAL . 4. . 1.EFE ..|... . 825,000 |.... ..825,000 |.. ....825,000 .0 | L0 e 5.480 ...04/18/2023 ... |....07/01/2041 ...
889261-FL-3 ..... TOLEDO LUCAS CNTY OHIO PORT AU DEVELOPMENT LIGFE 600,000 ). 100.1360 [.......ceennnn 600,809 |......vvvvnnnens 600,000 [......ceeennnnn 600,000 f.....oooeeeeeeen0 ovviiiiiiiiines O P L oy 0 ... 7.250 ...05/08/2008 ... |[....05/15/2028 ...
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92812U-03-5 ..... VASHSG 2013-D A ..o LLAFE L 411,707 1...97.3980 |...ccevvunnnns 400,993 |.....oovnneeee . 411,707 oveinnniinnnnn A1,707 |0 [0 0 0 4.300 |...... 4.339 |MON ..o [ernnniiiinnnnnns 1,475 ....12/04/2013 ...|....12/25/2043 ...
92812V-CB-0 ..... VIRGINIA ST HSG DEV AUTH MULTIFAMILY HSG .... - 4 [ 1B FE L 3,500,000 |...94.6890 |... ..3,314,132 |.... 423,500,000 [...oeeeernnnenn0 o0 0 o0 e 4.366 |...... 4.366 [MN ...... ... 25,468 |... ....10/29/2014 ...|....11/01/2034 ...
92813T-EE-6 ..... VIRGINIA ST HSG DEV AUTH HOME REV ..]..CF.. 4 1B FE L .. 448,248 |...91.3940 |... 409,670 |.... 48,248 |.ovvveeneennnn0 o0 0 0 3.250 |...... 3.261 [MON ..... [oveeeenninnnnns 1,214 |... ...03/11/2013 ...|....08/25/2042 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 43,655,127 | XXX 41,380,276 39,197,601 42,920,213 0 (304,457) 0 0 XXX XXX XXX 510,731 2,195,316 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 115,362,082 | XXX 99,081,024 89,588,410 103,493,420 0 (3,752,632) 0 0 XXX XXX XXX 1,165,848 8,341,512 XXX XXX
723040-AA-8 ..... PINEBRIDGE ......cevvvniiiiinnnniiiiiniiineneiininnneeens foee vee | s T ..2.CPL .. . 100.0000 |.......eennnn. 7,650,480 [...uoieiinnnnn 7,650,480 |.....covunnnns 7,650,480 |[....ccvvnnnnnnnns (0 [V 0 foorriiiiiinns 0 10.114 |...... 9.637 [MJSD ... |oeeeeeeiiiinnns 2,149 | 555,577 |....12/04/2023 ...|[....09/21/2032 ...
72304@-AB-6 ..... PINEBRIDGE 1 [ 4APL L . 100.0000 |....cevvnnnnnn 3,477,493 |.... . 3,477,493 |.. ... 3,477,493 .. 302,029 |....12/04/2023 ...|....09/21/2032 ...
001192-AH-6 ..... SOUTHERN CO GAS CAPITAL ... A1 [ 2AFE L . 101.7330 |.ooeevnnnnnnns 4,069,304 |.... ... 3,994,429 .. 235,000 |....03/16/2011 ...|....03/15/2041 ...
00164V-AF-0 ..... AMC NETWORKS INC ... e [ 4B FE L L. 76.7960 |..ccovnnnnnnns 3,837,509 |.... ....5,002,417 .. 212,373 |....01/26/2021 ...|....02/15/2029 ...
00175P-AB-9 ..... AMN HEALTHCARE INC . A1 e [ 3.CFE Ll ...95.3050 |......ouunnnns 2,128,153 |.... .... 2,233,000 .. 103,276 |....09/26/2019 ...|....10/01/2027 ...
00206R-BA-9 ..... AT&T INC N A |--2.BFE ... . 101.6990 |....covnennnns 5,084,944 |.... .... 4,974,099 .. 277,500 |....08/15/2011 ...|....08/15/2041 ...
00287Y-CA-5 ..... ABBVIE INC ... N | 1.GFE L. ...90.4380 |.....counnnnns 1,808,752 |.... ....1,993,8% ...81,000 [....11/19/2020 ...|....11/21/2039 ...
00287Y-DB-2 ..... ABBVIE INC N A .. 1.G FE ..|... ...96.1650 |...ccvvnnnnnns 2,404,118 |.... .... 2,522,546 .. 118,750 |....11/19/2020 ...|....03/15/2045 ...
00440E-AH-0 ..... ACE INA HOLDINGS INC . 1 1FFE .. . 116.2750 |. ..1,162,750 |. 1,039,414 |.. . 67,000 |....04/09/2007 .. 05/15/2036
00440E-AW-7 ..... ACE INA HOLDINGS INC . 1 1.FFE .. ...93.9840 |. ..1,160,699 |. 1,250,074 |.. . 53,723 |....02/17/2016 .. 11/03/2045
00653V-AC-5 ..... ADAPTHEALTH LLC .. 1 .4BFE .. ...77.5660 |. ... 775,000 |.. . 35,844 |....12/15/2020 .. 08/01/2029 ...
007589-AA-2 ..... ADVOCATE HEALTH N A |- 1.CFE ... ...97.1490 |... . .4,000,000 |.. ....4,000,000 .. 153,160 |....08/07/2018 ...|....08/15/2028 ...
007589-AC-8 ..... ADVOCATE HEALTH N |- 1.CFE ... ...76.4500 |.............. 3,822,503 |.... .5,000,000 |.. ....5,000,000 .. 169,350 [....11/07/2019 ...|....10/15/2049 ...
010392-FL-7 ..... ALABAMA POWER CO ... N A |- LEFE L. ...86.1820 |...ccvvnnnnnns 2,891,394 |.... . 3,355,000 |.. ... 3,927,345 .. 139,233 |....02/26/2020 ... |....08/15/2044 ...
010392-FS-2 ..... ALABAMA POWER CO N | 1.GFE L. .. 87.1060 |... .3,000,000 |.. .... 3,651,180 .. 129,000 |....02/26/2020 ... |....07/15/2048 ...
013092-AE-1 ..... ALBERTSONS COS/SAFEWAY .. N A |- 8.CFE ..|... ...95.7860 |... ... 21,938 [....01/22/2020 ...|....02/15/2030 ...
015271-BB-4 ..... ALEXANDRIA REAL ESTATE .... N |- 2.AFE L . ...96.7420 |... .. 136,761 |....02/02/2023 ...|....04/15/2083 ...
01959L-AA-0 ..... ALLINA HEALTH SYSTEM N A |- 1.DFE ... .. 4,000,000 |...93.3290 |eeeuuunnnnnnn 3,733,164 |.... ....4,000,000 .. 192,200 |....09/09/2015 ... |....11/15/2045 ...
021752-AA-8 ..... ALTOONA-BLAIR COUNTY DEV .. 2 .. .. 1.F FE ..|... .. 3,400,000 |. 100.0000 |.............. 3,400,000 |.... ... 3,400,000 .. 168,958 |....04/20/2022 ...|....04/01/2035 ...
023135-AP-1 ..... [AMAZON.COM INC ... 1 . 1EFE .. . 103.4930 |. ..2,328,584 |. .2,350,017 |.. ....05/01/2015 .. 12/05/2034 ...
023135-BJ-4 . AMAZON.COM INC ... 1 .1EFE .. ...90.1880 |. ..901,879 |. .993,484 |.. ....06/06/2018 .. 08/22/2047
02343U-AG-0 ..... [AMCOR FINANCE USA INC 1 .2.BFE .. ...96.6600 |. ..4,833,012 |. . 4,933,800 |.. ....04/23/2020 .. 04/28/2026
02343U-AJ-4 ..... [AMCOR FINANCE USA INC mi .2.BFE .. . 104.0120 |. 10,921,311 |. 10,363,820 |.. ....06/13/2023 .. 05/26/2033 ...
02360F-AB-2 ..... [UNION ELECTRIC CO ........ N 1.FFE .. . 103.4860 |. .1,384,565 |.. ...01/30/2007 .. 08/01/2037 ...
02369F-AA-5 ..... AMER AGCREDIT FLCA/PCA STRUCTURED NOTE ............c. four ..n 2 e [ 2B FE L ...59.5760 |... .... 2,504,140 .. 101,250 |....02/01/2023 ...|....06/15/2036 ...
025537-AP-6 ..... AMERICAN ELECTRIC POWER N A .. 2.BFE ..|... ...71.3720 |... .. .. 32,500 |....03/03/2020 ...|....03/01/2050 ...
025816-ClI-7 ..... AMERICAN EXPRESS CO 2 e | LFFE L ...99.0640 |... ....16,840,796 |.... .. 17,000,000 |.. ...16,943,851 ....04/29/2022 ...|....05/03/2029 ...
031162-DF-4 ..... AMGEN INC N A |- 2.AFE L. ...84.59%0 |.......eennnnn 5,921,702 |.... .7,000,000 |.. ....6,961,885 ....02/17/2022 ...|....02/22/2052 ...
032177-AJ-6 ..... AMSTED INDUSTRIES .. N |- 3.CFE ..|... ...91.5310 |..ocovvnnnnnns 3,373,836 |.... ... 3,764,393 ...03/04/2022 ...|....05/15/2030 ...
035229-CN-1 ANHEUSER-BUSCH COS INC N A .. 1.G FE ..|... . 108.7340 |....covnnnnnns 2,460,649 |.... ....2,402,101 ....08/03/2023 ...|....02/01/2043 ...
03522A-AJ-9 . ANHEUSER-BUSCH CO/ INBEV 1 .1.GFE .. ...98.6610 |. 10,112,791 |. 10,087,029 ....01/06/2021 .. 02/01/2046 ...
035237-BT-4 . ANHEUSER-BUSCH ... 1 . 1.GFE .. ...92.3190 |. ..5,635,180 |. .6,104,000 5,924,015 ....08/21/2017 .. 10/06/2048
035240-AG-5 . ANHEUSER-BUSCH INBEV FIN 1 .1.GFE .. . 100.2130 |. .. 2,004,259 |. .2,000,000 2,100,439 ....12/16/2016 .. 01/15/2042
036752-AS-2 . ELEVANCE HEALTH, INC .... 1 .2.BFE .. ...78.5470 |. .. 3,927,344 |. 4,982,587 ....03/08/2021 .. 03/15/2051
037833-AL-4 ..... APPLE INC .... 1 1.BFE .. ...89.0150 |. ..3,097,721 |. .3,256,881 |.. ....01/21/2016 .. 05/04/2043 ...
037833-BA-7 ..... APPLE INC .... N A |- 1.BFE ... ...83.4410 |..ccomnnnnnnns 5,006,483 |.... ....5,513,129 ...04/29/2015 ...|....02/09/2045 ...
037833-BH-2 ..... APPLE INC .... 1 .. 1.B FE ..|... ...95.0770 |..ccovvnnnnnns 1,901,530 |.... .... 1,993,845 ....06/06/2015 ...|....05/13/2045 ...
037833-BX-7 ..... APPLE INC .... N A |- 1.BFE ... ...98.6550 |......ouunnnns 2,959,659 |.... . s .. .... 2,985,045 ....02/16/2016 ...|....02/23/2046 ...
04351L-AB-6 ..... ASCHEA ...iiiiiiiiiiiiiiin i cceni o een | 1T LABFE L 2,000,000 |...86.1460 |.............. 1,722,914 | 2,000,000 |..eevennnnnnns 2,000,000 ...04/25/2016 ... |....11/15/2046 ...
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045054-AF-0 ..... ASHTEAD CAPITAL INC T .. 2.CFE .. ...96.0790 |....covnnnnnns 7,166,563 |...oveeennnnn 7,459,000 |....ccvvennnns 7,252,795 |ovvenniniinnnnnd (O RS (M (X RN | [ AU | B RN 4.375 |...... 5219 [FA s v 123,281 [ 326,331 |....03/07/2019 ...|[....08/15/2027 ...
049560-Al-5 ..... ATMOS ENERGY N A |- 1.GFE L. ...68.1480 |...ccevnnnnnns 4,770,349 |.... .7,000,000 |.. ....6,956,892 O e 981 |0 0 e 2.850 |...... 2.882 [FA ...... een 15,367 |... .. 199,500 |....09/21/2021 ... |....02/15/2052 ...
05279%#-AJ-8 ..... AUTOLIV ASP INC PP . N |- 2.BFE ... ...97.2380 |...coovnnnnnns 4,861,913 |.... ....5,000,000 LI RN | N | RN | B AN 4.440 |...... 4.440 (A0 ...... .. 41,933 ... ....04/16/2014 ...|....04/23/2029 ...
05329-AN-4 ...... AUTONATION, INC N A |- 2.CFE ..|... ...97.9700 |...covnnnnnnns 4,898,522 |.... .... 4,952,657 JLO I O[3 I ARt | B IR | ) FOU 4.500 |...... 5.068 |AO ...... .er. 56,250 |... ...07/26/2022 ...|....10/01/2025 ...
05366D-AA-6 ..... AVIATION CAPITAL GROUP .. N |- 2.CFE ... . 102.9700 |.......oennnn. 5,148,507 |.... ... 4,947,282 O e 3,682 o0 0 6.375 |...... 6.575 [JJ ....... ... 173,542 |... ....06/12/2023 ...|....07/15/2030 ...
053773-BC-0 ..... AVIS BUDGET CAR RENTAL . N A .|--8.CFE ..|... ...97.0090 |...ccevnnnnnns 1,940,184 |.... ... 2,002,995 0 [ (6,216) |veeeeeeeeen0 o0 e 5.750 |...... 5.558 .... 53,028 |... ...12/18/2020 ...|....07/15/2027 ...
05379B-A0-0 ..... AVISTA CORP N | 1.GFE L. ...84.4680 |.............. 4,223,412 |.... .... 4,995,363 O 101 0 [0 e 4.350 |...... 4.356 ... 18,125 ... ....056/15/2018 ...|....06/01/2048 ...
057224-AK-3 ..... BAKER HUGHES INC N A |- 1.GFE L. . 106.9680 |....ccevnnnnnn 3,209,026 |.... ... 3,378,801 0 [ (66,453) |oeneeeeeeeen0 [0 6.875 |...... 4.077 .... 95,104 |... ....02/18/2014 ...|....01/15/2029 ...
06051G-FH-7 ..... BANK OF AMERICA CORP . . .. 2.AFE .. ...98.9720 |. .. 2,969,175 |. .3,000,760 |.. .0 .4.200 |......4.153 . 43,750 ....08/21/2014 .. 08/26/2024
06051G-GZ-6 ..... BANK OF AMERICA CORP . 1 . 1.GFE .. ...97.6740 |. .. 1,953,479 |. .1,977,8% |.. .0 .3.366 |......3.929 . 29,546 ....05/02/2018 .. 01/23/2026
06051G-HS-1 ..... BANK OF AMERICA CORP . 1 .1.GFE .. ...87.7570 |. ..4,387,862 |. .5,000,000 |.. .0 ......4.330 |......4.330 . 63,747 ....03/12/2019 .. 03/15/2050 ...
06654D-AD-9 ..... BANNER HEALTH N A |- 1.DFE ... ...82.6840 |....coennnnnns 4,134,183 |.... ....5,009,579 O e (1,374) |0 o0 e 1.897 |...... 1.867 .. 47,425 |... ...10/20/2020 ...|....01/01/2031 ...
067316-AH-2 ..... BARCARDI N |- 2.CFE ... ...95.6730 |....covnnnnnns 4,783,667 |.... ....6,402,447 0 e (35,922) |0 o0 e 5.300 |...... 3.563 .... 33,861 |[... ....01/12/2021 ...|....05/15/2048 ...
07274E-AG-8 ..... BAYER US FINANCE LLC . N A |--2.BFE ... ...98.0450 |.......oennnnt 4,902,238 |.... .... 4,998,958 O e 1,092 |0 o0 e 3.375 |...... 3.398 .... 38,906 |... ....10/01/2014 ...|....10/08/2024 ...
07274N-AL-7 ..... BAYER US FINANCE Il LLC ... N |- 2.BFE ... ...95.1890 |....ccvvnnnnns 2,855,673 |.... ....2,988,313 O 2,084 |0 [0 4.375 |...... 4.463 (D ....... e 5,833 |... ....06/18/2018 ...|....12/15/2028 ...
07274N-BE-2 ..... BAYER US FINANCE Il LLC ... N A |--2.BFE ... ...79.5760 |...ccevnnnnnns 2,387,270 |.... ....2,911,327 O 2,592 |0 o0 e 4.650 |...... 4.884 [MN ...... ... 17,825 |... . ....07/10/2018 ...|....11/15/2043 ...
072863-AF-0 ..... BAYLOR SCOTT & WHITE .... N |- 1.DFE ... .. 2,000,000 |...85.1650 |.............. 1,703,300 |.... ....2,000,000 LI RN | I N | RPN | B SN 3.967 |...... 3.967 [MN ...... .... 10,138 |[... ... 79,340 |....04/06/2016 ...|....11/15/2046 ...
072863-AJ-2 ..... BAYLOR SCOTT & WHITE .... N A |- 1.DFE ... ...68.9680 |....cceuunnnns 2,586,313 |.... ... 3,750,000 O [0 0 [0 e 2.839 |...... 2.839 [MN ...... .... 13,604 |... ...01/14/2021 ...|....11/15/2050 ...
073096-A#-6 ..... BAYPORT POLYMERS LLC PRIVATE PLACEMENT . N S| 1EPL L . 103.1650 |... .... 30,949,354 |.... ...30,000,000 I RN | N | RPN | B SN 5.050 |...... 5.050 [FA ...... ... 572,333 |... ....02/08/2023 ...|....02/15/2033 ...
075887-CE-7 ..... BECTON DICKINSON . . .. 2.BFE .. . 104.7400 |. ..2,004,798 |. .2,002,281 |.. .0 .6.700 |......6.653 11,167 ...05/01/2018 .. 12/01/2026
080555-AE-5 ..... BELO A H CORP 1 .3.CFE .. . 101.9890 |. ... 43,855 |. ..46,690 |.. .0 ... (969) [. .7.750 |...... 4.985 ....11/18/2020 .. 06/01/2027
080555-AF-2 ..... BELO A H CORP .. 1 .3.CFE .. . 101.4570 |. ..2,686,571 |. .2,648,000 .2,802,930 |.. .0 ..(36,951) | .7.250 |......5.477 ....12/08/2020 .. 09/15/2027
084664-BV-2 ..... BERKSHIRE HATHAWAY INC .. mi .1.CFE .. ...93.7350 |. ..4,686,767 |. .5,000,000 .4,870,740 |.. .0 L 4,105 |. .4.300 |......4.501 ....12/03/2015 .. 05/15/2043 ...
084664-C0-2 . BERKSHIRE HATHAWAY INC .. N .1.CFE .. ...92.2110 |. .. 4,610,555 |. .5,000,000 .4,976,9% |.. .0 .518 |. .....4.200 |......4.230 ...08/07/2018 .. 08/15/2048 ...
093645-AJ-8 ..... BLOCK COMMUNICATIONS ... N |- 4.BFE ... ...88.2740 |... 489,040 |.... 505,222 O e 5,827 o0 [0 4.875 |...... 7.294 ....06/15/2023 ...|....03/01/2028 ...
095796-AH-1 ..... BLUE RACER MID LLC/FINAN .. N A |- 4.BFE ... . 101.2850 |..ccevvnnnnnns 1,829,216 |.... ....1,820,170 0 [ (13,997) |0 o0 e 7.625 |...... 6.908 ....12/10/2020 ...|....12/15/2025 ...
096630-AE-8 ..... BOARDWALK PIPELINES LLC ... N |- 2.CFE ... . 101.3770 |... ... 4,982,742 O 8,324 |0 [0 5.950 |...... 6.103 ....05/11/2016 ...|....06/01/2026 ...
096630-AF-5 ..... BOARDWALK PIPELINES LLC ... N A |- 2.CFE ..|... ...97.9720 |... .... 4,993,270 O [ 1,695 |0 o0 e 4.450 |...... 4.491 ....01/05/2017 ...|....07/15/2027 ...
097023-CB-9 ..... BOEING CO N |- 2.CFE ... ...77.5800 |... O 1443 0 [0 3.850 |...... 4.276 ....10/30/2018 ...|....11/01/2048 ...
097023-CT-0 ..... BOEING CO .... N A .. 2.CFE ..|... ...99.5460 |... . ....5,000,000 0 . PPN | B FRRRROR | R IS 4.875 |...... 4.875 ...04/30/2020 ...|....05/01/2025 ...
097023-C-3 ..... BOEING CO . 1 .2.CFE .. . 103.7170 |. ..381,680 |. . 368,000 LAR,778 .. .0 (1,367) | .5.805 |......4.619 ....12/14/2022 .. 05/01/2080 ...
097023-CX-1 ..... BOEING CO .... 1 .2.CFE .. . 103.8180 |. ..5,190,879 |. .5,000,000 .6,924,355 |.. .0 .. (24,268) |. .5.930 |[......3.930 ....08/24/2021 .. 05/01/2060
09778P-AB-1 ..... BON SECOURS MERCY 1 .1EFE .. ...81.9850 |. 1,639,693 |. .2,000,000 .2,000,000 |.. .0 .2.0% |......2.095 ....10/07/2020 .. 06/01/2031
09778P-AC-9 ..... BON SECOURS MERCY 1 . 1EFE .. ...69.5890 |. .. 7,863,545 |. .8,611,798 |.. .0 .3.205 |......4.804 ....07/19/2022 .. 06/01/2050
110122-CR-7 ..... BRISTOL-MYERS SQUIBB . 1 1FFE .. ...86.7720 |. ..4,338,600 |. . 4,960,483 |.. .0 ... 4250 |......4.301 ....07/17/2020 .. 10/26/2049 ...
110122-0G-0 ..... BRISTOL-MYERS SQUIBB .... N A |- LFFE L ...95.0680 |....covnnnnnns 1,901,359 |.... ....2,601,502 0 [ (21,800) Joveeee 0 o0 e 5.250 |...... 3.178 ...01/08/2022 ...|....08/15/2043 ...
110122-DH-8 ..... BRISTOL-MYERS SQUIBB N | LR FE L ...93.4460 |.............. 4,672,298 |.... .... 4,971,579 O 814 0 [0 4.625 |...... 4.668 ...07/17/2020 ...|....05/15/2044 ...
11135E-AA-2 ... BROADSTONE NET LEASE INC-A .. N A |--2.BFE ... L. 77.6320 |..ccovnnnnnnns 3,729,454 |.... ....3,701,619 O e 2779 |0 o0 e 2.600 |...... 6.421 ....12/20/2023 ...|....09/15/2031 ...
11283#-AB-7 ..... Brookfield Power PP ... N L|--2.BPL ... . 100.8940 |... . .. I RN | N | RPN | B SN 5.910 |...... 5.910 ....12/10/2005 ...|....12/16/2025 ...
114259-AP-9 ..... BROOKLYN UNION GAS CO N A |- 2.AFE L. ...80.3300 |... 10,000,000 |.. . 0 [ (36) |0 o0 e 4.504 |...... 4.503 ...03/11/2016 ...|....03/10/2046 ...
115637-AL4 ..... BROWN-FORMAN CORP -CL B ... N | 1.GFE L ...82.0630 |... .2,000,000 |.. .... 1,562,790 LU SRR 38 1 I N | I RPN | ) AN 3.750 |...... 5.637 ....08/14/2023 ...|....01/15/2043 ...
117043-AU-3 ..... BRUNSIICK CORP 1. |--2.BFE ... ...91.1060 |... 822,687 |.... 826,415 JLO I U T 4 £ T IOt | B IUURPRRIN | ) FOU 4.400 |...... 5.599 ...11/07/20283 ...|....09/15/2032 ...
118230-AM-3 ... BUCKEYE PARTNERS ............ 1. .. 3.CFE ..|... ...81.0830 |.....covnnnnns 2,939,244 |.... .... 3,695,023 O [ (1,954) |0 [0 e 5.850 |...... 5.685 ....08/15/2016 ...|....11/15/2043 ...
12189L-AA-9 ..... BURL INGTON NORTH SANTA FE . 1 .1.DFE .. . 109.1080 |. ..1,091,081 |. 1,024,200 |.. .0 .....5.750 |......5.520 ....11/19/2010 .. 05/01/2040 ...
12189L-AS-0 ..... BURL INGTON NORTH SANTA FE . 1.. .. 1.GFE ..|.. ...98.8750 |...iiiiiiinnns 988,754 |.... .1,000,000 |. .... 1,044,157 O o (1,388) |0 o0 4.900 |...... 4.561 ...09/26/2014 ...|....04/01/2044 ...
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12189T-AG-9 ..... BURL INGTON NORTH SANTA FE .....viiiiiiiiniiiiiininnens foee ven | s T LADFE e 2,070,860 |. 107.5210 |...euunnnnnnnn 2,150,414 |...coovnennnns 2,000,000 |.eeevenninnns 2,021,575 |oeveuniiiiinnnnd 0 fooeireeen (4,722) |0 feinnl0 s 6.875 |...... 6.556 [JD .....o. |oeeeeiennnnn. 11,458 |, 137,500 |....07/27/2007 ...|....12/01/2027 ...
12467A-AF-5 ... C&S GROUP ENTERPRISES LL .. e [ 4B FE L ...81.3690 |... ..724,000 |.. O e (M2) 0 o0 e 5.000 |...... 4.988 (D ....... ... 36,200 |....12/01/2020 ...|....12/15/2028 ...
1248EP-BX-0 ..... CCO HLDGS LLC/CAP CORP A1 e [ 3.CFE L ...95.7280 |... .2,209,000 |.. I RN | N | RPN | B SO 5.000 |...... 5.000 |FA ...... .. 110,450 |....08/03/2017 ...|....02/01/2028 ...
1248EP-CK-7 ..... CHARTER COMM OPT LLC/CAP .. 1 e [ 8.CFE Lt ...87.3650 |... O e 5,183 |0 o0 e 4.250 |...... 7.761 |FA ...... ...10,073 |....11/15/2023 ...|....02/01/2031 ...
12513G-BJ-7 ..... CDW LLC/CDW FINANCE A1 [ 2.0 FE L ...88.8500 |... ....17,770,061 |.... ...17,332,153 0 101,183 |0 [0 e 3.569 |...... 5.682 (D ....... .. 356,900 |....12/19/2023 ...|....12/01/2031 ...
125523-AH-3 ..... CIGNA CORP ... e [ 2.AFE L ...99.2120 |..ceoennnnnnns 6,944,871 |.... ... 6,999,956 JLO N U (1: ) FORRRRRRt | B IUUPRRPRRRIN | ) AU 4.375 |...... 4.374 (A0 ...... .. 306,250 |....08/20/2019 ...|....10/15/2028 ...
125523-AJ-9 ..... CIGNA CORP ... A1 [ 2AFE L ...96.8690 |.........onnn. 4,843,444 |.... ... 4,992,977 O 312 o0 [0 4.800 |...... 4.813 [FA ...... .. 240,000 |....08/20/2019 ...|....08/15/2038 ...
125523-AK-6 ..... CIGNA CORP N A |- 2.AFE L. ...95.2010 |... ..4,760,050 |.... ....6,373,635 0 [ (36,264) |oeeeeeeeeeeen0 [0 e 4.900 |...... 3.276 (D ....... .. 245,000 |....02/18/2021 ... |....12/15/2048 ...
125896-BU-3 . CMS ENERGY CORP 1 .2.CFE .. ...90.5790 |. ..543,471 | .598,563 |.. .0 4.750 |......4.766 . 28,500 |....03/16/2022 .. 06/01/2050
12626P-AM-5 ..... CRH AMERICA INC .. 1 L2.AFE .. ...98.1760 |. .. 2,945,291 |. .2,999,301 |.. .0 .3.875 |......3.890 ....05/12/2015 .. 05/18/2025
12626P-AN-3 ..... CRH AMERICA INC .. 1 L2.AFE .. ...99.8600 |. ..5,991,619 |. .5,988,583 |.. .0 .....5.125 |......5.139 ....01/27/2016 .. 05/18/2045 ...
126307-AY-3 ..... CSC HOLDINGS INC .... A1 e 5B FE Ll ...74.6370 |... 199,281 |.... ... 267,000 |.. 267,000 JLU N N | [ APPSRt | B ISP | ) AU 7.500 |...... 7.498 ...11/27/2018 ...|....04/01/2028 ...
126307-BA-4 ..... CSC HOLDINGS INC .... A1 [ 5B FE L ...62.2640 |... 415,300 |.... . 667,000 |.. ....693,079 LU O (-5 1) N N | I RPN | ) AN 5.750 |...... 4.801 ....12/18/2019 ...|....01/15/2030 ...
126307-BD-8 ..... CSC HOLDINGS INC .... A1 e 5B FE L ...59.9640 |... ....414,1% 0 [ 806 |0 [0 e 4.625 |...... 4.903 ....08/23/2021 ...|....12/01/2030 ...
12636Y-AB-8 ..... CRH AMERICA FINANCE INC ... N |- 2.AFE L ...89.7500 |... ... 4,974,437 LU R 111+ T N | RN | ) FN 4.400 |...... 4.435 ....06/02/2017 ...|....05/09/2047 ...
126408-GX-5 ..... CSX CORP N A |- 1.GFE L. ...91.3380 |... ....9,067,497 0 [ 13,400 e o0 e 4.400 |...... 4.760 ....02/12/2016 ...|....03/01/2043 ...
126408-HC-0 ..... CSX CORP N | 1.GFE L. ...84.1000 |... .. ....2,736,583 JLUJ SRR (-4 TN N | I RPN | ) AN 3.950 |...... 4.826 ....01/25/2016 ...|....05/01/2050 ...
12657N-AA-8 ... CQP HOLDCO LP/BIP-V CHIN .. N A |- 4AFE L. .. 355,313 |...94.7630 |... 336,408 |.... ..355,000 |.. 355,252 O e (40) 0 o0 e 5.500 |...... 5.487 ...02/10/2022 ...|....06/15/2031 ...
12662P-AD-0 ..... CVR ENERGY INC ... N .. 4.AFE ..|.. .. 5,000,000 |...92.8840 |... 4,644,205 |.... ....5,000,000 |.. ....5,000,000 0. RN | N AR | B RN 5.750 |...... 5.750 ....01/10/2020 ...|....02/15/2028 ...
126650-CM-0 ..... CVS CORP ... 1 .2.BFE .. . 10,375,400 |...98.3080 |. ..9,830,846 |. 10,000,000 10,254,260 |.. .0 .. (17,349) | .4.875 |......4.584 ....12/23/2015 .. 07/20/2035
126650-CN-8 ..... CVS CORP 1 .2.BFE .. ...94.7750 |. .. 3,790,982 |. .4,000,000 . 4,264,546 |.. .0 (8,654) |. .5.125 |...... 4.605 ....01/06/2021 .. 07/20/2045
126650-CZ-1 ..... CVS CORP ... 1 .2.BFE .. ...93.8340 |. ..616,491 |. . 657,000 .759,860 |.. .0 (2,686) |. . ......4.014 ....12/14/2022 .. 03/25/2048
131347-CK-0 ..... CALPINE CORP ....evveiiiiiieeeeeninin e e cevni e e e eannas feen o mi L3.AFE .. ...98.6650 |. ..545,615 |. ..553,000 .548,791 |.. .0 . 1,574 |. .5.250 |......5.589 ....03/07/2019 .. 06/01/2026 ...
14149Y-BM-9 ..... CARDINAL HEALTH INC ...eeeeeeeee e eeeeee e eeemeees feen e N .2.BFE .. ...85.7100 |. 1,714,202 |. .2,000,000 .2,000,000 |.. .0 ......4.368 |......4.368 ...06/01/2017 .. 06/15/2047 ...
141784-AM-0 ... CARGILL INC |- LEFE ... . 106.7800 |... 3,203,390 |.... ....3,000,000 LI RPN | I N | RPN | ) FON 7.410 |...... 7.410 ....07/10/2008 ...|....06/18/2027 ...
14338H-AA-4 ... CARMEL VALLEY SR LIVING ... B .- 1.BFE ..|... . 100.0000 |... .. .... 1,500,000 JLO N N | [ ARt | B ISP | B AU 5.460 |...... 1.787 ....04/28/2023 ...|....09/01/2061 ...
143905-AP-2 ..... CARRIAGE SERVICES INC N |- 4.CFE ..|... ...88.7630 |... ..325,000 |.. LU RN | N | RN | B SN 4.250 |...... 4.250 ....04/29/2021 ...|....05/15/2029 ...
144285-AL-7 ..... CARPENTER TECHNOLOGY . N A |- 3.BFE ..|... . 100.3860 |... ....2,900,000 |.. 0 [ (28,815) |0 [0 e 6.375 |...... 5.619 ....09/09/2020 ...|....07/15/2028 ...
14448C-AS-3 ..... CARRIER GLOBAL CORP ... N |- 2.BFE ... ...78.3780 |... 7,837,79 |.... .. 10,000,000 |.. LI R [T O | N RN | B SN 3.577 |...... 3.577 ...12/10/2020 ...|....04/05/2050 ...
14448C-BA-1 ... CARRIER GLOBAL CORP N A .. 2.BFE ..|... . 115.9450 |... 3,478,358 |.... .3,000,000 |.. .... 2,994,855 O e (195) |0 o0 e 6.200 |...... 6.213 ....11/15/2023 ...|....03/15/2054 ...
14916R-AD-6 ..... CATHOLIC HEALTH INITIATIVES . 1 .1.GFE .. .. 86.8180 |. .. 3,472,729 |. .4,000,000 . 3,754,130 |.. .0 .4.350 |......4.869 ....06/07/2014 .. 11/01/2042 ...
150890-AM-6 ..... CELANESE US HOLDINGS LLC 1 .2.CFE .. . 102.5790 |. ..683,173 |. . 666,000 .6783,400 |.. .0 .6.165 |......5.810 ....12/14/2022 .. 07/15/2027
15135B-AV-3 ..... CENTENE CORP ......oeeeeveneen 1 .2.CFE .. ...89.7330 |. .. 3,100,258 |. . 3,455,000 .2,990,687 |.. .0 .3.375 |......6.032 ....12/28/2022 .. 02/15/2030
151895-E#-2 ..... CENTERPOINT PROPERTY TRUST PP . 1 . 1.GFE .. ...88.4650 |. ..7,077,183 |. .8,000,000 |.. .0 .2.830 |......2.830 ....10/23/2020 .. 10/28/2030
151895-F*-5 ..... CENTERPOINT PROPERTY TRUST PP . 1 .1.GFE .. ...85.4490 |. .. 3,417,977 |. .4,000,000 |.. .0 ......2.930 |......2.930 ....01/04/2021 .. 01/13/2033 ...
151890-AR-1 ... CENTERPOINT CENTERPOINT ENERGY RES . N A |- 2.AFE L. . 108.1690 |...ccvvnnnnnns 8,112,689 |.... ....9,574,769 JLO N O 10 JHte . ARt | B IEUURPRRIN | ) AU 6.100 |...... 3.2717 . ...07/28/2023 ...|....12/01/2035 ...
15189X-AT-5 ..... CENTERPOINT ENER HOUSTON N | LR FE L ...88.2800 |.......oennnns 2,207,007 |.... ....2,486,175 O 301 0 [0 e 4.250 |...... 4.286 [FA ...... .. 106,250 |....01/10/2019 ...|....02/01/2049 ...
161175-AZ-7 ..... CHARTER COMM OPT LLC/CAP N A |- 2.CFE ..|... . 101.5310 |.oeeeennnnnnns 5,076,573 |.... ....5,000,000 O 0 0 [0 e 6.384 |...... 6.384 [AO ...... ..319,200 |....12/19/2016 ...|....10/23/2035 ...
161175-BA-1 ... CHARTER COMM OPT LLC/CAP N |- 2.CFE ... . ...98.2420 |........ennnns 8,841,752 |.... ....9,075,210 O [ (1,646) |oveenceeennl0 o0 e 6.484 |...... 6.411 140 ...... .. 583,560 |....12/06/2016 ...|....10/23/2045 ...
16412X-AG-0 ..... CHENIERE CORP CHRISTI HD N A .. 2.BFE ..|... .. 5,000,000 |. 100.4560 |.............. 5,022,800 |.... ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 5125 |...... 5125 (D ....... .. 256,250 |....12/22/2017 ...|....06/30/2027 ...
166754-AP-6 ..... CHEVRON PHILLIPS CHEM ...covvvniiviiniiinieiiiiineeeees fean e N GFE ... .. 4,637,817 |...96.0320 |....eennnnnnnn 4,465,503 |.... .... 4,645,936 O e 1,278 el [0 e 3.400 |...... 3.431 (D ....... .. 158,100 |....11/17/2016 ...|....12/01/2026 ...
16876A-AA-2 ..... CHILDREN'S HOSPITAL MED ... 1. .CFE ..|... .. 5,000,000 |...91.5420 |.............. 4,577,078 |.... ....5,000,000 JL N N | I APt | B IUUPRRPRRIN | B FOU 4.268 |...... 4.268 [MN ...... ..213,400 |....10/30/2014 ...|....05/15/2044 ...
16876A-AB-0 ..... CHILDREN'S HOSPITAL MED ... 1. .CFE ..|... .. 5,000,000 |...94.1010 |..ceuunnnnnnns 4,705,072 |.... ....5,000,000 O o0 o0 [0 e 2.853 |...... 2.853 .. 142,650 |....11/02/2016 ...|....11/15/2026 ...
172062-AE-1 ..... CINCINNATI FINANCIAL . 1 .G FE .. . 104.8450 |. ..2,096,893 |. .2,014,906 |.. .0 ......6.125 |......6.029 122,500 |....02/02/2007 .. 11/01/2034 ...
172967-EC-1 ..... CITIGROWP ... GFE ... . 104.6800 |.............. 2,093,599 |.... .2,000,000 |. .... 1,982,505 O .86 o0 0 5.875 [...... 5.970 [MN ...... .. 117,500 |....05/21/2007 ...J....06/29/2037 ...
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172967-KG-5 ..... CITIGROUP .veiviiiiiieieienniieeeerenneeeeeennneeeens oo ven | eeeees | s L 1GFE o 4,993,350 |...97.6660 |.............. 4,883,277 |oeeeeinnnnn 5,000,000 |.eeevunninnns 4,998,3% |....oooevveennnn0 fooriiiin 724 0 0000003700 3716 | covveen |ovvennennnnn.. 86,847 st 185,000 |....01/05/2016 ...|[....01/12/2026 ...
172967-MU-2 ..... CITIGROWP ... 2 e [ SAFE L ...92.1360 |.................587,828 |................ 638,000 |.................624,143 |.......cccceninl0 [oeiiieinnnn 6,316 |oeeneieeeeinnnl0 [0 ]..24.000 ... 5.192 [MJSD ... 25,520 |....05/11/2022 ...|....12/10/2025 ...
172967-WV-0 ... CITIGROUP ... 2 e [ SAFE L .. 88.6010 |.............. 4,430,048 |..............5,000,000 |..............5,000,000 |....coeeevrrunns0 foorrriinnniinnn0 Jovevniiiniinnnl0 [0 000 3,875 |, 3.875 [ FMAN .. 193,750 |....02/10/2021 ...|....01/01/9999 ...
17888H-AA-1 ..... CIVITAS RESOURCES INC 1 e [ 8.CFE Lt . 104.5870 |........eeeeennnB09,577 oveiiiieeennnnnn296,000 [oeeennnnnneennn802,676 |oveeeeeeeennn0 [ (724) |0 [0 ] 8L375 7.756 ....07/13/2023 ...|....07/01/2028 ...
18539U-AC-9 ..... CLEARWAY ENERGY OPERATIN .. A1 [ 3B FE L ...96.3000 |... +22509,000 |vvveiiiiiinnnn0 o0 0 [0 40750 L 4.750 ....12/04/2019 ...|....03/15/2028 ...
191216-C0-1 ..... COCA-COLA CO N A |- LEFE L. ...93.2360 |...ccevnnnnnns 4,661,776 |.... 24,969,807 |ooiiieeinienn0 e 13 [0 0]l 40200 ). 4.238 ...03/20/2020 ...|....03/25/2050 ...
191219-AY-0 ..... COCA COLA ENTERPRISES I .. 1.F FE ..|... . 106.1630 |... 2,123,255 |.... 2,181,962 [oieiiiiiennnl0 e (59,185) [0 o0 62950 .l 3.586 ....11/29/2012 ...|....11/15/2026 ...
19565C-AA-8 ..... COLONIAL ENTERPRISES INC .. N A .. 1.G FE ..|... ...90.8110 |... 4,540,547 |.... 4,998,163 |[ooeiiieiiie0 288 [0 k0000082250 . 3.256 ....05/06/2020 ...|....05/15/2030 ...
195869-AG-7 ..... COLONIAL PIPE LINE ....... 1 .1.GFE .. . 115.3470 |. ..2,306,931 |. 1,999,937 |.. L1 .7.630 ....04/02/2002 .. 04/15/2032
198280-AH-2 ..... COLUMBIA PIPELINE GROUP 1 L2.AFE .. ...99.8750 |. ..6,991,231 |. .7,545,610 |.. .. (14,644) |. .5.185 ....04/11/2019 .. 06/01/2045
20030N-AC-5 ..... COMCAST CORP ... 1 .1.GFE .. . 116.8250 |. .. 7,593,624 |. 7,695,424 |.. .(102,398) |. ......4.578 ....06/13/2022 .. 03/15/2033 ...
20030N-BE-0 ..... COMCAST CORP ... N A |- 1.GFE L. ...94.1320 |... 2,823,946 |.... 2,921,706 |0 2,279 o0 k0l 40650 . 4.856 [JJ ....... .. 139,500 |....09/09/2013 ...|....07/15/2042 ...
20030N-BQ-3 ... COMCAST CORP ... N | 1.GFE L. ...93.8380 |... 4,691,901 |.... ....5,098,358 o (2,766) [ounniiiiiiiinnn0 0 |l 40800 4.456 [FA ...... ..230,000 |....01/21/2016 ...|....08/15/2045 ...
20030N-CE-9 ..... COMCAST CORP ... N A |- 1.GFE L. ...83.6840 |... 3,347,347 |.... veen 4,060,369 [...ooeeeeennnnnn0 e (1,381) [0 el 0 1000032999 |l 3.905 .. 159,960 |....01/17/2018 ...|....11/01/2049 ...
201723-AP-8 ..... COMMERCIAL METALS CO .... N R R T S R ...89.0420 |... 1,373,918 |.... 1,543,000 [oenneiiiiiennn0 i 0 000000030875 | 3.875 ... 59,791 [....01/19/2021 ...|....02/15/2031 ...
201723-AR-4 ..... COMMERCIAL METALS CO .... N A |- 8AFE ... ...90.2320 |...covnnnnnnns 8,120,868 |.... ....8,980,899 |...oeeieenniienn0 e 1,843 [0 k0 ]l 40375 4.405 .. 393,750 |....01/24/2022 ...|....03/15/2032 ...
202795-HK-9 ... COMMONWEALTH EDISON ... N | LR FE L .. 2,877,570 |. 108.2010 |... .. 3,246,036 |.... 2,922,149 o0 e 4147 L0 00000050900 ). 6.205 .. 177,000 |....03/16/2007 ...|....03/15/2036 ...
203380-AD-5 ... COMMSCOPE FINANCE LLC N A |- 5.AFE ... ...89.0030 |... 925,629 |.... +..1,040,569 |..oeeeeenniienn0 e (4474) |0 e l0 11126000 ... 5.677 ... 62,400 |....10/02/2019 ...|....03/01/2026 ...
205887-CC-4 ..... CONAGRA FOODS INC .. N .. 2.CFE ..|... ...99.9460 |... 2,248,787 |.... 2,289,471 o0 e 69 [0 0]l 40850 . 4.854 .. 109,125 |....10/15/2018 ...|....11/01/2028 ...
205887-CD-2 . CONAGRA FOODS INC .. 1 .2.CFE .. ...97.8080 |. .. 7,741,498 |. .9,643,878 |.. . 3.401 ....04/12/2021 .. 11/01/2038
209111-FP-3 ..... CONSOL IDATED EDISON OF NY . 1 .1.GFE .. ...96.6520 |. .. 4,832,623 |. . 4,999,431 |.. .3.802 ....05/07/2018 .. 05/15/2028
209111-GB-3 ..... CONSOL IDATED EDISON OF NY . 1 . 1.GFE .. ...75.3590 |. ..3,767,931 |. . 4,980,519 |.. .3.619 ...06/03/2021 .. 06/15/2061
209111-GG-2 ..... CONSOL IDATED EDISON OF NY ..ovvvvvenniiiiiiininieeviinns fean e mi .1.GFE .. . 110.3450 |. ..2,206,892 |. 1,981,578 |.. .5.966 ....11/20/2023 .. 11/15/2053 ...
210371-AF-7 ..... CONSTELLATION ENERGY GRP N .2.BFE .. . 113.4740 |. ..5,673,688 |. .5,000,000 .6,697,717 |.. eeenn 2.935 ...05/07/2021 .. 04/01/2032 ...
210518-DD-5 ..... CONSUMERS ENERGY CO N | LEFE L ...90.0860 |... 900,858 |.... .1,000,000 |.. 996,443 |..evvvvveiinnnn0 foeiiiii i 75 0 [0 040350 L 4.373 ....10/29/2018 ...|....04/15/2049 ...
219350-BQ-7 ..... CORNING INC N A |- 2.AFE L. ...96.6880 |... 7,735,074 |.... 6,895,693 |.....ooeeeennnnn0 foeeiii 978 |0 o0 ]l 50450 . 6.354 ....08/17/2023 ...|....11/15/2079 ...
224044-BY-2 ..... COX COMMUNICATIONS INC .. N |- 2.BFE ... .. 86.7860 |... 1,735,716 |.... 1,618,509 |..ocvvvevennnnnn0 [ 10,054 [0 Jveeeennnennnnnl0 [ 40700 . 6.459 ....11/10/2015 ...|....12/15/2042 ...
224044-CF-2 ... COX COMMUNICATIONS INC .. N A |--2.BFE ... ...93.9710 |... 5,234,799 |eevvriiieeeenn0 o312 [0 |0 1040800 . 4.945 ...05/24/2022 ... |....02/01/2035 ...
225310-A0-4 ..... CREDIT ACCEPTANC N |- 3.CFE ..|... . 106.8110 |... PR 72000V R 1 478104 I KON | AU | N RO | B AR | I SR I:>T) B 9.250 ....12/05/2023 ...|....12/15/2028 ...
22822V-AB-7 CROWN CASTLE INTL CORP .. N A .. 2.BFE ..|... ...98.5160 |... 4,925,824 |.... 4,995,664 |.......cceevnnnn0 foeiiiiini s 1,805 |0 o0 ]l 40450 . 4.491 ...01/28/2016 ...|....02/15/2026 ...
22822V-AX-9 ..... [CROWN CASTLE INTL CORP 1 .2.BFE .. ...71.5030 |. .. 3,575,148 |. . 4,497,883 |.. .3.692 ....03/18/2021 .. 04/01/2041 ...
233293-AQ-2 ......[DPL INC .... 1 .3.BFE .. ...93.2090 |. ..466,045 |. . 500,000 470,195 |.. .5.668 ....03/24/2020 .. 04/15/2029
23338V-AH-9 . DTE ELECTRIC CO 1 .1EFE .. ...85.3190 |. .. 4,265,960 |. .5,000,000 . 4,979,835 |.. .4.076 ....04/30/2018 .. 05/15/2048
23338V-AN-8 ..... DTE ELECTRIC CO .. 1 . 1EFE .. ...87.78%0 |. ..8,778,941 |. 10,000,000 .9,988,141 |.. .2.643 ....03/31/2020 .. 03/01/2031
233851-BII-3 . DAIMLER FINANCE NA LLC . 1 1FFE .. ...97.9140 |. ..2,937,431 |. .2,998,9%1 |.. ... 3.324 ....06/11/2015 .. 05/19/2025 ...
233851-DT-8 ..... DAIMLER FINANCE NA LLC .... N A |- LFFE L ...98.7650 |... 4,938,229 |.... 4,992,929 [0 e 1,164 [0 k0 ]l 040300 - 4.330 . ...02/19/2019 ...|....02/22/2029 ...
240019-BV-0 ..... DAYTON POWER & LIGHT .... N |- 2.AFE L .. 76.8800 |... 3,843,979 |.... 5,152,475 o0 e (3,837) [0 00000030950 . 3.762 .. 197,500 |....04/09/2020 ... |....06/15/2049 ...
250847-DZ-0 ..... DETROIT EDISON N A |- LFFE L . 101.6230 |... 1,016,233 |..............1,000,000 |-.eeeuuneeeennn951,163 [oeeeiiniiennni0 Joeeeennn2,998 |0 o0 el .5.450 | 6.059 .. 54,500 |....01/30/2007 ...|....02/15/2035 ...
2517M-AL-7 ..... DEVON ENERGY CORPORATION ..LS.. N |- 2.BFE ... ...96.7210 |.............. 7,012,242 |.............. 7,250,000 |.............. 7,456,250 |..eeenrrernnnnnnO fooeinnnnnn (7,446) |oevvnnnenennnnl0 foeeeiiiiinnnn 0 ]..0.5.600 ... 5.343 ...08/10/2011 ...|....07/15/2041 ...
25277L-AC-0 ..... DIAMOND SPORTS GR/DIAMON N A o |--.6. FE .. |... ....4.6140 |... ... 382.210 ....07/18/2019 ...|....08/15/2027 ...
25389J-AU-0 ... DIGITAL REALTY TRUST LP ... N |- 2.BFE ... ...93.9730 |... 3,758,903 |..............4,000,000 |.............. 3,995,850 |.....ccoooevernnn0 Jouerniiennnnnn 670 [oeiiiiiiininnn0 Jeveennnnnnnnnnl0f11003.600 e 3.621 .. 144,000 |....06/10/2019 ...|....07/01/2029 ...
254687-FR-2 ..... DISNEY 1. |- 1.GFE L. ...97.4880 |... 2,437,208 |.... 2,494,782 o0 e 207 [0 0 ]l 40625 ) 4.643 .. 115,625 |....03/19/2020 ... |....03/23/2040 ...
254687-FS-0 ..... DISNEY 1. .. 1.G FE ..|... ...97.3260 |... 3,893,057 |.... ...3,974,084 [.oeiiiiiiiennn0 i 485 [0 000040700 ). 4.743 .. 188,000 |....03/19/2020 ... |....03/23/2050 ...
25470D-AK-5 ... DISCOVERY COMMUNICATIONS 1 .2.CFE .. ...97.4520 |. ..3,373,782 |. . 3,445,781 |.. ......3.848 119,439 |....05/06/2015 .. 03/15/2025 ...
256677-AF-2 ..... DOLLAR GENERAL CORP ... 1.. ... 2.BFE ..|... ...97.8550 |.......eennnns 3,914,196 |.... .4,000,000 |. L.3,997,919 |0 391 0 040125 ). 4.137 .. 165,000 |....03/26/2018 ...]....05/01/2028 ...
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25731V-AB-0 ..... DOMINION ENERGY SOUTH ....evvvniiiiniiiniiiiiniinienens foee ven | s T LFFE L 6,960,380 |. 115.1270 |...euvnnnnnnns 8,058,867 |[.....cevvnnnns 7,000,000 |.eeevunnnnns 6,959,641 |...eunniiiinnnnnd (0 R (::) I AN | Y AU | B RN 6.250 |...... 6.292 (A0 ...... ....10/04/2023 ...|....10/15/2053 ...
257375-AH-8 ..... DOMINION GAS HLDGS LLC .. e [ 2.AFE L ...98.2930 |...ccevunnnnns 2,621,468 |.... .2,667,000 |.. .... 2,665,822 O e 1,185 |0 o0 e 3.600 |...... 3.646 (D ....... ....07/27/2015 ...|....12/15/2024 ...
25746U-CY-3 ... DOMINION RESOURCES A1 [ 2B FE L ...98.1580 |.....covnnnnns 1,963,159 |.... ....2,000,000 LI RN | N | RN | B AN 4.250 |...... 4.250 (D ....... ....05/30/2018 ...|....06/01/2028 ...
26439X-AH-6 ..... DUKE ENERGY A1 [ 2.CFE Ll . 106.2150 |...ccvvnnnnnns 6,420,669 |.... ....6,286,066 0 feeeennn(10,648) |oeeeeeeeen0 [0 e 6.450 |...... 5.999 |WN ...... . ....02/14/2023 ...|....11/03/2036 ...
264420-AA-2 ... DUKE ENERGY CAROLINAS ... N |- 2.AFE L . 107.5220 |.......oennnn. 2,150,433 |.... .... 1,999,688 O 9 0 [0 6.100 |...... 6.101|JdD ....... .. 122,000 |....05/31/2007 ...|....06/01/2037 ...
26442E-AF-T7 ..... DUKE ENERGY OHIO INC ... N A |- LFFE L ...96.4380 |...ccovnnnnnns 4,821,896 |.... ....4,998,738 0 i 202 0 o0 e 3.650 |...... 3.655 [FA ...... .. 182,500 |....01/03/2019 ...|....02/01/2029 ...
26884A-BF-9 ..... ERP OPERATING N | 1.GFE L. ...95.0020 |........oennn. 4,275,088 |.... ... 4,490,661 O e 3,082 |0 0 e 2.850 |...... 2.926 [MN ...... .. 128,250 |....10/04/2016 ...|....11/01/2026 ...
26884A-BK-8 ..... ERP OPERATING .. N A .. 1.G FE ..|... ...98.2520 |....covnunnnns 6,877,671 |.... ....6,992,993 O 1,222 |0 [0 e 4.150 |...... 4.172 ....11/28/2018 ...|....12/01/2028 ...
26884A-BM-4 ..... ERP OPERATING .. 1 .1.GFE .. ...88.4900 |. .. 4,424,485 |. 4,993,717 |.. .0 .2.500 |......2.522 ....08/20/2019 .. 02/15/2030
26884T-AX-0 ..... ERAC USA FINANCE LLC . 1 L2.AFE .. . 14,925,000 |. 105.1540 |. 15,773,085 |. 14,924,479 |.. .0 .5.400 |......5.434 ....04/26/2023 .. 05/01/2053
26969P-AB-4 ... EAGLE MATERIALS INC 1 .2.BFE .. .. 800,480 |...84.8530 |. ....826,367 |.. .0 ......2.500 |......5.340 ....07/27/2022 .. 07/01/2031 ...
276480-AK-6 ..... EASTERN GAS TRAN N A |- 1.GFE L. 1,331,849 |...98.2780 |... ....1,332,513 O [ 474 |0 [0 e 3.600 |...... 3.638 ...08/30/2022 ...|....12/15/2024 ...
278865-BA-7 ..... ECOLAB INC N | 1.GFE L. ...87.4280 |... .. ....2,986,123 O 340 |0 [0 3.950 |...... 3.980 ....04/18/2018 ...|....12/01/2047 ...
281020-AM-9 ..... EDISON INTERNATIONAL ... N A |- 2.CFE ..|... ...96.6050 |... ... 613,000 |.. 0 [ (8,559) |0 o0 e 4125 |...... 3.485 ....12/14/2022 ...|....03/15/2028 ...
29266M-AF-6 ..... IBERDROLA FINANCE N |- 2.AFE L . 116.1760 |... .1,000,000 |.. JLUIS PO ¢ (1[0 ) RUUURRRRRUROR | I AP | B R 6.750 |...... 5.060 ....09/11/2014 ...|....07/15/2036 ...
20273R-AZ-2 ... ENERGY TRANSFER PARTNERS .. N A |- 2.CFE ..|... ...99.0330 |... .2,000,000 |.. 0 [ (8,057) |eveeeeeeeen0 [0 e 5.950 |...... 5.127 ....12/08/2020 ...|....10/01/2043 ...
20273R-BJ-7 ..... ENERGY TRANSFER PARTNERS N |- 2.CFE ... . 101.1600 |... 0. e 77 [0 0 s 6.125 |...... 6.153 ....06/18/2015 ...|....12/15/2045 ...
20278N-AE-3 ..... ENERGY TRANSFER PARTNERS N A |- 2.CFE ..|... . 101.0510 |..cevvnnnnnnns 5,052,534 |.... ... 4,995,325 O e 79 |0 o0 6.000 |...... 6.007 ...04/27/2022 ...|....06/15/2048 ...
20278N-AN-5 ... ENERGY TRANSFER PARTNERS B L .. 2.CFE ..|... ...99.9750 |.....oounnnnns 1,399,657 |.... .... 1,399,807 O e 1,089 el [0 e 5.875 |...... 6.066 ....08/22/2023 ...|....01/15/2024 ...
29364D-10-0 . ENTERGY ARKANSAS INC PFD .. 3 1.FFE .. ...21.3200 |. .. 3,059,527 |. .. 143,505 . 3,054,255 |.. .0 .4.876 |......5.726 ....12/23/2016 .. 09/01/2066
29364N-10-8 ..... [ENTERGY MISSISSIPPI INC PFD .... 3 1FFE .. ...22.1600 |. ..1,218,800 |. 55,000 1,176,216 |.. .0 .4.900 |......5.728 ....12/19/2016 .. 10/01/2066
293641-10-8 ..... ENTERGY LOUISIANA HOLDINGS LLC PFD . 3 ...21.2600 |. ..2,274,820 |. . 107,000 .2,276,910 |.. .0 .4.876 |......5.727 ....12/23/2016 .. 09/01/2066
293658-AE-6 ..... ENTERGY NO PP .. mi ...85.6770 |. .. 4,283,857 |. .5,000,000 .5,000,000 |.. .0 .4.510 |......4.510 ....11/16/2021 .. 11/19/2036 ...
29379V-BC-6 ..... [ENTERPRISE PRODUCTS N ...98.5020 |. .. 1,970,032 |. .2,000,000 1,997,320 |.. .0 ......5.100 |......5.110 ...02/05/2014 .. 02/15/2045 ...
20379V-BJ-1 ... ENTERPRISE PRODUCTS ... N ...95.5690 |.......oennnns 3,344,904 |.... .3,500,000 |.. 3,501,469 LU SRR U1+ N MO | I RPN | ) AN 4.900 |...... 4.8% ....05/04/2015 ...|....05/15/2046 ...
29379V-BQ-5 ... ENTERPRISE PRODUCTS ... N A L..87.9770 |..eeeennennnns 2,199,417 |.... .2,500,000 |.. 2,496,895 O e 70 |0 o0 e 4.250 |...... 4.258 ....02/01/2018 ...|....02/15/2048 ...
20379V-BZ-5 ... ENTERPRISE PRODUCTS ... N ...81.3680 |......ounnnnns 4,068,417 |.... .5,000,000 |.. 4,969,363 LU RN 14T N | N RPN | ) AN 3.950 |...... 3.982 ....01/06/2020 ...|....01/31/2060 ...
30040W-AE-8 ..... EVERSOURCE ENERGY N A ...94.6730 |..ccornnnnnnns 4,733,659 |.... .5,000,000 |.. 4,998,457 O 340 |0 0 e 3.300 |...... 3.308 ....01/03/2018 ...|....01/15/2028 ...
30040W-AS-7 ..... EVERSOURCE ENERGY N ...99.2670 |.....covnnnnns 2,183,871 |.... .2,200,000 |.. 2,180,811 O 351 |0 [0 4.200 |...... 6.034 ... 11/17/2023 ...|....06/27/2024 ...
302491-AV-T7 ..... FMC CORP N A ... 78.5970 |..ccornnnnnnns 8,645,713 |.... .. 11,000,000 |.. 8,395,785 O e 12,814 |0 [0 e 4.500 |...... 6.367 ...08/24/2023 ...|....10/01/2049 ...
31428X-All-6 ..... FEDEX CORP 1 ...96.6100 |. .. 8,587,625 |. .8,889,000 .8,923,735 |.. .0 .5.100 |......5.068 ....03/10/2014 .. 01/15/2044 ...
31428X-B0-8 ..... FEDEX CORP ... 1 ...83.3590 |. .. 3,334,372 |. .4,000,000 .3,985,175 |.. .0 .4.050 |......4.074 ....01/29/2018 .. 02/15/2048
316773-CX-6 ..... FIFTH THIRD BANCORP ... ...99.8330 |. .. 1,297,826 |. .1,300,000 1,298,289 |.. .0 .3.650 |......5.544 ...08/02/2023 .. 01/25/2024
32082C-AC-1 ..... [FIRST MARYLAND CAPTL Il . ...90.8240 |. ..138,961 | ..153,000 145,625 |.. .0 .6.489 |......5.725 ....12/14/2022 .. 02/01/2027
33767D-AB-1 ..... FIRSTCASH INC .. 1 ...93.3850 |. ..330,582 |. ..354,000 .356,137 |.. .0 ......4.625 |......4.381 ....03/23/2021 .. 09/01/2028 ...
337738-AV-0 ..... FISERV INC N A ...88.3490 |... 883,49% |.... .1,000,000 |.. ....1,110,055 0 [ (2,682) |0 o0 e 4.400 |...... 3.726 ...12/04/2019 ...|....07/01/2049 ...
33930H-AA-7 ... FLEX INTERMEDIATE HOLDCO .. N ...82.0690 |.......oennnns 4,103,457 |.... .5,000,000 |.. ....5,080,891 [0 e (10,202) [.vvvvvvvvvnnnnnn0 Joeeeenel0 o, 3.363 |...... 3.115 ....08/26/2021 ...|....06/30/2031 ...
341081-FA-0 ..... FLORIDA PR & LT CO N A . 109.2950 |....cevnnnnnns 2,185,907 |.... .2,000,000 |.. ....2,467,776 JU Y AU (24,739) |oeveeeeeeennn0 o0 e 5.950 |...... 3.791 ....12/14/2012 ...|....02/01/2038 ...
341081-FD-4 ..... FLORIDA PR & LT CO . N . 102.0680 |... .2,250,000 |.. ... 2,454,319 0 | . (8,875) [cueiiiiiii0 |0 5.250 |...... 4.449 ....12/14/2012 ...|....02/01/2041 ...
345370-C0-1 ... FORD MOTOR ...82.6060 |... O e 110 0 o0 e 4.750 |...... 4.867 ....08/23/2021 ...|....01/15/2043 ...
345397-XL-2 ..... FORD MOTOR CREDIT .. . . ...97.2220 |... LU RN+ N | I RN | ) AN 4134 |...... 4.162 ....12/22/2015 ...|....08/04/2025 ...
345397-XU-2 ..... FORD MOTOR CREDIT .. 2.C FE .. 5,000,000 |...97.2210 |eeeuunnnneenn 4,861,074 |.... . ....5,000,000 JLO I I | I APt | B ISP | B AT 4.389 |...... 4.389 ...01/05/2016 ...|....01/08/2026 ...
346232-AF-8 ..... FORESTAR GROUP INC ............. 3.C FE .. 252,395 |...95.5330 |... 262,715 |.... ..275,000 |.. 257,058 O [ 4,663 |0 [0 3.850 |...... 6.875 ....04/20/2023 ...|....05/15/2026 ...
34960P-AB-7 ..... [FORTRESS TRANSPORTATION & IN 3.C FE 3,697,801 |...99.8160 |. .. 3,546,468 |. . 3,553,000 . 3,553,000 |.. .0 ..(32,201) | ......6.500 |......5.643 ....08/23/2021 .. 10/01/2025 ...
34960P-AC-5 ... FORTRESS TRANSPORTATION & IN ... 3.C FE .. 813,313 ]. 104.0090 |........eennens 743,663 |.... . 715,000 |. ....742,905 .0 (21,639 ..o o0 9.750 |...... 7.119 ...11/30/2020 ... |....08/01/2027 ...
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349631-AN-1 ... FORTUNE BRANDS ....evvniiiiiiiiiiiiiniieeecceniieeeees foen e L 2AFE L 5,230,550 . 100.3660 [.............. 5,018,282 |.uuveiinnnnn 5,000,000 |.eeevunninnns 5,218,935 |.uuuuniiiiinnnnd 0 |.eeens (11,615) [cneeeiinnnnnnn 0 foorriiiiiinns 0 |eeen 5.875 |...... 5.376 [JJ coovies |oviiiiins 135,451 |oveeniiinnns 146,875 |....01/27/2023 ...|....01/15/2036 ...
34964C-AF-3 ... FORTUNE BRANDS HOME & SECURI ...eevvveeeieeimnieeeees foen e oo |--2.BFE ... ...93.2200 |...ccovnunnnns 4,734,662 |.... .5,079,000 |.. ... 4,733,770 J I O < T [1[V I ARt | B IUUUPRPRRIN | ) AU 4.000 |...... 5.017 |MS ...... .... 54,176 |... ....06/27/2022 ...|....03/25/2032 ...
34964C-AG-1 ... FORTUNE BRANDS HOME & SECURI .....cevvvnvviivnnnnninnns foun oe voo |- 2.BFE ... ...84.2840 |.......ounnnns 5,878,844 |.... .6,975,000 |.. ....5,358,772 O 16,072 o0 [0 e 4.500 |...... 6.258 [MS ...... .... 83,700 |... ....04/14/2023 ...|....03/25/2052 ...
34964C-AH-9 ... FORTUNE BRANDS HOME & SECURI oo |--2.BFE ... . 104.6190 |...covvnnnnnns 7,323,300 |.... .7,000,000 |.. ....6,988,593 O e (187 0 o0 e 5.875 |...... 5.897 [ ....... L3421 | ....06/06/2023 ...|....06/01/2033 ...
35087M-AA-1 ... 412 MADISON LLC e [ 1B FE L . 100.0000 |... .... 1,500,000 I RN | N | RPN | B SN 5.460 |...... 5.000 |MON ..o Jovvnnniinninnnnns 6,937 |... ...04/28/2023 ...|....06/01/2062 ...
350930-AA-1 ..... FOUNDRY JV HOLDCO LLC ... A [ 1GFE L . 102.8660 |... . . .... 1,984,395 O 915 |0 0 e 5.875 |...... 5.978 e 72,458 |... ....05/10/2023 ...|....01/25/2034 ...
35137L-AG-0 ..... FOX CORP e [T L 2.BFE L ...99.8680 |... 798,945 |.... ... 800,000 |.. 798,778 O 30642 |0 [0 4.030 |...... 6.222 L 13,971 | ....10/12/2023 ...|....01/25/2024 ...
35561R-AA-5 ... FRED HUTCH CNCR CTR ... ..LS.. N A |- LFFE L ...96.3090 |... ....10,593,946 |.... .. 11,000,000 |.. .. 11,000,000 O 0 0 [0 e 4.966 |...... 4.966 ... 273,130 |... ....06/23/2022 ...|....01/01/2052 ...
35671D-BC-8 ..... [FREEPORT-MC C&G .. 1 .2.CFE .. ...96.9680 |. ..4,848,379 |. .5,000,000 . 4,931,756 |.. .0 .5.450 |......5.566 . 80,236 ....10/10/2013 .. 03/15/2043
35671D-CC-7 . FREEPORT-MC C&G .. 1 .2.CFE .. ...99.0050 |. ..1,188,056 |. .1,200,000 .1,058,950 |.. .0 .5.000 |......8.817 . 20,000 ....03/24/2020 .. 09/01/2027
35671D-CD-5 ..... |FREEPORT-MC C4G ..... 1 .2.CFE .. . 16,769,500 |. 101.3300 |. .15,839,901 |. 15,632,000 16,221,850 |.. .0 ......5.250 |......4.124 273,560 ....01/24/2022 .. 09/01/2029 ...
35906A-BF-4 ..... FRONTIER COMMUNICATIONS e [ 4B FE L 366,000 |...92.3950 |... 338,166 |.... ... 366,000 |.. 366,000 O 0 0 [0 e 5.000 |...... 5.000 ...11/19/2020 ...|....05/01/2028 ...
36209¢-AA-9 ..... Golub Capital Partners GDLC Feeder Fund A1 2.0 PL L .. 7,770,000 |. 100.0000 |.............. 7,770,000 |.... .7,770,000 |.. ....7,770,000 0. RN | N AR | N RN 4.500 |...... 4.525 ....12/20/2023 ...|....07/31/2031 ...
362311-AG-7 ..... FRONTIER CALIFORNIA e [ 8.CFE Ll ...95.0640 |....coounnnnns 1,901,276 |.... .2,000,000 |.. ....2,011,128 O e (2,914) |0 [0 6.750 |...... 6.560 ...01/21/2010 ...|....05/15/2027 ...
364760-AP-3 ..... A1 [ AAFE L ...85.4340 |... ... 287,078 LU R KX T PO | I PN | ) AN 3.625 |...... 8.707 ....09/13/2023 ...|....10/01/2029 ...
37045V-AG-5 ..... GENERAL MOTORS CO .. A 2B FE L ...98.2830 |... ....644,920 0 e 3,831 |0 0 e 4.000 |...... 4.646 ....07/29/2015 ...|....04/01/2025 ...
37045V-AT-7 ..... GENERAL MOTORS CO A1 [ 2B FE L ...98.0890 |... ... 8,314,427 O [ (15,844) |0 o0 e 5.950 |...... 5.179 ....01/08/2020 ...|....04/01/2049 ...
37045X-AS-5 ..... GENERAL MOTORS FINL CO .. A 2B FE L ...98.3640 |....cevnnnnnns 6,938,609 |.... ....7,008,254 O [ 41,912 |0 0 e 4.000 |...... 4.645 ...12/17/2015 ...|....01/15/2025 ...
37045X-CR-5 ... GENERAL MOTORS FINL CO .. N |- 2.BFE ... ...99.9620 |.............. 1,199,549 |.... ... 1,199,437 O 45 |0 [0 5.100 |...... 6.019 ....12/14/2023 ...|....01/17/2024 ...
37045X-DA-1 ..... [GENERAL MOTORS FINL CO 1 .2.BFE .. ...92.2270 |. ..9,222,653 |. 10,000,000 .9,987,761 |.. .0 .2.700 |......2.735 ....08/17/2020 .. 08/20/2027
37045X-DS-2 ..... [GENERAL MOTORS FINL CO 1 .2.BFE .. ...85.1950 |. ..921,811 | .1,082,000 .988,344 |.. .0 .3.100 |......4.385 ....12/14/2022 .. 01/12/2032
37185L-AL-6 ..... GENESIS ENERGY ... 1 .4.CFE .. . 100.3990 |. ..2,313,196 |. .2,304,000 .2,304,000 |.. .0 .7.750 |......7.750 ....01/09/2020 .. 02/01/2028
37185L-AM-4 ..... GENESIS ENERGY mi .4.CFE .. . 101.7680 |. .324,639 ..319,000 .0 .8.000 |......7.722 ...08/23/2021 .. 01/15/2027 ...
37185L-AP-7 ..... GENESIS ENERGY N .4.CFE .. . 103.0040 |. ... 38,111 ...37,000 .0 ......8.250 |......8.500 ....11/30/2023 .. 01/15/2029 ...
373298-BR-8 ..... GEORGIA PACIFIC .. N | 1.GFE L. . 115.4510 |... ..2,822,765 |.... . 2,445,000 |.. JLO U (-1 11 N N | N RPN | ) AN 7.750 |...... 4.744 ....03/04/2014 ...|....11/15/2029 ...
375558-BD-4 ... GILEAD SCIENCES INC N A |- 2.AFE L. ...95.4030 |... ...16,218,477 |.... 17,000,000 |.. 0 e (5,997) |0 o0 e 4.750 |...... 4.650 ...12/17/2015 ...|....03/01/2046 ...
38141G-A5-3 ..... GOLDMAN SACHS GROUP INC . N | LR FE L . 110.0850 |... ....574,000 |.. O 0 0 [0 6.561 |...... 6.561 ....10/18/2023 ...|....10/24/2034 ...
38141G-FD-1 ..... GOLDMAN SACHS GROUP INC ... N A |--2.BFE ... . . 110.2490 |... .5,000,000 |.. O [ (13 |0 o0 6.750 |...... 6.540 ....05/17/2011 ...|....10/01/2037 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC ... N |- 2.AFE L .. 2,500,000 |...95.6040 |... .2,500,000 |.. LU RN | I N | RPN | ) AN 3.691 [...... 3.691 ....06/31/2017 ...|....06/05/2028 ...
38141G-YC-2 ..... GOLDMAN SACHS GROUP INC ... N A .. 1.F FE ..|... .. 5,000,000 |...76.5330 |eeeuunnnnnnnn 3,826,634 |.... ....5,000,000 |.. ....5,000,000 0 . 0 0 o0 e 3.210 |...... 3.210 ...04/15/2021 ...|....04/22/2042 ...
38141G-2N-7 ..... GOLDMAN SACHS GROUP INC . 1 1FFE .. .10,000,000 |...78.2670 |. .. 7,826,723 |. 10,000,000 10,000,000 |.. .0 L0 .3.436 |......3.436 ....01/19/2022 .. 02/24/2043 ...
38148L-AE-6 ..... GOLDMAN SACHS GROUP INC . 2 L2.AFE .. . 10,073,500 |...98.1030 |. ..9,810,324 |. 10,000,000 10,010,648 |.. .0 (8,856) |. .3.750 |...... 3.655 ... 12/17/2015 .. 05/22/2025
38173M-AC-6 ..... GOLUB CAPITAL BDC INC 1 .2.CFE .. 710,579 |...87.9510 |. ..679,863 |. . 773,000 727,361 |.. .0 12,753 |. .2.050 |......4.019 ... 12/14/2022 .. 02/15/2027
38869P-AN-4 . GRAPHIC PACKAGING INTL 1 .2.CFE .. 427,070 |...98.5540 |. ..428,712 |. ..435,000 428,161 |.. .0 . 1,091 .0.821 |......6.352 ... 12/12/2023 .. 04/15/2024
38869P-AP-9 ..... [GRAPHIC PACKAGING INTL 1 .2.CFE .. 5,962,670 |...90.9570 |. ..6,367,016 |. .7,000,000 .6,29,779 |.. .0 ..l 1512 ]...6.202 ....10/12/2022 .. 04/15/2026 ...
389286-AA-3 ..... GRAY ESCROW 11 INC N A |- 4.BFE ... .. 352,391 |...75.4340 |... 268,543 |.... 352,929 0 801 0 o0 e 5.375 |...... 5.510 ...08/04/2022 ...|....11/15/2031 ...
389375-AL-0 ..... GRAY TELEVISION INC N 4.B FE .. 2,041,000 |...75.7520 |eeeuunnnnnnns 1,534,739 |.... ... 2,035,532 O [ (1,760) |0 o0 e 4.750 |...... 4.657 ....10/09/2020 ...|....10/15/2030 ...
39121J-A€-9 ..... GREAT RIVER ENERGY PP ... N A . 102.2180 |..eeevnnnnnnns 1,476,477 |.... ... 1,444,444 JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.060 |...... 6.060 ....08/28/2009 ...|....07/01/2026 ...
402740-AB-0 ..... GULFSTREAM NATURAL GAS . N . 100.6210 |... .. ....5,819,103 O 9,938 |0 0 6.190 |...... 6.392 ....06/10/2009 ...|....11/01/2025 ...
404119-BU-8 ..... N A . 103.1760 |... ..296,000 |.. JLO N N | [ ARt | B ISP | B AU 5.875 |...... 5.875 ....01/17/2019 ...|....02/01/2029 ...
40435R-0G-9 ..... HSBC BANK USA NA I ...99.9930 |... .4,600,000 |.. L RN | I N | RPN | B AN 5.840 |...... 4.760 ...01/20/2023 ...|....01/19/2024 ...
427040M-AA-0 ..... HERBAL IFE/HLF FINANCING ... 1. ...99.2090 |... 331,359 |.... 323,154 O e 1,679 |0 o0 e 7.875 ....09/13/2023 ...|....09/01/2025 ...
428102-AE-7 ..... HESS INF PART / FIN CORP .. 1. ...92.4380 |....covnnnnnns 2,773,143 |.... ....3,000,000 O o0 o0 [0 e 4.250 ....08/02/2021 ...|....02/15/2030 ...
428291-AN-8 ..... HEXCEL CORP ....... 1 ...96.3640 |. ..3,372,751 |. .3,494,321 |.. .0 .....4.200 |.. ....02/13/2017 .. 02/15/2027 ...
431318-AU-8 ..... HILCORP_ENERGY ... 1.. 97,1420 | 224,3%8 |.... ....231,369 O e (110) |0 o0 5.750 ...08/23/2021 ... |....02/01/2029 ...
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44107T-AZ-9 ..... HOST HOTELS & RESORTS LP ...evvvniiiiiiiiniiiiiniis LS T L 2.CFE .| 4,935,100 |...89.4640 |.............. 4,473,202 |....covnennnns 5,000,000 |.eeevunninnns 4,954,103 |ooevenniiinnnnnd (U 5,914 |0 [0 e 3.500 |...... 3.655 [MS ...... |oeeeeennnnnnn. 51,528 |oiiinninninns 175,000 |....08/11/2020 ...|....09/15/2030 ...
4440M-AA-4 ..... HUDSON PACIFIC PROPERTIE ..LS.. A1 [ 2.CFE Ll ...84.1940 |... ....10,625,263 |.... 12,620,000 |.. ...12,311,728 O [ 71,434 |0 [0 e 3.950 |...... 4.650 [MN ...... .. 498,490 |....09/20/2018 ...|....11/01/2027 ...
446150-AS-3 ..... HUNTINGTON BANCSHARES INC .... A1 [ 2AFE L ...85.5840 |........eunnns 5,062,286 |.... .5,915,000 |.. .... 5,899,682 LU R 2,282 |oeeeiiiiinnnnn0 o0 2.550 |...... 2.59 [FA ...... .. 150,833 [....01/28/2020 ...|....02/04/2030 ...
44891A-BP-1 ..... HYUNDA| CAPITAL AMERICA ... N A |- 2.AFE L. ...90.1780 |.oeeevnnennnns 6,312,430 |.... .7,000,000 |.. ....6,998,875 O o251 |0 [0 e 2.375 |...... 2.379 A0 ...... .. 166,250 |....09/15/2020 ... |....10/15/2027 ...
450319-AA-6 ..... ITC MIDWEST LLC N | LR FE L . 102.5150 |... O i 89 o0 [0 6.150 |...... 6.172|JdJ ....... ... 61,500 [....01/17/2008 ...|....01/31/2038 ...
451102-BiI-6 ..... ICAHN ENTERPRISES/FIN ... N A .|--8.CFE ..|... ...99.3830 |... . . 0 [ (9,966) |veeeeeeeeen0 o0 e 4.750 |...... 4.274 MS ...... . 99,655 |....03/06/2020 ...|....09/15/2024 ...
451102-BZ-9 ..... ICAHN ENTERPRISES/FIN ... N |- 3.CFE ..|... ...90.4810 |... ... 316,000 |.. O [ (2,388) [0 [0 5.250 |...... 4.447 ...08/30/2021 ...|....05/15/2027 ...
45258L-AA-5 ... IMOLA MERGER CORP .. N A ..3.CFE ..|... ...94.9000 |... ..324,000 |.. O e 1,629 |0 o0 e 4.750 |...... 7.330 ....09/13/2023 ...|....05/15/2029 ...
455434-BL-3 ..... [IND PR & LT CO ...... 1 .1.GFE .. . 108.1350 |. .3,000,000 .0 .6.600 |......6.601 ....06/15/2007 .. 06/01/2037
45780D-BH-4 . INSTITUTE ADVANCED STUDY 1 1AFE .. ...86.1190 |. .5,460,000 .0 .3.892 |......3.936 ....03/22/2016 .. 12/01/2042
458140-AY-6 ..... INTEL CORPORATION ..... 1 1FFE .. ...87.1560 |. .0 ......4.100 |......4.134 ....05/08/2017 .. 05/11/2047 ...
460146-CK-7 ..... INTERNATIONAL PAPER CO .. N A |--2.BFE ... 1,016,040 |...92.2210 |... ....1,013,090 0 e (390) |0 o0 e 4.800 |...... 4.699 ...12/19/2014 ...|....06/15/2044 ...
460146-CN-1 ..... INTERNATIONAL PAPER CO .. N |- 2.BFE ... 6,919,910 |...96.0510 |... ....6,930,672 O s 1,590 |0 [0 e 5.150 |...... 5.225 ....06/25/2015 ...|....05/15/2046 ...
46284V-AE-1 ..... IRON MOUNTAIN INC N A |- 8.CFE ..|... ...97.2040 |... O [ 7,486 |0 [0 e 5.250 |...... 7.812 ....08/23/2020 ...|....03/15/2028 ...
46284V-AL-5 ..... IRON MOUNTAIN INC .. ..LS.. N |- 3.CFE ..|... ...94.7130 |... LU O (S0 N N | I RPN | ) AN 5.625 |...... 5.208 ....03/24/2021 ...|....07/15/2032 ...
46284V-AN-1 ..... IRON MOUNTAIN INC .. ..LS.. N A |- 8.CFE ..|... ...90.8400 |... O e (879) |0 o0 e 4.500 |...... 4.461 ....08/10/2020 ...|....02/15/2031 ...
465685-AH-8 ..... ITC HOLDINGS CORP N |- 2.BFE ... ...96.5690 |... O 124 0 [0 5.300 |...... 5.318 ....06/26/2013 ...|....07/01/2043 ...
46625H-dM-3 ... JP MORGAN CHASE & CO . .. 1.G FE ..|... . 104.7680 |....cevnnnnnnn 7,333,751 |.... .... 1,401,286 0 [ (12,599) |0 o0 e 5.625 |...... 5.144 ...04/29/2016 ...|....08/16/2043 ...
46647P-BP-0 ..... JPMORGAN CHASE & CO ... N .. 1.G FE ..|... .. 8,000,000 |...87.9630 |.......oe..en 7,037,054 |.... ....8,000,000 LU RN | N | RN | B SN 2.9%6 |...... 2.956 ....056/06/2020 ...|....05/13/2031 ...
46647P-BV-7 ..... JPMORGAN CHASE & CO 1 . 1EFE .. 5,000,000 |...70.9200 |. .. 3,545,992 |. .5,000,000 |.. .0 .2.525 |......2.525 ....11/12/2020 .. 11/19/2041
46655F-AA-5 ..... JVUA-RM LLC ... . .. 1.BFE .. 480,000 |. 100.0000 |. ..480,000 |. 480,000 |.. .0 .5.450 |......5.450 ....03/29/2022 .. 03/01/2072
478160-CM-4 ..... JOHNSON & JOHNSON ... 1 1AFE .. 2,988,690 |...84.2110 |. .. 2,526,338 |. 2,990,298 |.. .0 .3.500 |......3.520 ....11/08/2017 .. 01/15/2048
478165-AH-6 ..... JOHNSON (S.C.) & SON INC mi L2.AFE .. 5,124,550 |...92.7100 |. .. 4,635,523 |. .5,105,667 |.. .0 (2,685) |. 4.750 |......4.598 ....11/04/2015 .. 10/15/2046 ...
478375-AN-8 ..... JOHNSON CONTROLS ... N .2.BFE .. . 15,860,839 |...91.4020 |. .10,956,305 |. 11,987,000 15,767,314 |.. .0 .. (43,055) |. .....4.950 |......3.489 ...10/05/2021 .. 07/02/2064 ...
482480-AG-5 ..... KLA CORPORATION N | LR FE L 995,220 |...99.5360 |... 995,357 |.... .1,000,000 |.. 997,210 O e 462 o0 [0 4.100 |...... 4.159 ....03/13/2019 ...|....03/15/2029 ...
483007-AJ-9 ..... KAISER ALUMINUM CORP N A |- 8.CFE ..|... ...92.6380 |...coennnnnnns 1,996,344 |.... .2,155,000 |.. ....2,156,110 0 [ (1,008) |0 o0 e 4.625 |...... 4.593 ....10/23/2020 ...|....03/01/2028 ...
483050-AD-5 ..... KAISER FOUNDATION HOSPIT .. N |- 1.DFE ... ...88.4240 |.............. 4,421,214 |.... .5,000,000 |.. .... 4,958,401 LU R N1 A N | I RN | ) AN 4.150 |...... 4.206 ....04/25/2017 ...|....05/01/2047 ...
485134-B0-2 ... EVERGY METRO N A |- LFFE L ...84.6190 |...ccvnnnnnnns 2,834,736 |.... .3,350,000 |.. 3,833,772 o0 | (13,916) [.oeeeeeeneee 0 el s 4.200 |...... 3.307 ....12/30/2019 ...|....06/15/2047 ...
485260-BJ-1 ..... KANSAS GAS & EL CO . |- LEFE ... L 110.1790 |oooeeveennnnns 7,400,715 |.... ....9,577,370 O ] (165,224) |..coeeeeeeeeeennl0 [0 o 6.530 |...... 2.818 ....09/14/2021 ...|....12/15/2037 ...
491674-BG-1 KU ENERGY CORP N A .. 1.F FE ..|... ...97.5%0 |....covvunnnns 5,294,599 |.... ....5,217,29% O e 5,278 0 o0 e 5125 |...... 5.372 ...07/07/2011 ...|....11/01/2040 ...
49271V-AM-2 ..... [KEURIG DR PEPPER INC . 1 .2.BFE .. ...74.5280 |. .. 2,235,832 |. .2,989,258 |.. .0 .3.350 |......3.370 ....03/01/2021 .. 03/15/2051 ...
49327M-3H-5 ..... [KEY BANK NA . 1 L2.AFE .. ...93.4380 |. ..4,671,920 |. .5,000,000 4,977,482 |.. .0 .5.000 |......5.062 ....01/23/2023 .. 01/26/2033
49327V-28-9 . KEY BANK NA . ..2.BFE .. ...87.6490 |. .. 4,382,452 |. .5,000,000 .4,761,604 |.. .0 .3.900 |......4.935 ....08/16/2022 .. 04/13/2029
49327V-2C-7 . KEY BANK NA . . .. 2.BFE .. ...88.1290 |. .. 4,406,427 |. .4,988,658 |.. .0 .4.900 |......4.932 ....08/03/2022 .. 08/08/2032
49338C-AA-1 KEYSPAN GAS EAST . 1 L2.AFE .. ...97.1880 |. ..2,915,648 |. .3,000,000 |.. .0 ......5.819 |......5.819 ....03/28/2011 .. 04/01/2041 ...
49338L-AE-3 ..... KEYSIGHT TECHNOLOGIES ... A 2B FE L ...99.7180 |.oeeiirinnnnns 2,492,955 |.... . .... 2,498,637 JO I U < < I IRt | B IEUUPURPRRPIN | ) FOU 4.600 |...... 4.616 ...03/28/2017 ...|....04/06/2027 ...
49427R-AP-T ... KILROY REALTY LP . A1 [ 2B FE L ...85.0740 |... ..342,000 |.. ....260,509 O 7,429 |0 [0 e 3.050 |...... 8.055 ....04/03/2023 ...|....02/15/2030 ...
49456B-AH-4 ... KINDER MORGAN A 2B FE L ...96.5570 |... .1,000,000 |.. ....997,089 O e 88 |0 o0 e 5.550 |...... 5.573 ....11/24/2014 ...|....06/01/2045 ...
49456B-AJ-0 ..... KINDER MORGAN A1 [ 2B FE L ...89.4980 |... ....6,986,636 O 312 o0 [0 e 5.050 |...... 5.064 ....02/23/2015 ...|....02/15/2046 ...
500760-AE-6 ..... KRAFT FOODS GROUP INC ... ..LS.. o 2B FE Ll ...96.6590 |... ... 3,924,784 0 2,895 |0 o0 e 5.000 |...... 5.159 ....06/22/2015 ...|....06/04/2042 ...
50077L-AM-8 ..... KRAFT HEINZ FOODS CO . A1 [ 2B FE L ...98.0180 |... .... 2,989,926 O e 247 o0 [0 5.200 |...... 5.226 ....08/19/2016 ...|....07/15/2045 ...
501044-CT-6 ..... KROGER CO T [ 2.AFE ... ...96.1740 |..ccovnnnnnnns 8,862,402 |.... .... 9,534,579 0 [ (10,224) |0 [0 e 5.150 |...... 4.869 ...01/08/2016 ...|....08/01/2043 ...
501044-DF-5 ..... KROGER CO ... 1. |- 2.AFE L L. 78.7490 |..ooovnnnnnnns 2,008,105 |.... ... 2,484,629 O e 1717 o0 [0 e 3.875 |...... 4.048 ....12/02/2019 ...|....10/15/2046 ...
501044-DL-2 . KROGER CO ... 1 L2.AFE .. ...99.4030 |. ..3,976,109 |. . 3,986,556 |.. .0 .....4.500 |......4.575 ....01/07/2019 .. 01/15/2029 ...
511546-AB-9 ..... ENBRIDGE ENERGY PARTNERS ..... 1.. L 2.AFE L .. 3,000,000 ). 107.8010 |.......vveeees 3,234,017 |.... .3,000,000 |. ....3,000,000 O 0 o0 0 7125 |...... 7.125 ...04/25/2008 ... |....10/01/2028 ...
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521865-AY-1 ..... LI R R R T ..2.BFE .. ...96.4150 |....oovnininns 392,407 |.ocovvvinns 407,000 |.oeevvnnnninnnens 406,398 |.......cevnnnnnn 0 fooerrrvenn 144 |0 [0 3.800 |...... 3842 [MS oot v 4,554 ....08/14/2017 ...|....09/15/2027 ...
526057-BV-5 ..... LENNAR CORPORATION ... N A |--2.BFE ... L. 99.4170 |.oeeeennnnnnns 3,310,602 |.... .3,330,000 |.. ... 3,330,000 O 0 0 [0 e 4.750 |...... 4.750 [MN ...... ... 13,621 |... ....04/21/2015 ...|....05/30/2025 ...
532457-8T-4 ... ELI LILLY N | LEFE L ...89.0160 |.......oennnns 4,450,789 |.... .... 4,974,446 JLU N RS- £ T N | I RPN | ) AN 3.950 |...... 3.982 [MS ...... ... 58,153 [... ....02/20/2019 ...|....03/15/2049 ...
536797-AE-3 ..... LITHIA MOTORS INC-CL A N A |- 3.BFE ..|... ...96.4010 |..ccovnnnnnnns 1,928,017 |.... .... 1,850,155 0 [ 31,984 |0 [0 e 4.625 |...... 6.817 | D cevveen e 4,111 |... ....08/24/2020 ...|....12/15/2027 ...
539830-BC-2 ..... LOCKHEED MARTIN N | 1.GFE L. ...91.5250 |......oeunnnns 3,294,900 |.... ....3,614,792 LU R (I <. N | I RN | ) A 3.600 |...... 3.554 |NS ...... ... 43,200 |... ....12/08/2017 ...|....03/01/2035 ...
539830-BL-2 ..... LOCKHEED MARTIN N A |- 1.GFE L. ...98.0030 |...ccevnunnnns 4,606,162 |.... ....4,640,166 O [ 1,462 |0 o0 e 4.700 |...... 4.793 [MN ...... . 28,226 |... ...11/16/2015 ...|....05/15/2046 ...
546676-AV-9 ..... LOUISVILLE G & E ... N | LR FE L ...88.1930 |......ouunnnns 4,718,309 |.... ....6,650,575 0 [ (48,964) |0 o0 e 4.650 |...... 3.010 [N ...... .. 31,788 |... ....02/03/2021 ...|....11/15/2043 ...
548661-DS-3 ..... LOWES COMPANIES .. N A .. 2.AFE ..|... ...88.3370 |... ..4,416,865 |.... .... 4,980,327 0 [ 401 |0 0 e 4.550 |...... 4.576 ....04/03/2019 ...|....04/05/2049 ...
55336V-AN-0 . MPLX LP . 1 .2.BFE .. ...86.3940 |. ..863,937 |. 994,202 |.. .0 .4.700 |......4.740 ....02/05/2018 .. 04/15/2048
55336V-AR-1 . MPLX LP . 1 .2.BFE .. ...96.5130 |. .. 4,825,674 |. . 4,989,410 |.. .0 .4.000 |......4.054 ....02/05/2018 .. 03/15/2028
55903V-BE-2 . MAGALLANES INC ... 1 .2.CFE .. ...86.0440 |. .. 4,652,396 |. .5,448,808 |.. .0 ......5.141 |......5.088 ....04/28/2023 .. 03/15/2052 ...
559080-AG-1 ..... MAGELLAN MIDSTREAM PRTNS .. N A |--2.BFE ... ...93.6650 |... 1,077,153 |.... .... 1,004,656 0 3,632 |0 o0 e 5.150 |...... 6.273 ...02/22/2016 ...|....10/15/2043 ...
559080-AJ-5 ..... MAGELLAN MIDSTREAM PRTNS .. N |- 2.BFE ... ...76.2430 |... .... 3,998,684 LU SR 0 N | I RPN | ) AN 4.200 |...... 4.202 ....02/25/2015 ...|....03/15/2045 ...
559080-AL-0 ..... MAGELLAN MIDSTREAM PRTNS .. N A |--2.BFE ... ...80.6590 |... O e 271 0 o0 e 4.250 |...... 4.324 ....09/06/2016 ...|....09/15/2046 ...
565849-AN-8 ..... MARATHON OIL CORP N |- 2.CFE ... ...88.7050 |... L R A PO | I RN | ) AN 5.200 |...... 5.204 ....06/01/2015 ...|....06/01/2045 ...
56585A-AH-5 ..... MARATHON PETROLEUM CORP ... N A |--2.BFE ... ...89.5550 |... O e 3,761 |0 o0 e 4.750 |...... 4.978 ....12/09/2014 ...|....09/15/2044 ...
573284-AJ-5 ... MARTIN MARIETTA MATERIALS ... N |- 2.BFE ... . 105.5330 |... .. 10,553,346 |.... ...11,084,754 JLO O (1T X N N | N RPN | ) AN 6.250 |...... 5.117 ....03/06/2017 ...|....05/01/2037 ...
573284-AU-0 ..... MARTIN MARIETTA MATERIALS ... N A |--2.BFE ... ...88.1900 |... 1,763,807 |.... .... 1,994,299 O [ 134 0 0 e 4.250 |...... 4.269 ...12/06/2017 ...|....12/15/2047 ...
576360-AK-0 ..... MASTERCARD INC N .. 1.DFE ..|... ...89.6610 |... 3,586,444 |.... .... 3,996,756 L Y £ T N | N RN | B SN 3.950 |...... 3.955 ....02/21/2018 ...|....02/26/2048 ...
577081-AW-2 ..... MATTEL INC ... 1 L3.AFE .. ...89.5550 |. ..6,176,612 |. .6,143,250 |.. .0 .5.450 |......6.492 ...12/20/2023 .. 11/01/2041
577081-BD-3 ..... MATTEL INC ... 1 L3.AFE .. ...99.9160 |. ...91,923 | ...92,000 ..91,597 .0 .5.875 |[......6.000 ....11/18/2019 .. 12/15/2027 ...
58013\-FA-7 ..... MCDONALD'S CORP 1 L2.AFE .. ...98.5780 |. ..9,857,846 |. 10,000,000 10,007,101 .0 .4.875 |......4.870 ....12/23/2015 .. 12/09/2045 ...
58502B-AE-6 ..... MEDNAX INC ... mi .3.CFE .. ...90.0840 |. ..356,000 .356,000 |.. .0 .5.375 |......5.375 ....02/02/2022 .. 02/15/2030 ...
58506Y-AS-1 ..... MEDSTAR HEALTH INC .... N 1.FFE .. .. 76.1180 |. .1,000,000 .1,000,000 |.. .0 ......3.626 |......3.626 ...01/09/2020 .. 08/15/2049 ...
586054-AC-2 ..... MEMORIAL SLOAN-KETTERING N |- 1.DFE ... .. 87.8610 |... ... 3,289,134 O o 163 |0 [0 4.200 |...... 4.219 ....02/04/2015 ...|....07/01/2055 ...
58769J-AH-0 ..... MERCEDES-BENZ FIN NA . N A |- LFFE L . 100.0840 |... ....2,200,000 J I N | I FORRRRRt | B ISP | B AU 5.950 |...... 5.870 ....07/31/2023 ...|....08/01/2025 ...
588056-AW-1 ..... MERCER INTL INC N |- 4.BFE ... ...96.1360 |... LU R~ 7:1V I N | N RPN | ) AN 5.500 |...... 5.884 ....09/08/2020 ...|....01/15/2026 ...
58933Y-AV-7 ..... MERCK & CO INC N A |- LEFE L. ...90.9800 |... . .. O e 1,624 |0 0 e 3.900 |...... 3.976 ....08/05/2019 ...|....03/07/2039 ...
58942H-AA-9 ..... MERCY HEALTHCARE SYSTEM ... N | LEFE L ...96.4360 |... .5,000,000 |.. L RN | N | RPN | B FON 3.382 |...... 3.382 ....04/22/2015 ...|....11/01/2025 ...
58942H-AB-7 MERCY HEALTHCARE SYSTEM ... N A .. 1.F FE ..|... ...94.9230 |... .5,000,000 |.. ....5,000,000 J I N | I FORRRRRt | B ISP | B AU 3.555 |...... 3.555 ...12/12/2017 ...|....08/01/2027 ...
59001A-BD-3 ..... [MERITAGE CORPORATION . 1 .2.CFE .. ...91.9270 |. ..527,663 |. ..574,000 ....483,163 |.. .0 .3.875 |......7.558 ....10/25/2023 .. 04/15/2029 ...
59022C-AJ-2 ..... [MERRILL LYNCH & CO . 1 L2.AFE .. . 106.8550 |. .. 4,274,220 |. .4,000,000 .3,935,518 |.. .0 .6.110 |......6.292 ....04/09/2007 .. 01/29/2037
59217G-GU-7 ..... [MET LIFE GLOB .......... . .. 1.DFE .. ...80.1280 |. .. 2,403,829 |. .3,000,000 .2,990,669 |.. .0 .1.550 |......1.597 ....01/04/2021 .. 01/07/2031
594457-BT-9 . MICHIGAN CONSOLIDATED GAS . 1 1.FFE .. . 103.9800 |. ..678,990 |. ..653,000 .638,645 |.. .0 .5.700 |......6.013 ....02/01/2007 .. 03/15/2033
594918-BD-5 . MICROSOFT CORP ... 1 1AFE .. ...89.5420 |. .. 5,372,494 |. .6,000,000 5,717,256 |.. .0 ......3.750 |......4.085 ....04/30/2015 .. 02/12/2045 ...
594918-BT-0 ..... MICROSOFT CORP ... N A .. 1.AFE ..|... L..87.7390 |..ceevnnnnnnns 4,386,963 |.... .... 4,979,367 0 e 570 |0 o0 e 3.700 |...... 3.721 ...08/01/2016 ...|....08/08/2046 ...
594918-CA-0 ..... MICROSOFT CORP ... N | TAFE L ...96.8070 |.....counnnnns 4,840,348 |.... ....4,988,160 O 292 o0 [0 e 4.250 |...... 4.266 ....01/30/2017 ...|....02/06/2047 ...
594918-CK-8 ..... MICROSOFT CORP ... N A |- TAFE L ...98.0820 |....covnunnnns 8,269,280 |.... ....8,375,421 0 e 388 |0 0 e 4.500 |...... 4.545 ....11/06/2023 ...|....06/15/2047 ...
595112-8S-1 ..... MICRON TECHNOLOGY INC ... N |- 2.CFE ... ...83.9380 |... ... 487,081 O [ 10,947 Lol [0 e 2.703 |...... 5.707 ....12/14/2022 ...|....04/15/2032 ...
595112-BV-4 ..... MICRON TECHNOLOGY INC ... N A |- 2.CFE ..|... . 108.0720 |... ....256,090 0 [ (304) |0 [0 6.750 |...... 6.573 ....12/14/2022 ...|....11/01/2029 ...
595112-CB-7 ..... MICRON TECHNOLOGY INC N |- 2.CFE ... . . 104.0490 |... ... 8,479,237 U R (01N MO | I RPN | ) AN 5.875 |...... 5.907 ....04/18/2023 ...|....09/15/2033 ...
59562V-AR-8 ..... BERKSHIRE HATHAWAY ENERG .. T |- 1.GFE ... .. 6,059,160 |. 110.6340 |.............. 5,352,472 |.... . . ....5,745,387 0 feeeennn (46,528) |oeeeeeeeeeen0 [0 6.500 |...... 4.635 ...02/24/2016 ...|....09/15/2037 ...
59565J-AA-9 ..... MIDAS OPCO HOLDINGS LLC ... 1. |- 4.BFE ... .. 299,955 |...92.2120 |... 276,635 |.... . 300,000 |.. ....299,964 O e o0 [0 5.625 |...... 5.627 ....01/21/2022 ...|....08/15/2029 ...
59833C-AC-6 . MIDWEST CONNECTOR CAPIT 1 .2.BFE .. ...96.1840 |. ..808,906 |. . 841,000 780,311 |.. .0 ......4.625 |......6.257 ....09/18/2023 .. 04/01/2029 ...
60856B-AC-8 ..... MOLEX ELECTRONICS TECH .....cevevvvnniiiiiiininiiiiiinnns 1.. L 2.AFE L L.97.1810 [oiiiinnnnnns 2,915,437 |.... .3,000,000 |. ... 2,999,152 O 826 o0 o0 3.900 |...... 3.919 ...04/01/2015 ...|....04/15/2025 ...
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617446-7Y-9 ..... MORGAN STANLEY ...evvveniiiiiiiieeeeennineeecveniees oo ven e | s .. 2.AFE .. ...98.2010 |..oeevninnnnns 982,008 |.......oeneeen 1,000,000 |evvennierennnnnn 999,468 |.....iiiiiinnnnd 0 fooeeriiiennnnn 184 |0 0 00040350 L, 4.369 ....09/03/2014 ...|....09/08/2026 ...
617446-8L-6 ..... MORGAN STANLEY ... N A |- LEFE L. ...87.5970 |... .1,000,000 |.. ....1,000,000 O 0 0 [0 el 2.699 |- 2.699 ....01/16/2020 ...|....01/22/2031 ...
61746B-EF-9 ..... MORGAN STANLEY ... N | 1.GFE L. ...97.0000 |... ....5,979,155 O e 6,302 [0 foneiiiiennl0 0000030625 |l 3.746 ....01/17/2017 ...|....01/20/2027 ...
61747Y-DY-8 ..... MORGAN STANLEY ... N A |- 1.GFE L. ...90.3130 |... .... 4,969,024 O 880 [0 e l0 40300 |- 4.345 ....01/22/2015 ...|....01/27/2045 ...
61747Y-ED-3 ..... MORGAN STANLEY ... N | LEFE L ...81.7120 |... .... 12,256,833 |.... ...15,000,000 O 0 0 00000022239 | 2.239 ....07/15/2021 ...|....07/21/2032 ...
61747Y-ES-0 ..... MORGAN STANLEY ... 2 .. |- 2.AFE L. ...97.2250 |... ..5,753,808 |.... ....5,873,584 O e 2,083 o0 feeeeiiiiieel0 000050297 | 5.374 ... 12/14/2022 ...|....04/20/2037 ...
61761J-3R-8 ..... MORGAN STANLEY ... N | 1.GFE L. ...95.7290 |... 957,288 |.... 999,370 O 226 o0 [0 0000030125 | 3.150 ....07/20/2016 ...|....07/27/2026 ...
61761J-2N-2 ..... MORGAN STANLEY B .. 2.AFE ..|... ...97.0580 |... ..1,941,168 |.... .... 1,995,850 O e 1124 0 k0000030950 | 4.016 ....04/22/2015 ...|....04/23/2027 ...
62482B-AA-0 ..... MOZART DEBT MERGER SUB . 1 L4.AFE .. .. 339,698 |...90.4500 |. ..321,099 |. ..355,000 ....343,262 |.. .0 1,032 | .4.590 ....02/10/2022 .. 04/01/2029
62912X-AC-8 ..... NGPL PIPE LLC .. 1 .2.CFE .. .20,980, 115 |. 111.2100 |. 17,574,547 |. 15,803,000 20,391,447 |.. .0 .(228,430) | .4.860 ....05/09/2023 .. 12/15/2037
629377-CE-0 ..... NRG ENERGY INC 1 .3.BFE .. ...99.6240 |. ..2,353,118 |. .2,362,000 .2,362,000 |.. .0 ......5.750 ....10/31/2018 .. 01/15/2028 ...
62979*-AJ-6 ..... NATIONAL STORAGE PP ... N A |- 2.AFE L. ...84.1510 |... ....10,098,138 |.... 12,000,000 |.. ...12,000,000 O 0 0 [0 2,810 |- 2.810 ...12/07/2021 ...|....11/30/2031 ...
63111X-AL-5 ..... NASDAQ INC N |- 2.BFE ... . 108.5480 |.......ounnnnn 2,170,959 |.... .2,000,000 |.. ....1,078,188 L R (01 R N RPN o RN o (4[4 1 AN 6.174 ....07/07/2023 ...|....06/28/2063 ...
636180-BM-2 ..... NATIONAL FUEL GAS CO .... N A |- 2.CFE ..|... ...99.5060 |....ccoennnnns 3,980,259 |.... .4,000,000 |.. .... 3,997,564 O 1,428 0 00002050200 |- 5.240 ....06/22/2015 ...|....07/15/2025 ...
637417-AP-1 ..... NATL RETAIL PROP N |- 2.AFE L ...66.2800 |.............. 2,654,533 |.... .4,005,000 |.. .... 2,528,594 JLUJ R (1 (/I N N RPN | AR (1[4 1) AN 5.868 ....07/20/2023 ...|....04/15/2050 ...
637432-NG-6 ..... NATIONAL RURAL UTILITY . N A |- LEFE L. ...97.1550 |..ecoinnnnnnns 4,857,751 |.... .5,000,000 |.. .... 5,022,504 JLO I U ( 1Y 7<) ARt | R AU | I SO 222 1 N AU 2.965 ....12/27/2017 ...|....11/01/2025 ...
637432-\R-2 ..... NATIONAL RURAL UTILITY oiiiviiiiiiiiiinineeecvvniees fen e N | LEFE L ...87.5000 |... ..4,375,015 |.... ... 4,977,299 O 489 L0 [0 nl040400 . 4.430 ....10/24/2018 ...|....11/01/2048 ...
638610-AZ-1 ..... NATIONWIDE HEALTH PPTYS ... .. 2.AFE ..|... ...99.5660 |... 995,662 |.... ....1,048,136 O e (2,144) 0 e l0 0122062900 |- 6.368 ...05/06/2005 ...|....10/01/2037 ...
63938C-AK-4 ..... NAVIENT CORP-WHEN DISTRIBUTE .. 3.CFE ..|... ...96.5710 |... .. 4,828,554 |.... .... 4,910,943 O e 24578 o0 0 0002.5.000 |- 5.612 ....02/24/2022 ...|....03/15/2027 ...
64083Y-AA-9 ..... [NESCO HOLDINGS |1 INC ... .4.CFE .. ...92.6460 |. ..315,924 |. ..341,000 .341,000 |.. .0 .0 .5.500 ....08/17/2021 .. 04/15/2029
649322-AA-2 . NY & PRES HOSP ... .1.CFE .. ...86.1930 |. ..861,926 |. .1,000,000 .1,000,000 |.. .0 .0 .4.024 ....01/29/2015 .. 08/01/2045
649538-BC-1 ..... [NEW YORK LIFE GLOBAL . . .. 1.LAFE .. . 100.2320 |. .. 3,508,120 |. .3,500,000 .3,500,000 |.. .0 0 | .5.750 ....06/15/2023 .. 06/13/2025
649757-AA-9 ..... NY PUBLIC LIBRARY ...eeevvviniiiiiiiiiieeeccviieeeceens fean e mi .1.DFE .. .. 87.8810 |. .. 4,394,033 |. .5,000,000 .5,000,000 |.. .0 .0 .4.305 ....02/25/2015 .. 07/01/2045 ...
651229-AY-2 ..... NEWELL BRANDS INC ....eieeeeeeeeeeeeeneie e e e eeeeieeeees feen o N .3.CFE .. . 15,540,700 |...82.6170 |. . 12,392,586 |. 15,000,000 15,460,495 |.. .0 ..(12,005) | .....5.257 ...04/27/2016 .. 04/01/2046 ...
655844-Al-8 ..... NORFOLK SOUTHERN CORP ... N |- 2.AFE L .. 6,641,890 |. 100.6260 |... 7,043,836 |.... .7,000,000 |.. .... 6,956,236 LU R T (VI O N RPN | ) S N < 1 I AN 6.064 ....08/03/2007 ...|....05/17/2025 ...
655844-AX-6 ..... NORFOLK SOUTHERN CORP ... N A |- 2.AFE L. . 103.4150 |... 1,034,147 |.... .1,000,000 |.. U O 4,145 |0 [0 ]l 50640 .. 6.244 ....04/11/2007 ...|....05/17/2029 ...
655844-CJ-5 ..... NORFOLK SOUTHERN CORP ... N .. 2.AFE ..|... ...75.7770 |... 3,788,846 |.... .5,000,000 |.. O [ (1,062) [0 [0 fnnll 4,100 .o 3.483 ....09/17/2021 ...|....05/15/2121 ...
665228-B0-4 ..... NORTHERN IL GAS N 1.DFE. . 103.8050 |... 5,190,274 |.... ....5,000,000 |.. JLOJ SO . B V0 ARt | R AU | ) SO - 181 1 I AU 5.795 ....01/12/2007 ...|....02/15/2028 ...
665501-AM-4 ..... NORTHERN NAT GAS ... N | 1.GFE L. ...70.3780 |... 7,037,765 |.... .. 10,000,000 |.. O e 1778 feiiinnl0 [0 0000232400 |- 3.447 ....04/07/2021 ...|....10/16/2051 ...
665859-A0-7 ..... NORTHERN TRUST CORP ... L2 .. .. 2.AFE ..|... ...95.3890 |... 9,538,870 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 [0 . 40600 |- 4.600 ...08/01/2016 ...|....01/01/9999 ...
665859-AS-3 ..... NORTHERN TRUST CORP 2 1FFE .. ...92.4910 |. .. 1,849,810 |. .2,000,000 .2,000,000 |.. .0 .3.375 ....06/03/2017 .. 05/08/2032 ...
665859-AX-2 ..... NORTHERN TRUST CORP ... 2 1.F FE .. . 107.3830 |. ..9,664,502 |. .9,000,000 .8,970,011 |.. .0 .6.173 ....10/26/2022 .. 11/02/2032
666807-BP-6 ..... NORTHROP GRUMMAN CORP 1 L2.AFE .. ...85.9250 |. .. 2,577,753 |. .3,000,000 2,995,748 |.. .0 .4.039 ....10/10/2017 .. 10/15/2047
666807-BT-8 ..... NORTHROP GRUMMAN CORP 1 L2.AFE .. . 101.5040 |. ..2,537,608 |. .2,489,176 |.. .0 .5.189 ....03/19/2020 .. 05/01/2040
666807-BU-5 ..... NORTHROP GRUMMAN CORP 1 L2.AFE .. . 103.0080 |. .. 5,150,394 |. . 4,972,064 |.. .0 ......5.289 ....03/19/2020 .. 05/01/2080 ...
670346-AP-0 ..... NUCOR CORP N A |- 1.GFE L. ...97.6650 |....covnnnnnns 2,441,620 |.... ....2,498,118 O e 368 o0 00020030950 |- 3.968 . ...04/23/2018 ...|....05/01/2028 ...
670346-AW-5 ..... NUCOR CORP N | 1.GFE L. ...83.3930 |.....counnnnns 4,169,653 |.... .... 4,954, 468 O e 797 o0 [0 0000232850 | 3.903 (A0 ...... .. 192,500 |....03/02/2022 ...|....04/01/2052 ...
674599-CL-7 ..... OCCIDENTAL PETROLEUM CORP . N A |- 2.CFE ..|... L. 71.5050 |..ccovnnnnnnns 4,029,300 |.... ....5,624,746 O e e 256 [0 e l0enl40100 |- 4112 [FA ... .. 231,085 |....11/02/2016 ...|....02/15/2047 ...
674599-DF-9 ..... OCCIDENTAL PETROLEUM CORP . N .. 2.CFE ..|... . 106.0680 |.............. 3,182,055 |.... .... 3,389,776 O e (21,453) oecenl0 0 ]l 60450 |l 5.051 [MS ...... .. 193,500 |....09/18/2019 ...|....09/15/2036 ...
675553-AA-9 ..... OCHSNER CLINIC FND N A |- 1.GFE L. . 101.8870 |..ccevnnnnnnns 5,899,238 |.... ....5,951,467 0 e (4,652) [0 o0 000050897 |l 5.658 [MN ...... .. 341,436 |....05/26/2016 ...|....05/15/2045 ...
677050-AT-3 ..... OGLETHORPE POWER CORP ... N |- 2.BFE ... . 107.6070 |.....cevvnnnns 5,380,326 |.... .... 4,926,165 LU R 25 AR N RPN | SN o 1044 I AN 6.310 | ....... ....11/28/2023 ...|....12/01/2053 ...
677415-C0-2 ..... OHIO POWER COMPANY 1. .. 1.G FE ..|... ...83.7140 |..coeennnnnnns 2,850,462 |.... ....3,151,742 O 5,537 o0 feeeiel0 40150 | 4.665 A0 ...... ...08/04/2022 ...|....04/01/2048 ...
678858-BC-4 ..... OKLAHOMA GAS & ELECTRIC ... 1. .. 1.G FE ..|... . 105.5280 |.........ennn. 2,638,209 |.... ... 2,357,925 LU Y 11X T N N RPN | SN o 1841 I AN 8.090 |AO ...... .. 162,500 |....06/29/2000 ...|....04/15/2028 ...
678858-BH-3 ..... OKLAHOMA GAS & ELECTRIC 1 . 1.GFE .. . 106.0890 |. 2,121,777 | 01,992,362 |.. .0 ......6.491 129,000 |....01/28/2008 .. 02/01/2038 ...
678858-Bl-2 ..... OKLAHOMA GAS & ELECTRIC ...eevvenniiiiininniiiiinnnnnnns 1.. 1.6 FE ..|... ...94.8290 |......ooennnns 4,741,464 |.... .5,000,000 |. .... 4,976,561 O e 796 |0 00005250 .l 5.201[MN ...... .. 262,500 |....05/24/2011 ...]....05/15/2041 ...
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678858-BR-1 ..... OKLAHOMA GAS & ELECTRIC ...eevvvnniiiiininnirviininens foe e | s T L 1GFE e 6,659,950 |...83.8190 |.............. 5,238,705 |....ccvvunnnns 6,250,000 |......cvunnnns 6,604,825 [.....covvnnnnnnns (O FORR € r /  FN | N AR | B RN 4.150 |...... 3779 (A0 ooeeen |oeveinnnnn.... 64,844 |l 259,375 |....10/12/2017 ...|....04/01/2047 ...
678858-BT-7 ..... OKLAHOMA GAS & ELECTRIC ... |- 1.GFE L. ...96.7940 |...coonnnnnnns 1,935,890 |.... .2,000,000 |.. .... 1,998,005 O e 375 |0 o0 e 3.800 |...... 3.823 [FA ...... ... 76,000 |....08/14/2018 ...|....08/15/2028 ...
680223-AL-8 ..... OLD REPUBLIC INTL CORP |- 2.BFE ... L. 73.3740 |.oooeinnnnnnns 4,464,823 |.... ... 4,327,801 LU R K T /& T PO | RN | ) AN 3.850 |...... 6.011|JdD ....... .. 117,136 |....06/16/2023 ...|....06/11/2051 ...
680657-AA-1 ... OLGA TENEDIOS IRR TRUST B .- 1.BFE ..|... . 100.0000 |... ....1,015,000 J I N | I FORRRRRt | B ISP | B AU 5.450 |...... 5.286 [MON ..... . 31,336 |....05/04/2023 ...|[....05/01/2073 ...
680665-AL-0 ..... OLIN CORPORAT ION N |- SAFE L. ...98.5350 |... O 9,499 |0 [0 5.625 |...... 7.080 |FA ...... . 57,038 |....04/01/2020 ...|....08/01/2029 ...
681936-BB-5 ..... OMEGA HEALTHCARE ... N A |- 2.CFE ..|... ...99.6120 |..ccovnnnnnnns 4,880,986 |.... ....4,896,59% O 9725 |0 o0 e 4.950 |...... 5.168 |AO ...... .. 242,550 |....10/16/2014 ...|....04/01/2024 ...
681936-BD-1 ..... OMEGA HEALTHCARE ... N |- 2.CFE ... ...98.3580 |.......ounnnns 1,967,167 |.... ... 1,994,731 LU SRR 8- 11V I N | N RN | ) AN 4.500 |...... 47614 ....... ... 90,000 |....01/08/2016 ...|....01/15/2025 ...
681936-BM-1 ..... OMEGA HEALTHCARE N A .. 2.CFE ..|... ...84.8500 |......oeunnnnt 4,242,511 |.... .... 4,936,268 O et 7,768 0 o0 e 3.375 |...... 3.580 ....10/07/2020 ...|....02/01/2031 ...
68233J-8B-9 . ONCOR ELECTRIC DELIVERY 1 1FFE .. ...82.8290 |. .. 2,675,372 |. .3,165,779 |.. .0 .3.750 |......3.888 ....01/12/2017 .. 04/01/2045
68235P-AG-3 ..... [ONE GAS INC .. 1 . 1.GFE .. ...88.2800 |. .. 4,413,984 |. . 4,950,256 |.. .0 .4.500 |......4.567 ....11/01/2018 .. 11/01/2048
682680-AY-9 ..... ONEQK INC ... 1 .2.BFE .. ...92.1310 |. .. 4,606,550 |. .5,018,6% |.. .0 ......3.400 |......3.325 ....08/22/2019 .. 09/01/2029 ...
68268N-AG-8 ..... ONEOK PARTNERS LP .. N A |--2.BFE ... . 104.3940 |.....ooenennnt 1,043,941 |.... 994,601 O e 172 |0 [0 e 6.125 |...... 6.176 ...01/24/2011 ...|....02/01/2041 ...
682691-AA-8 ..... ONEMAIN FINANCE CORP ... ..LS.. N |- 3.BFE ... ...85.5670 |... .... 4,946,374 O e 8,764 |0 [0 e 4.000 |...... 4.184 ...08/24/2021 ...|....09/15/2030 ...
682695-AA-9 ..... ONEMAIN FINANCE CORP ... ..LS.. N A |- 3.BFE ..|... . 105.7620 |... 0 [ (396) |0 o0 9.000 |...... 8.812 ....09/13/2023 ...|....01/15/2029 ...
68389X-CK-9 ..... ORACLE CORP N |- 2.BFE ... . 117.2080 |... O [ (1,136) el o0 6.900 |...... 6.470 |IN ...... .. 172,500 |....08/17/2023 ...|....11/09/2052 ...
68902V-AM-9 ..... OTIS WORLDIWIDE CORP ... ..LS.. N A |--2.BFE ... ...77.5500 |... O e 28 o0 o0 e 3.362 |...... 3.363 [FA ...... .. 168,100 |....09/08/2020 ... |....02/15/2050 ...
693304-AR-8 ..... N | LEFE L ...92.8740 |... O [ (14,301) |0 o0 e 4.800 |...... 3.415 (A0 ...... ... 96,000 [....01/19/2022 ...|....10/15/2043 ...
693342-AH-0 ... PG&E WILDFIRE RECOVERY . .. 1.AFE ..|... ...98.0610 |..cevvvnnnnnns 4,903,055 |.... ....5,001,389 0 [ 1,855 |0 o0 e 5.081 |...... 5.078 ...07/13/2022 ...|....06/01/2041 ...
693475-A0-8 ..... PNC FINANCIAL .. .. 2.BFE ..|... .... 10,000,000 |...93.5400 [........cceeen 9,353,996 |.... .. 10,000,000 O o0 o0 [0 5.000 |...... 5.000 ....10/27/2016 ...|....12/29/2049 ...
693475-BC-8 ..... [PNC FINANCIAL .. .2.BFE .. . 15,000,000 |...80.4140 |. . 12,062,145 |. 15,000,000 |.. .0 .3.400 |...... 3.400 ....09/08/2021 .. 01/01/9999
69349A-AA-0 ..... PNC CAPITAL TRUST C ..2.BFE .. ...92.9250 |. .. 4,478,035 |. .4,628,176 |.. .0 .6.209 |......1.048 ....01/17/2023 .. 06/01/2028
69349L-AR-9 . PNC BANK NA ... .. 1.G FE .. ...96.3340 |. .. 1,926,672 |. 1,997,476 |.. .0 . ......4.080 ....07/23/2018 .. 07/26/2028
69354N-AC-0 . PRA GROUP INC .3.BFE .. ...99.4000 |. .266,702 |.. .0 .7.375 |......9.108 ....08/08/2023 .. 09/01/2025 ...
694308-JG-3 ..... [PACIFIC GAS & EL . .2.CFE .. ...82.5970 |. . 613,000 567,274 |.. .0 ......2.500 |......3.677 ... 12/14/2022 .. 02/01/2031 ...
694308-KC-0 ..... PACIFIC GAS & EL ... .. 2.CFE ..|... ...92.5060 |... .3,614,000 |.. .... 3,604,481 O 929 |0 [0 e 4.400 |...... 4.438 MS ...... .. 159,016 |....02/16/2022 ...|....03/01/2032 ...
6944PL-2T-5 ... PACIFIC LIFE GF I . B . 100.0450 |... ....3,500,000 |.. ... 3,500,000 O 0 0 [0 e 6.240 |...... 5.953 |MJSD ... .. 110,533 |....06/08/2023 ... |....06/16/2025 ...
695114-CG-1 ..... PACIF | CORP N . 107.2510 |... ... 11,797,652 |.... .. 11,000,000 |.. ...12,559,076 JLO U /£ - 111D N N | I RPN | B A 6.250 |...... 4.824 A0 ...... ..687,500 |....05/26/2022 ...|....10/15/2037 ...
700658-AA-5 ..... PARK NATIONAL CORP .... L2 .. ...89.9300 |....covnunnnns 8,992,996 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 [0 e 4.500 |...... 4.500 MS ...... ..450,000 |....08/17/2020 ...|....09/01/2030 ...
701094-AJ-3 ..... PARKER HANNIFIN N ...95.9730 |...ooovnnnnnns 5,853,377 |.... ....6,115,980 O e (5,513) |0 o0 e 3.250 |...... 3.151[MS ...... .. 198,218 |....12/11/2017 ...|....03/01/2027 ...
701094-AL-8 ..... PARKER HANNIFIN N A ...86.7420 |....covnennnns 3,313,548 |.... ....3,718,290 O 2,524 |0 0 e 4.100 |...... 4.282[MS ...... .. 156,620 |....05/18/2018 ...|....03/01/2047 ...
70109H-AN-5 ..... PARKER-HANNIFIN CORP . 1 ...91.0460 |. .. 4,552,314 |. . 4,994,373 |.. .0 4,450 |......4.458 ....11/18/2014 .. 1172172044 ...
707567-AE-3 ..... PENN MUTUAL LIFE INS CO 1 5,000,000 |...67.1590 |. .. 3,357,929 |. .5,000,000 .5,000,000 |.. .0 .3.800 |......3.800 ...04/22/2021 .. 04/29/2061 ...
70932M-AD-9 ... PENNYMAC FIN SVCS INC ... 1 .. 187,879 |. 103.1330 |. ..194,921 | . 189,000 ... 187,873 |.. .0 .7.875 |......8.001 ....12/06/2023 .. 12/15/2029 ...
718172-BL-2 ..... PHILIP MORRIS INTERNAT-I/1 . . 10,030,596 |...85.9290 |. .. 7,553,130 |. .8,790,000 .9,936,680 |.. .0 .4.250 |......3.367 ....09/02/2021 .. 11/10/2044
718172-DB-2 ..... PHILIP MORRIS INTERNAT-I/1 1 .. 682,122 |. 102.6200 |. . 664,000 ... 681,075 |.. .0 ......5.375 |......5.019 ....06/03/2023 .. 02/15/2033 ...
718546-AH-7 ..... PHILLIPS 66 N A 2,999,275 |. 108.3380 |... .3,000,000 |.. ... 2,999,391 O e 10 0 o0 e 5.875 |...... 5.876 |IN ...... .. 176,250 |....01/29/2013 ... |....05/01/2042 ...
718546-AL-8 ..... PHILLIPS 66 . N .... 12,848,510 |...95.8470 |... ...13,000,000 |.. ...12,872,983 O 3381 0 [0 4.875 |...... 4.950 [MN ...... ..633,750 |....12/04/2014 ...|....11/15/2044 ...
72303#-AA-7 ..... PINEBRIDGE ... N A .. 15,161,461 |. 100.0000 |... ...15,161,461 |.. JLU N N | I APPSRt | B IEUUPRRPRRRRIN | B ST 6.000 |...... 6.044 | MJSD ... 1,384,051 |....06/28/2023 ... |....12/31/2031 ...
731020-AA-4 ..... POLAR TANKERS INC N .. 953,962 |. 103.3420 |... ..934,789 |.. O e (3 |0 [0 e 5.951 [...... 5.612 [MN ...... . 27,815 |....07/24/2023 ...|....05/10/2037 ...
736508-G*-7 ..... PORTLAND GENERAL ELEC PP .. N A 1,000,000 . 103.3420 |... .1,000,000 |.. O 0 0 o0 6.260 |...... 6.260 |IN ...... . 62,600 |....04/13/2006 ...|[....05/01/2031 ...
737679-DB-3 ..... POTOMAC ELECTRIC PIR CO .. N .. 484,585 |. 114.5400 |... O o857 o0 [0 6.500 |...... 6.741 |IN ...... ... 32,500 |[....03/25/2008 ...|....11/15/2037 ...
741503-BC-9 ..... PRICELINE GROUP INC. ....... 1. 4,807,150 |...96.5290 |... .... 4,906,663 0 [ 19,983 |0 o0 e 3.550 |...... 4.036 [MS ...... .. 177,500 |....07/18/2018 ...|....03/15/2028 ...
74170*-BZ-1 ..... PRIME PTY FD PRIVATE PLACEMENT ... 1. .. 6,000,000 |. 104.2540 |... ....6,000,000 O o0 o0 [0 e 5.690 |...... 5.690 ....03/10/2023 ...|....03/15/2035 ...
74170%-CA-5 ..... PRIME PTY FD PRIVATE PLACEMENT 1 6,000,000 |. 103.6840 |. ..6,221,050 |. .6,000,000 |.. .0 ...rn5.790 |......5.790 ....03/10/2023 .. 03/15/2038 ...
T42404-AP-1 ..... PRINCETON THEOLOGICAL ... 1.. .. 2,000,000 ). 101.2580 |.............. 2,025,152 |.... .2,000,000 |. ....2,000,000 O 0 0 0 5.200 |...... 5.201 ...09/26/2013 ...|....07/01/2033 ...
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742730-AC-7 ..... PRIT CORE REALTY PP ..oviiiiiiiieeiieiiieeeeennnineees oo ven | s | [N 2 s 5,000,000 |...98.0910 |.......vvnneen 4,904,537 |....covvunnnns 5,000,000 |.eeevunninnns 5,000,000 |.eeveuniirnnnnnn (VR R | N R | I R | B SO 31 1[0 I RN 4.000 ....02/07/2013 ...|....02/14/2025 ...
743315-AJ-2 ..... PROGRESSIVE CORP 1.F FE ..|... ...1,042,580 |. 109.5970 |...eeennnneenn 1,095,969 |.... ....1,000,000 |.. ....1,015,703 O e (2,821) 0 feeeeiiiieeel0 62625 |l 6.262 ...08/01/2007 ...|....03/01/2029 ...
74340*-BM-5 ..... PLD FUND PP PRIVATE PLACEMENT .... - 1.GPL L .10,000,000 |. 105.0040 |... ....10,500,360 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 [0 000005760 |l 5.760 ....09/18/2023 ...|....09/21/2033 ...
74340*-BN-3 ..... PLD FUND PP PRIVATE PLACENMENT . .. 1.GPL ..|... . 104.5200 |... ....10,451,982 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 feel0 000050910 | 5.910 ....09/18/2023 ...|....09/21/2038 ...
TA4320-AK-1 ... PRUDENTIAL FINANCIAL INC e [ TG FE L . 103.8090 |.......eunnnns 3,114,279 |.... .... 2,972,956 LU R 1151V R N RPN | SO 28 4[4 I AN 6.004 ....01/30/2007 ...|....03/17/2036 ...
744533-BJ-8 ..... PUBLIC SERVICE OKLAHOMA ... N A .. 2.AFE ..|... . 110.0520 |.......eeen... 6,289,488 |.... .... 1,159,808 0 e (82,259) [0 o0 el 6.625 |l 4.112 ...10/06/2021 ...|....11/15/2037 ...
74460D-AC-3 ..... PUBLIC STORAGE INC N 1.F FE ..|... L..95.2770 |..ocvvvnnnnnns 3,811,088 |.... ....4,000,000 O 0 0 [0 000003094 | 3.004 ....09/13/2017 ...|....09/15/2027 ...
74531E-AC-6 ..... PUGET SOUND ENERGY INC .. N A .. 1.F FE ..|... . 107.7250 |..ccovnnnnnnns 1,939,047 |.... ....1,781,101 O e 2,891 [0 e l0.02227.000 |- 7.244 ....05/07/2008 ...|....03/09/2029 ...
745332-CB-0 . PUGET SOUND ENERGY INC 1 1FFE .. . 103.5390 |. 1,035,385 |. .1,225,720 |.. .0 .3.902 ....12/06/2012 .. 03/15/2040
745332-CC-8 PUGET SOUND ENERGY INC 1 1.FFE .. . 100.8040 |. .. 4,536,201 |. .5,462,803 |.. .0 .3.985 ....12/12/2012 .. 07/15/2040
745332-CD-6 PUGET SOUND ENERGY INC 1 1FFE .. . 102.2980 |. 1,022,983 |. .999,902 |.. .0 ......5.638 ....03/22/2011 .. 04/15/2041 ...
747262-AZ-6 ..... QVC INC N A |- 4.BFE ... L. 72.2310 |oeeeieiinns 1,231,532 |.... ....1,703,980 O e 189 0 k0l 40375 | 4.389 ...08/23/2021 ...|....09/01/2028 ...
TATA20-AA-4 ..... SUN HOLDINGS PP N |- 1.DPL ... . 15,124,143 |...78.8430 |... ...11,806,266 |.... . ...15,117,944 JLU I R (38 +1oXc N N N RPN | R <1 ) AN 4.319 ....08/04/2021 ...|....08/15/2051 ...
T4T62E-AF-9 ..... QUANTA SERVICES INC ... N A |- 2.CFE ..|... .. 6,976,410 |...88.0930 |... .7,000,000 |.. ....6,983,214 O 2,198 [0 feel0002222.900 |- 2.939 ....09/17/2020 ...|....10/01/2030 ...
74841C-AB-7 ..... QUICKEN LOANS LLC/QUICKN .. N R R T S R ...88.1990 |... ....1,053,000 |.. .... 1,053,000 O 0 0 [0 0000.3.875 | 3.875 ....09/09/2020 ...|....03/01/2031 ...
T4949L-AE-2 ..... RELX CAPITAL INC N A |- 2.AFE L. . 101.0490 |... .. 10,000,000 |.. ....9,932,483 O 6,339 [0 feeil0 40750 | 4.848 ....05/17/2022 ...|....05/20/2032 ...
749571-AG-0 ..... RHP HOTEL PPTY/RHP FINAN .. N |- 4AFE L ...93.2910 |... ..319,000 |.. LU R /40 PR N RPN | ) R 3. 41 I AN 4.287 ...09/08/2021 ...|....02/15/2029 ...
75513E-CX-7 ..... RAYTHEON TECH CORP N A |- 2.AFE L. . 115.8840 |... . .2,000,000 |.. .... 1,992,304 JLO I AU ( [+ - FORPPRRRt | R AP | ) SO - 10144 I AU 6.429 ....11/06/2023 ...|....03/15/2054 ...
760759-AN-0 ..... REPUBLIC SERVICES INC N .. 2.AFE ..|... . 107.8930 |......oeunnnn. 5,394,634 |.... .... 4,967,508 O e 1,084 L0 [0 0000.5.700 |- 5.759 ....06/07/2011 ...|....05/15/2041 ...
76131V-AA-1 ... RETAIL PROPERTIES OF AME - A 1 .2.CFE .. ...97.5040 |. .. 1,950,082 |. 1,984,216 |.. .0 .4.676 ....03/29/2017 .. 03/15/2025
761713-BB-1 ..... REYNOLDS AMERICAN INC ... 1 .2.BFE .. ...94.2080 |. .. 3,801,284 |. 4,731,273 |.. .0 ..(19,273) | .4.5717 ....06/25/2017 .. 08/15/2045
77340R-AR-8 ..... ROCKIES EXPRESS PIPELINE 1 L3.AFE .. ...95.7450 |. 1,914,892 |. 1,998,140 |.. .0 L. 278 | .4.969 ....04/03/2019 .. 07/15/2029
78016E-ZV-2 ..... ROYAL BANK OF CANADA .... o e [ LEFE L ...99.8540 |. .. 2,496,357 |. . 2,498,380 |.. .0 .2,180 |. L4775 ....02/03/2023 .. 07/29/2024 ...
78349A-AB-9 ..... RWJ BARNABAS HEALTH ....eeeeeieeeeeeeeee e eeereee e fen o N A .. 1.DFE .. ...82.6480 |. ..6,198,596 |. .7,500,000 .8,425,984 |.. .0 ..(31,048) | ......3.158 ...12/03/2020 .. 07/01/2046 ...
78466C-AC-0 ..... SS&C TECHNOLOGIES INC ... ..LS.. N |- 4.BFE ... L..98.7130 |.ooeiiinnnnnns 2,072,977 |.... .2,100,000 |.. ....2,100,000 O 0 0 [0 000005.500 |- 5.500 .. 115,500 |....03/14/2019 ...|....09/30/2027 ...
784710-AA-3 ..... SSM HEALTH CARE N A |- LEFE L. ...96.8730 |..ceernnnnnnns 4,843,661 |.... .5,000,000 |.. ....5,000,000 O 0 0 0000003823 | 3.823 ..191,150 |....04/11/2017 ...|....06/01/2027 ...
78516F-AA-T ..... SABAL TRAIL TRANS .. N |- 2.AFE L ...96.7450 |.......oennnns 2,902,344 |.... .3,000,000 |.. ....3,000,000 O 0 0 [0l 40246 | 4.229 .. 127,380 |....04/26/2018 ...|....05/01/2028 ...
78516F-AB-5 ..... SABAL TRAIL TRANS N A |- 2.AFE L. ...93.8130 |..eeernnnnnnns 5,994,638 |.... .6,390,000 |.. ....6,590,774 0 e (11,607) [0 o0 40682 | 4.366 ..299,180 |....02/02/2021 ...|....05/01/2038 ...
785592-AN-8 ..... SABINE PASS LIQUEFACTION .. N |- 2.AFE L . 100.1930 |....ccvvnnnnns 1,117,150 |.... 1,115,000 |.. .... 1,115,000 O 0 0 [0 0000050625 |l 5.625 ... 62,719 [....01/14/2016 ...|....03/01/2025 ...
785592-AZ-9 ..... SABINE PASS LIQUEFACTION .. N A .. 2.AFE ..|... . 105.6820 |... ...10,568,154 |.... .. 10,000,000 |.. ....9,984,272 O e (436) [0 e l0 0022052900 |- 5.916 ..295,000 |....08/22/2023 ...|....09/15/2037 ...
78572X-AG-6 ..... SABRA HEALTH/CAPTL CORP 1 .2.CFE .. ...90.6060 |. .5,593,000 .5,559,7% |.. .0 .4.013 ....03/23/2021 .. 10/15/2029 ...
78574M-AA-1 ... SABRA HEALTH CARE LP . 1 .2.CFE .. ...82.0510 |. .5,000,000 . 4,957,405 |.. .0 .3.323 ....09/21/2021 .. 12/01/2031
797440-BL-7 ..... SAN DIEGO GAS & EL . 1 1FFE .. ...97.4000 |. .1,500,000 1,707,837 |.. .0 L4173 ....06/01/2018 .. 05/15/2040
808513-BD-6 ..... SCHWAB CORP .. 2 .2.CFE .. ...98.6700 |. . 1,350,000 . 1,402,622 |.. .0 .2.572 ....01/04/2021 .. 06/01/2025
808513-BJ-3 ..... SCHWAB CORP .. 2 .2.CFE .. ...79.2540 |. .3,305,615 |.. .0 o 4112 ....12/14/2022 .. 12/01/2030 ...
816196-AT-6 ..... SELECT MEDICAL CORP ... 1 | 4.CFE L . 100.5970 |... ... 2,344,984 0 e (3,483) [0 eeeeiiieel0 62250 | 6.099 ...08/07/2019 ...|....08/15/2026 ...
81675%-AC-8 ..... SEMINOLE ELECTRIC PP . A1 [ TG FE L . 105.4390 |... .. ....2,000,000 O 0 0 [0 000006.030 | 6.030 ... 12/22/2005 ...|....12/28/2033 ...
817826-AB-6 ..... 7-ELEVEN INC A 2B FE L ...99.4470 |... ..530,000 |.. O e 6,847 |0 e l0 .....0.800 ... 6.236 ....09/29/2023 ... |....02/10/2024 ...
824348-AX-4 ..... SHERWIN-WILLIAMS CO/THE ... A1 [ 2B FE L ...91.5150 |... .. 10,000,000 |.. L Y (0 R N N RPN | I SO 344 I AN 4.521 ....05/11/2017 ...|....06/01/2047 ...
824348-BN-7 ..... SHERWIN-WILLIAMS CO/THE ... A 2B FE L ...73.6650 |... ....1,000,000 |.. O i 37 o0 [ l0 0022232300 |- 3.309 ....08/03/2020 ...|....05/15/2050 ...
82568N-AC-5 ..... SHUTTERFLY FINANCE LLC .. A1 [ 5B FE L .. 67.1870 |... .2,361,803 |.. ,568,951 0. ....12/01/2023 ...|....10/01/2027 ...
82568N-AE-1 ..... SHUTTERFLY FINANCE LLC .. 1 |- 4B FE ... ...99.2610 |... 278,555 |.... 280,630 0 . ...06/14/2023 ...|....10/01/2027 ...
82873M-AA-1 ... SIMMONS FOOD INC/SIMMONS .. 1. |- 4.CFE ..|... .. 86.7100 |... 391,929 |.... ....381,064 0. ....11/15/2023 ...|....03/01/2029 ...
829259-Al-0 . SINCLAIR TELEVISION ... 1 .4.CFE .. ...90.2770 |. ..644,581 |. .715,508 |.. .0 ....12/11/2020 .. 02/15/2027 ...
829259-AY-6 ..... SINCLAIR TELEVISION .. 1.. .|..4.CFE ..|... ... 74.8320 |.......oennnns 1,247,443 |.... .1,667,000 |. ,702,251 0. ...12/17/2020 ... |....03/01/2030 ...
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829259-BA-7 ..... [SINCLAIR TELEVISION ...cevvvnniiiiiiiiiiiiiiniie s R O & S N 1,662,798 |...70.5100 [....evveennen 1,171,165 |oooveennennnns 1,661,000 |....ooevennnn 1,662,282 |.oevvveennneennn0 [ (182) |0 [0 e, 4425 [ 412D e 5,710 .|--..12/01/2030 ...
83012A-AA-7 ..... SIXTH TREET SPECIALITY LENDING vee |--2.CFE ... .. 799,663 |...91.3760 |... ... 856,000 |.. JO I O K 3 (- I ARt | B IR | ) AU 2.500 |......4.370 [FA .coce Joeemnnniiiaeens 8,917 |... .|--..08/01/2026 ...
832248-8D-9 ... SMITHFIELD FOODS INC v |- 2.CFE ... ... 77.5790 |... 10,000,000 |.. JLOJ O 1N ' T N | N RPN | ) AN 2.625 el 18,750 ... .|-...09/13/2031 ...
832696-AN-0 ..... oo |--2.BFE ... ...93.0360 |... .1,000,000 |.. 0 e (7,985) |0 o0 e 4.250 ... 12,514 .. .|--..08/15/2035 ...
835495-AJ-1 ..... voo |- 2.BFE ... . 102.4200 |... . .3,000,000 |.. O 312 o0 [0 5.750 ... 28,750 |... .|-...11701/2040 ...
838518-AA-6 ..... SOUTH JERSEY INDUSTRIES . L] 3AFE L. .. 81.1010 |.cevvnnnnnnns 8,110,062 |.... .. 10,000,000 |.. ...10,011,201 JO I O ( 1 <1 DN ARt | B IUUUPRPRRIN | ) AU 5.020 ... 105,978 |... . |--..04/15/2031 ...
842320-AA-2 ... SOUTHERN BAPTIST HOSP. .. |- 1.CFE ... L.91.1370 |t 3,645,469 |.... ....4,000,000 |.. ....4,000,000 LU RN | N | RPN | ) SN 4.857 .... 89,585 [... .|...07/15/2045 ...
842400-GG-2 ..... SOUTHERN CAL EDISON ... .. 1.G FE ..|... ...82.0340 |....covnnnnnns 2,087,730 |.... .2,484,000 |.. ... 2,482,389 O e 38 |0 o0 e 4.000 ... 24,840 |... ...04/01/2047 ...
842400-GN-7 ..... .1.GFE .. ...97.9900 |. .. 2,939,697 |. .3,000,000 .2,998,32%6 |.. .0 .3.700 |.. . 46,250 08/01/2025
842587-DD-6 . .. 2.BFE .. . 101.4030 |. ..4,056,121 |. .4,000,000 . 4,012,520 |.. .0 5113 .. . 85,217 08/01/2027
844030-AA-4 ..... . .. 2.CFE .. . 100.0390 |. . 500,000 .500,382 |.. .0 ......7.600 |.. . 15,833 02/01/2024 ...
84756N-AE-9 ..... SPECTRA ENERGY PARTNERS LP .. N A |- 2.AFE L. . 102.2680 |... .2,000,000 |.. ....1,997,712 O i 54 |0 0 e 5.950 .. 31,733 |... .|--..09/25/2043 ...
84TTM-AA-2 ..... SPEEDWAY MOT/SPEEDWAY FD .. N |- 4.BFE ... ...94.1700 |... ... 876,000 |.. 854,468 O e 2719 o0 [0 e 4.875 o|-... 1170172027 ...
84859D-AA-5 ..... N A |- LFFE L ...70.8820 |... 10,000,000 |.. ....9,972,913 0 895 |0 0 e 3.300 .|--..06/01/2051 ...
852060-AD-4 ..... SPRINT CORP (FON GROUP) ... N |- 2.BFE ... . 108.4060 |... .2,126,000 |.. ... 2,239,867 O [ (19,983) |0 o0 6.875 .|...11/15/2028 ...
85349%6-AC-1 ..... STANDARD INDUSTRIES INC ... N A |- 3.BFE ..|... ...97.5150 |... .1,666,000 |.. .... 1,630,459 0 [ 10,084 0 o0 e 5.000 . |--..02/15/2027 ...
853496-AD-9 ... STANDARD INDUSTRIES INC . N |- 3.BFE ... ...96.3050 |... ..1,926,108 |.... .2,000,000 |.. ....1,851,387 0 30,921 o0 [0 e 4.750 .|...01/15/2028 ...
858912-AG-3 ..... N A |- 8.CFE ..|... ...91.1100 |... 789,925 |.... ... 867,000 |.. 862,931 O e 71 0 o0 e 3.875 .|--..01/15/2029 ...
85917P-AB-3 ..... N .. 2.BFE ..|... ... 77.5210 |... L 7,412,532 |.... ....6,558,733 LU SRR 80 I VI N | I RPN | ) AN 3.750 ...03/15/2051 ...
862121-AB-6 ..... STORE CAPITAL CORP . 1 .2.CFE .. ...91.7320 |. ..458,658 |. .538,847 |.. .0 .4.625 |.. 03/15/2029
862121-AC-4 ..... STORE CAPITAL CORP . 1 .2.CFE .. ...78.5550 |. .. 1,040,854 |. .1,336,954 |.. .0 .2.750 |.. 11/18/2030
862121-AD-2 ..... STORE CAPITAL CORP . 1 .2.CFE .. ...76.0950 |. ..287,640 |. .283,149 |.. .0 .2.700 |.. 12/01/2031
863667-AJ-0 ..... mi L2.AFE .. ...96.5970 |. 1,057,292 |.. .0 .4.625 |.. 03/15/2046 ...
86614R-AN-7 ..... SUMMIT MATERIALS LLC/FIN N .3.CFE .. ...96.9940 |. . 865,000 ... 871,708 |.. .0 eenn5.250 |.. 01/15/2029 ...
86787X-AA-3 ..... .. 2.BFE ..|... ...93.4450 |... . 10,823,000 |.. ...10,408,262 O R 720 [0/ N | I RPN | ) AN 6.311 .|-...05/15/2027 ...
867914-AH-6 ..... B - 1.GFE ... . 101.7460 |....cconenn.nt 4,069,834 |.... .4,000,000 |.. ....4,001,938 0 [ (1,089) |0 e l0 e 6.000 .|--..02/15/2026 ...
871829-AJ-6 ..... N |- 2.BFE ... . 102.8470 |.....cevnnnnns 1,028,468 |.... .1,000,000 |.. .... 1,069,074 O e (4,364) |0 [0 e 5.375 o|--..09/21/2035 ...
871829-BD-8 ..... N A |--2.BFE ... ...88.9330 |....covunnnnns 2,223,322 |.... .2,500,000 |.. .... 2,492,525 O e 188 |0 0 e 4.500 . |--..04/01/2046 ...
87264A-BY-0 ..... N |- 2.BFE ... L 73,1210 [ 3,656,072 |.... .... 4,658,729 O e 4,048 |0 [0 3.600 o|-...11/15/2060 ...
87264A-CT-0 ..... N A .. 2.BFE ..|... ...73.0260 |....coounnnnnn 3,651,312 |.... ... 4,972,541 O e 549 |0 0 e 3.400 ...10/15/2082 ...
87303*-AA-9 ..... 1 J1EPRL L . 101.1900 |. . 11,083,449 |. 10,963,107 |.. .0 .5.000 |.. 12/03/2024 ...
87612E-AU-0 ..... 1 1.FFE .. . 121.6930 |. .. 4,327,405 |. . 3,556,000 .4,266,815 |.. .0 .7.000 |.. 01/15/2038
87724R-AB-8 ..... TAYLOR MORRISON COMM . 1 .3.BFE .. . 100.8990 |. ..1,306,641 |. . 1,295,000 .1,295,000 |.. .0 .5.750 |.. 01/15/2028
87901J-AF-2 ..... 1 .3.CFE .. ...97.4580 |. ..487,291 |. . 500,000 500,000 |.. .0 4.750 |.. 03/15/2026
88033G-DB-3 ..... 1 .3.CFE .. ...97.8260 |. ..644,000 .644,000 |.. .0 ... 5126 .. 11/01/2027 ...
88104L-AG-8 ..... TERRAFORM POWER OPERATIN .. N A |- 8.CFE ..|... ...93.5720 |... .1,599,000 |.. .... 1,635,663 O e (8,187) |0 [0 e 4.750 .|--..01/15/2030 ...
882384-AE-0 ..... TEXAS EASTERN TRANSMISSI .. N | 1.GFE L. ...82.4690 |... .3,860,000 |.. ... 4,281,136 O e (11,422) |0 0 e 4.150 .|-...01/15/2048 ...
882440-AN-0 ..... TEXAS GAS TRANSMISSION ... N A |- 2.CFE ..|... . 106.5220 |.............. 5,326,123 |.... .5,000,000 |.. .... 4,989,397 0 foeee2,483 |0 o0 e 7.250 .|--..07/15/2027 ...
882484-AA-6 ..... TEXAS HEALTH RESOURCES .. N |- 1.CFE ... ...90.1010 |..ccevvnnnnnns 4,505,033 |.... .5,000,000 |.. ....5,000,000 LU RN | N | RN | B SN 4.330 o|-...11/15/2055 ...
88579Y-AZ-4 ..... M CO. e A [ 1GFE L ... 76.4670 |...ccrnnnnnnns 3,823,360 |.... .5,000,000 |.. .... 3,811,669 O e 11,619 |0 o0 e 3.625 .|--..10/15/2047 ...
887317-AM-7 ... A1 [ SAAFE L .. 87.6070 |......oounnnns 2,628,211 |.... ....2,985,117 O o479 |0 [0 e 5.375 .|-...10/15/2041 ...
887317-AX-3 ..... 1T |- SAFE s ...69.3030 |....coenunnnns 1,328,541 |.... . s ....1,790,387 0 [ 3,065 e o0 e 4.850 .|--..07/15/2045 ...
88732J-BB-3 ..... TIME WARNER CABLE INC 1. |- 2.CFE ... ...87.7720 |... ....10,532,608 |.... 12,000,000 .. 11,107,016 LU Yo o1 ST N | N RPN | ) AN 5.500 ...09/01/2041 ...
889184-AA-5 ..... TOLEDO HOSPITAL/THE ... 1 .3.BFE .. ...67.4680 |. ..5,734,764 |. .8,500,000 .8,576,272 |.. .0 ......4.982 |.. 11/15/2045 ...
88947E-AU-4 ..... TOLL BROS FINANCE CORP .. 1.. ... 2.CFE ..|... ...93.6650 |.....cooeiiinns 560,117 |.... ..598,000 |. ....588,613 O . 1,388 0 0 3.800 ...11/01/2029 ...
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891092-AE-8 ..... B RN RPN Y T L 2AFE L 18,135,477 |. 106.2920 |............. 17,541,445 |............. 16,503,000 (I PO 728 : 123 1 AR | N AR | B RN 6.625 |...... 5.608 |MN ... Jouvnnniinnnnns 182,221 |............ 1,003,324 |....01/18/2023 ...|....05/01/2037 ...
891160-MJ-9 ..... TORONTO-DOMIN BK ... |- 1LFFE L ...96.0690 |... .1,000,000 |.. O e 92 o0 [0 e 3.625 |...... 3.637 [MS ...... .... 10,674 |... . 36,250 |....09/08/2016 ...|[....09/15/2031 ...
891490-AR-5 ..... TOSCO CORPORATION ... B |- LEFE ... . 107.8620 |... . .4,000,000 |.. O [ (121,445) |0 o0 e 7.800 |...... 4.246 [ ....... ... 156,000 |... .. 312,000 |....11/19/2013 ...|....01/01/2027 ...
89236T-EM-3 ..... N A |- LEFE L. ...95.3810 |..ceernnnnnnns 1,907,612 |.... .2,000,000 |.. O [ 449 |0 0 e 3.050 |...... 3.076 |JJ ....... .... 28,806 |... ...61,000 |....01/08/2018 ...|....01/11/2028 ...
893570-BM-2 ..... TRANSCONT INENTAL GAS PL ... N |- 2.BFE ... . 105.3650 |..........n... 4,913,179 |.... .4,663,000 |.. O o803 o0 [0 e 7.250 |...... 7.264 (D ....... . 28,172 ... .. 338,068 |....11/22/1996 ...|....12/01/2026 ...
893574-AN-5 ..... TRANSCONT GAS PIPE LINE ... N A |- 2.AFE L. ...90.3330 |... 903,332 |.... .1,000,000 |.. ....993,440 O [ 143 0 0 e 4.600 |...... 4.645 [MS ...... .. 13,544 |... .46,000 |....09/13/2018 ...|....03/15/2048 ...
893647-BE-6 ..... TRANSDIGM INC N |- 4AFE L ...99.8810 |... 326,612 |.... ..327,000 |.. ....328,045 O [ (5,198) [0 [0 6.250 |...... 4.907 . 20,438 |....03/23/2021 ...|....03/15/2026 ...
89420G-AE-9 ..... TRAVELERS PROPERTY CASUALTY CL ... ..LS.. N A .. 1.F FE ..|... . 114.3920 |... ..3,431,764 |.... .3,000,000 |.. .... 3,069,416 0 . o (5,528) |eeieiiieeen0 0 | 6.375 |...... 6.042 ...01/30/2007 ...|....03/15/2033 ...
89566E-AG-3 ..... TRISTATE GEN/TRANS ASSN ... 1 ...98.1540 |. ..250,294 |. ..255,000 .265,0% |.. .0 (158) |. .3.700 |......3.636 ....09/03/2015 .. 11/01/2024
89566E-AH-1 ..... TRISTATE GEN/TRANS ASSN 1 ...78.2120 |. ..7,821,221 | 10,000,000 9,992,230 |.. .0 155 | .4.700 |......4.705 ....09/03/2015 .. 11/01/2044
896516-AA-9 ..... TRINITY oo 1 ...87.1330 |. .. 4,530,930 |. .5,340,725 |.. .0 .....4.125......3.938 ....12/06/2017 .. 12/01/2045 ...
89788N-AA-8 ..... TRUIST FINANCIAL CORP ... 2 .. ...93.4430 |....connnnnnns 7,475,453 |.... . ....8,000,000 O 0 0 [0 e 4.916 |...... 4.916 ...07/25/2022 ...|....07/28/2033 ...
90041L-AF-2 ..... TURNING POINT BRANDS INC .. B L ...93.4110 |... 204,245 |.... ..315,000 |.. 320,045 O e (4,351 0 [0 e 5.625 |...... 4.406 ....09/01/2021 ...|....02/15/2026 ...
902917-AH-6 ..... WASTE MANAGEMENT INC N L . 110.2590 |... .. 3,445,602 |.... .3,125,000 |.. ... 3,451,850 0 [ (63,699) |veeeeeeeeen0 oo l0 e 7.000 |...... 4.430 ....02/25/2014 ...|....07/15/2028 ...
902973-AZ-9 ..... U S BANCORP 2 .. ...89.6030 |.........ennnt 6,720,213 |.... ....7,500,000 |.. ....1,718,750 I RN | N | RPN | B SN 5.300 |...... 5.150 ....08/31/2020 ...|....01/01/9999 ...
907818-EM-6 ..... UNION PACIFIC CORP .... N A ...83.8870 |..ccevnnnnnnns 8,388,740 |.... .. 10,000,000 |.. ...10,458,056 0 [ (16,251) |0 o0 e 3.799 |...... 3.518 . ....12/22/2016 ...|....10/01/2051 ...
911312-AN-6 ..... UNITED PARCEL SERVICE ... N . 100.3490 |........eennn. 3,010,482 |.... ....2,969,114 O e 1,142 0 [0 e 4.875 |...... 4.965 .. 146,250 |....11/08/2010 ...|....11/15/2040 ...
911312-BU-9 ..... UNITED PARCEL SERVICE ... N A ...90.9290 |...covnnnnnnns 4,546,464 |.... . . ....5,001,755 0 e (299) |0 o0 e 2.500 |...... 2.493 ..125,000 |....08/16/2019 ...|....09/01/2029 ...
911365-BL-7 NA UNITED RENTALS N ...98.6810 |... 394,725 |.... ... 400,000 |.. 356,000 LU ORI I AU | RN | ) AN 5.250 |...... 7.551 ....03/24/2020 ...|....01/15/2030 ...
913017-CA-5 ..... [UNITED TECHNOLOGIES 1 ...85.3330 |. .. 4,266,674 |. .5,000,000 . 4,994,163 |.. .0 . ......4.158 ....04/29/2015 .. 05/15/2045
91324P-DL-3 ..... [UNITEDHEALTH GROUP INC 1 ...89.4430 |. .. 4,472,136 |. .5,000,000 . 4,969,029 |.. .0 .4.250 |......4.291 ....06/14/2018 .. 06/15/2048
91412N-AF-7 ..... [UNIVERSITY OF CHICAGO ... 1 . 101.1210 |. ..3,033,616 |. .3,000,000 .2,998,220 |.. .0 .5.420 |......5.429 ....05/14/2010 .. 10/01/2030
92277G-AN-9 VENTAS REALTY LP/CAP CRP ....ceevvvneniiiiiiiieeeeinns foan e mi ...95.5220 |. .. 1,910,430 |. .2,000,000 01,992,778 |.. .0 .4.000 |......4.094 ....02/13/2018 .. 03/01/2028 ...
92277G-AN-7 ..... [VENTAS REALTY LP/CAP CRP ..eeevreeeeeeeeeneeeeeeenes [oen e N ...97.2590 |. .. 4,862,956 |. .5,000,000 . 4,998,583 |.. .0 ......4.400 |......4.406 ...08/06/2018 .. 01/15/2029 ...
92343V-CQ-5 ...... VERIZON COMMUNICATIONS N ...96.3040 |... ... 11,556,528 |.... 12,000,000 |.. ...12,011,633 O [ (1,091) |0 o0 e 4.400 |...... 4.387 ....04/23/2015 ...|....11/01/2034 ...
92343V-CX-0 ... VERIZON COMMUNICATIONS .. N A ...91.2200 |...ccvnnnnnnns 9,121,950 |.... .. 10,000,000 |.. ....9,166,324 0 [ 16,513 |0 o0 e 4.522 |...... 5.120 ....12/17/2015 ...|....09/15/2048 ...
92343V-CZ-5 ... VERIZON COMMUNICATIONS .. N ...92.8460 |.........on.n. 3,293,256 |.... ....3,547,000 |.. ... 3,473,129 LU R I [0:S T N | I RPN | ) AN 4.672 |...... 4.801 ....08/25/2015 ...|....03/15/2055 ...
92343V-DC-5 ...... VERIZON COMMUNICATIONS .. N A ...85.9540 |... .4,000,000 |.. .... 3,998,094 O i 46 |0 0 e 4125 |...... 4.128 ...07/27/2016 ...|....08/15/2046 ...
92343V-08-0 ..... VERIZON COMMUNICATIONS .. N . 100.4270 |... ...39,000 |.. O i 17 o0 [0 e 5.012 |...... 5.173 ....07/11/2017 ...|....04/15/2049 ...
92343V-FIi-9 ... VERIZON COMMUNICATIONS .. N A ...66.5410 |... 270,156 |.... ... 406,000 |.. 414,373 0 e (185) 0 o0 e 2.987 |...... 2.889 ...04/27/2021 ...|....10/30/2056 ...
92345Y-AG-1 . VERISK ANALYTICS INC . 1 ...75.8430 |. ..2,358,706 |. .3,110,000 .3,117,183 |.. .0 .3.625 |......3.611 ....03/09/2021 .. 05/15/2050 ...
92418#-AB-5 VERMONT GAS SYSTEMS PP 1 . 103.5550 |. ..2,071,106 |. .2,000,000 .2,000,000 |.. .0 0 | .6.440 |......6.440 ....07/14/2006 .. 07/14/2036
92418#-AH-2 ..... [VERMONT GAS SYSTEMS PP 1 ...94.7070 |. 1,894,149 |. .2,000,000 .2,000,000 |.. .0 L0 .3.320 |......3.320 ....08/09/2016 .. 08/01/2026
925524-AH-3 .| VIACOM INC. ... 1 . 108.3840 |. ..5,110,298 |. .4,715,000 . 5,453,357 |.. .0 ..(92,560) | .7.875 |......5.047 ....05/16/2014 .. 07/30/2030
925524-AX-8 . VIACOM INC. . 1 . 101.5280 |. .. 3,045,855 |. .3,000,000 .3,492,904 |.. .0 ..(28,210) | ......6.875 |......5.066 ....10/20/2011 .. 04/30/2036 ...
92552V-AK-6 ..... VIASAT INC ... N A ...97.7950 |... 575,000 J I N | I FORRRRRt | B ISP | B AU 5.625 |...... 5.625 . ...09/07/2017 ...|....09/15/2025 ...
92553P-AU-6 ..... VIACOM INC. .... N ...90.2040 |... ....2,983,773 LU R 2 N N | N RN | ) FN 5.850 |...... 5.8% .. 175,500 |....08/12/2013 ...|....09/01/2043 ...
92556H-AD-9 ..... VIACOMCBS INC .. N A ...89.4130 |... 0 e 285 |0 o0 e 4.200 |...... 4.391 ... 12,936 |....12/14/2022 ...|....05/19/2032 ...
92556V-AD-8 ..... VIATRIS INC .... N ...84.7220 |... O [ 11,538 |0 o0 2.700 |...... 3.074 .. 154,116 |....05/02/2023 ...|....06/22/2030 ...
92556V-AF-3 ..... VIATRIS INC .... N A ...70.3780 |... 0 [ (4,010) Jeeeeeeeen0 o0 e 4.000 |...... 3.450 ... 72,000 |....10/08/2021 ...|....06/22/2050 ...
927804-FG-4 ..... VIRGINIA ELECTRIC & POWER ... N . 136.5060 |... 0 [ (35,304) |0 o0 8.875 |...... 5.989 .. 272,906 |....10/06/2022 ...|....11/15/2038 ...
92783#-AA-4 ..... VA INT'L GATEWAY PP 1. ...97.4080 |....covnnnnnns 2,362,768 |.... ... 2,425,629 JLO I I | I APt | B ISP | B AT 3.930 |...... 3.949 .. 71,49 |....08/18/2014 ...|....06/30/2030 ...
92826C-AF-9 ..... VISA INC v 1. ...93.2780 |...ccevnnnnnns 9,327,764 |.... . ....9,985,740 O 379 o0 [0 e 4.300 |...... 4.310 ....12/09/2015 ...|....12/14/2045 ...
92840V-AH-5 . VISTRA OPERATIONS CO LLC 1 ...92.7410 |. .. 8,258,553 |. .8,905,000 .8,913,159 |.. .0 (3,350) |- ... 4375 | 4,047 ....05/06/2021 .. 05/01/2029 ...
929160-AV-1 ..... VULCAN MATERIALS €O ....evvvvvvnniiiiinnniiiiiiiannnas 1.. .. 5,071,500 )...90.4260 |.............. 4,521,297 |.... .5,000,000 |. ....5,062,986 Ol (1563) 0 0 4.500 |...... 4.413 ...10/18/2017 ...|....06/15/2047 ...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

91013

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
92966*-AA-7 ..... WABASH VALLEY POWER ASSOC PP ....evvvvvenneeeciinninnes foen vee | s | [N 1.F ... ...99.5430 |...oovviiennnnnn 59,290 |oiiiniiiiiinnnnn 59,562 59,580 [0 e (43) [0 0 5.080 |...... 4.965 [JAJO ... [ooeeiiiiiiniiiins A FO 3,003 |....08/26/2010 ...|....04/30/2024 ...
931142-CY-7 ..... WAL-MART voo |- 1.CFE ... . 105.6520 |.............. 3,169,548 |..............3,000,000 |..............2,857,419 |..ccooeerrrrenni0 |oreeeennenn 5,077 o0 e l0 e 5.000 |...... 5.434 | A0 ...... .. 150,000 |....06/30/2011 ... |....10/25/2040 ...
94874R-BD-7 ..... WEINGARTEN REALTY INVEST .. e | 2.AFE L. . 101.0590 |.............. 2,728,584 |..............2,700,000 |.............. 2,725,433 |.ccoovrrrnnnnnnn0 forriinnnn (4,685) |ovnennniinnnnnnl0 o0 | 6.460 |...... 6.219 [MS ...... .. 174,420 |....06/11/2007 ...|....08/11/2028 ...
94974B-FP-0 ..... WELLS FARGO CO . |--2.BFE ..|... ...97.3470 |............. 16,062,220 |.............16,500,000 |.............16,320,811 |..ccceeererrceni0 |oreeennns 4,828 |0 o0 e 5.375 |...... 5.464 [MN ...... ..886,875 |....12/05/2013 ... |....11/02/2043 ...
94978#-AH-0 ..... WELLS FARGO BK NORTHWEST PP . . 100.0030 |... 329,140 [ 329,140 0 0 L0 [0 7.530 |...... 7.649 [MON ..... ... 21,780 [....09/25/2001 ...|....01/10/2024 ...
950400-AD-6 ..... WELLTOWER INC ...98.1810 |..eeernnnnnnns 3,927,248 |.... 423,999,006 |....oeeeevnnnneni foeeeiiiie 162 [0 o0 e 4.250 |...... 4.255 | A0 ...... .. 170,000 |....04/03/2018 ...|....04/15/2028 ...
960386-AL-4 ..... WABTEC ...95.6460 |.............. 1,912,914 |.... 1,982,776 [0 5,857 0 0 3.450 |...... 3.768 |IN ...... .. 69,000 |....01/05/2018 ...|....11/15/2026 ...
960386-AM-2 ..... WABTEC L..98.9110 |.oeeernnnnnnns 4,945,537 |.... e 4,996,739 [0 o544 0 [0 e 4.700 |...... 4.714 [MS ...... ....09/12/2018 ...|....09/15/2028 ...
960413-AU-6 ..... WESTLAKE CHEMICAL CORP .. ...83.7710 |. ..6,282,839 |. . 7,561,665 |.. (1,620) | .4.375 |......4.318 ... 11/29/2017 .. 11/15/2047
976656-CG-1 ..... WISC ELEC POWER ..... ...84.2500 |. .. 2,527,490 |. . 3,645,122 |.. .. (23,834) |. .4.250 |......2.849 ....12/10/2020 .. 06/01/2044
976826-BE-6 ..... WISCONSIN POWER & LIGHT . 108.9930 |. ..4,686,692 |. .5,150,823 |.. .. (49,921) |. ......6.375 |...... 4.331 ....10/22/2021 .. 08/15/2037 ...
98389B-AN-0 ..... XCEL ENERGY INC. ....ce...e. ...89.3950 |.....oouunnnns 1,519,722 |.... 1,541,954 |0 i 5,096 [0 [0 e 4.800 |...... 5.636 [MS ...... ...09/14/2022 ...|....09/15/2041 ...
98419M-AK-6 ..... XYLEM INC .. 86.1680 |... .. 990,961 |vvvininiinn0 [ 224 0 0 4.375 |...... 4.438 [MN ...... ....10/03/2016 ...|....11/01/2046 ...
98421M-AA-4 ..... XEROX HOLDINGS CORP ... ...98.0010 |... ..296,000 |.. 284,586 o0 e 5,606 |0 [0 5.000 |...... 7.565 [FA ...... ....02/10/2023 ...|....08/15/2025 ...
98421M-AB-2 ..... XEROX HOLDINGS CORP ... ...90.2530 |... ....10,529,861 |.... .. 11,667,000 |.. ...11,970,036 |......ccevvnnnnn foeiennnn (58,403) [oeneniiiiinnnnl0 o0 e 5.500 |...... 4.860 |FA ...... ....056/26/2021 ...|....08/15/2028 ...
98956P-AH-5 ... ZIMMER HOLDINGS INC ... N A . .. 88.7070 |..ccevvnnnnnns 8,870,700 |.... .. 10,000,000 |.. n 9,176,352 [0 20,559 [0 o0 e 4.450 |...... 5.082 [FA ...... . ....12/28/2018 ...|....08/15/2045 ...
AUDAXI-1*-1 ... Audax Direct Lending Solutions .........coovvvuunnvirnnsforn cn | nnnnns 1. . .... 23,793,655 |. 100.0000 |... .... 23,793,655 |.... ...23,793,655 |.. 23,793,655 onniiiiiiinnn0 eiiiiiinl0 0 0 8.000 |...... 8.078 ,311,105 |....12/28/2023 ...|[....01/01/2032 ...
01626P-AP-1 ..... ALIMENTATION COUCHE-TARD .....eeeeeerenneeeeemnnnaereees foen oee A..... 1 2.AFE . ... 15,000,000 |...75.6660 |... ....11,349,828 |.... ...15,000,000 |.. ...15,000,000 |.....ceeevnneneni0 Joveeiiiiiiieeen0 feiiiiel0 o0 e 3.439 |...... 3.439 ..515,850 |....05/10/2021 ... |....05/13/2041 ...
06367D-3U-7 ..... BANK OF MONTREAL CHICAGO .. Ao 1.AFE. .. 3,200,000 |...99.9830 |......oeennnn 3,199,458 |.... 003,200,000 |..oneeeiiinnnnnn0 orviiiiiinn0 o0 0 e 5.880 |...... 4.800 .. 131,938 |....01/12/2023 ...|....01/12/2024 ...
06368B-GS-1 ..... BANK OF MONTREAL ... ...91.9350 |. .. 6,435,426 |. .6,999,467 |.. .3.803 |...... 3.804 266,210 |....12/08/2017 .. 12/15/2032 ...
06368D-H7-2 ..... BANK OF MONTREAL . ...81.2150 |. ..4,060,747 |. .5,000,000 |.. .3.088 |......3.088 154,400 |....01/05/2022 .. 01/10/2037 ...
064159-8N-9 ..... BANK OF NOVA SCOTIA . ...75.9460 |. .. 4,159,582 |. .5,477,000 . 5,437,052 |.. .3.625 |......3.655 198,541 |....12/14/2022 .. 10/27/2081 ...
073170-AJ-4 ..... BAYTEX ENERGY CORP ....eevvvveiiiiiinieieeciniieeeeens fean e . 103.4570 |. ..296,921 |. . 287,000 .284,185 |.. .8.500 |......8.700 . 12,401 |....04/20/2023 .. 04/30/2030 ...
0778FP-AB-5 ..... BELL CANADA .... ..LS.. ,990, 100 |...85.8550 |. .. 4,292,769 |. .5,000,000 4,991,389 |.. ......4.300 |......4.311 215,000 |....05/08/2019 .. 07/29/2049 ...
0778FP-AJ-8 ..... BELL CANADA .... 9,914,400 |...77.4500 |.........on... 7,745,030 |.... .. 10,000,000 |.. 9,917,107 [0 it 1,608 [0 o0 e 3.650 |...... 3.697 .. 365,000 |....02/08/2022 ...|....08/15/2052 ...
136385-AL-5 ..... CANADIAN NATL RESOURCES ... A..... 1 . 104.8250 |.............. 1,048,251 |.... .1,000,000 |.. e 1,289,639 [oenieieiniennl0 e (15,356) [0 [0 e 6.250 |...... 3.623 .. 62,500 |....12/28/2020 ...|....03/15/2038 ...
136385-AX-9 ..... CANADIAN NATL RESOURCES .. LS..[A. ...97.1250 |. ..2,913,760 |. .3,000,000 .2,996,405 |.. ......3.850 |......3.887 ...05/23/2017 .. 06/01/2027 ...
13645R-AU-8 ..... CANADIAN PACIFIC RAILWAY .. A..... 1 ...94.2390 |...coonnnnnnns 4,711,959 |.... .5,000,000 |.. e 4,983,821 [0 e 414 0 [0 e 4.800 |...... 4.824 ....07/29/2015 ...|....08/01/2045 ...
138050-A*-3 ..... CANPOTEX LTD PP .. Ao 1 L..97.9750 |..oooiinnnnnns 5,878,523 |.... 406,000,000 |...ooeiviinnnnnn oeviiiiiiinn0 o0 [0 3.610 |...... 3.610 ....01/05/2015 ...|....01/08/2025 ...
14739L-AB-8 ..... CASCADES INC A..... 1 ...97.7540 |... .. 2,049,924 il 0 e (10,993) [0 [0 e 5.375 |...... 4.689 ....08/10/2020 ...|....01/15/2028 ...
15135U-AP-4 ..... CENOVUS ENERGY INC .... Ao 1 ...95.1650 |... 247,000 |oeevvninnnnnnnnn 248,188 [0 e () [0 [0 e 5.250 |...... 5.186 ....12/14/2022 ...|....06/15/2037 ...
349553-AM-9 ... FORTIS INC ...94.9480 |... .3,097,000 |.. 23,097,000 [..eeeeeeneneen0 o0 0 o0 e 3.085 |...... 3.055 ...07/07/2017 ...|....10/04/2026 ...
380355-AH-0 ... GOEASY LTD . 106.8680 |... 225,000 |oeveeniiinennnn0 [0 0 0 9.250 |...... 9.250 0 [....11/13/2023 ...|....12/01/2028 ...
443628-AH-5 . HUDBAY MINERALS INC ...98.3230 |. .246,000 |.. ......6.125 |......6.125 ...09/09/2020 .. 04/01/2029 ...
67077M-AG-3 ..... NUTRIEN LTD COM . 100.4450 |... . 121,760 [0 e (4,683) [0 [0 5.625 |...... 4.582 ...04/10/2018 ...|....12/01/2040 ...
67077M-AR-9 ..... NUTRIEN LTD COM .. ...93.7090 |... .8,000,000 |.. 8,252,504 |0 e (8,199) [0 [0 e 4.900 |...... 4.650 ...04/12/2018 ...|....06/01/2043 ...
68245X-AJ-8 ..... BURGER KING .... ...95.5300 |. ..355,000 .355,000 |.. ......4.375 |......4.376 ... 11/14/2019 .. 01/15/2028 ...
68245X-AN-1 ... BURGER KING .... ...89.9720 |... .3,000,000 |.. +2223,000,000 |...eeeeeenneeni0 o0 0 o0 e 4.000 |...... 4.000 ...10/14/2020 ...|....10/15/2030 ...
683715-AD-8 ..... OPEN TEXT CORP ...89.7220 |... ..295,000 |oeevvvinnnnnnnnnn252,490 foiniiiiinnnnl0 2,625 o0 [0 e 3.875 |...... 6.880 ....07/13/2023 ...}|....12/01/2029 ...
70137W-AG-3 ..... PARKLAND CORP/CANADA . A..... 1 ...92.1860 |... .2,251,000 |.. ....2,284,668 L (11,428) |0 [0 | 4.500 |...... 4.112 ...09/17/2021 ...|....10/01/2029 ...
740212-AN-7 ..... PRECISION DRILLING CORP . Ao 1 .. 197,720 |...96.2240 |... 182,826 |.... . 190,000 |.. 194,722 2 (1,380) [0 0 6.875 |...... 6.173 ....09/16/2021 ...|....01/15/2029 ...
775109-BB-6 ..... ROGERS COMMUNICATIONS 9,675,329 |...93.7350 |. ..8,093,073 |. .8,634,000 .9,522,588 |.. .. (28,469) |. .5.000 |......4.232 ...01/30/2018 .. 03/15/2044 ...
775109-BN-0 ..... ROGERS COMMUNICATIONS 4,983,350 |...84.6710 |. .. 4,233,545 |. .5,000,000 .4,984,4% |.. .4.350 |......4.370 ....04/23/2019 .. 05/01/2049 ...
867224-AB-3 ..... SUNCOR ENERGY INC ..... A 2,984,940 |...79.2350 |. ..2,377,063 |. .3,000,000 .2,986,632 |.. ......4.000 |......4.029 ...11/08/2017 .. 11/15/2047 ...
86828L-AC-6 ..... SUPERIOR PLUS/GEN PRTNR . A T s 5,087,414 [...92.4280 |.............. 4,618,648 |.... .4,997,000 |.. ....5,047,722 O | 0 e 4.500 |...... 4.231 ....08/02/2021 ...}|....03/15/2029 ...
98417E-AN-0 ..... XSTRATA FINANCE CANADA ......eevveuiereermmnnnnnarrnnnnns foun oe A..... 1 s L 2AFE | 9,946,650 [. 101.5960 |............. 10,159,586 |............ 10,000,000 |.............. 9,957,196 |evvuneeeeannnnn 269 [0 0 [ 6.000 |...... 6.039 ...11/04/2011 ... |....11/15/2041 ...
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000000-00-0 ..... SUZANO INTL FINANCE .....oovvviiiiiiiiiniieeeecviniees fean e D...... T L 2.CFE .| 3,986,765 [...97.7900 |.............. 3,911,605 [oeveerennnnn 4,000,000 |.eeevunnnnnns 3,989,911 |oeveeniiiinnnnd (U < T 2 RN | I AR | B SO 31 1[0 I RN 4.250 ....09/01/2023 ...|....01/14/2025 ...
000000-00-0 ..... GEMS MENASA KY LTD/GEMS GEMS MENASA CAYMAN LTD ....|... ... D...... 1 oo |- 4.BFE ..|... ...98.3740 |... ..285,000 |.. ....217,374 O 2,831 [0 0l 70125 | 8.293 ....12/06/2022 ...|....07/31/2026 ...
000000-00-0 ..... MINEJESA CAPITAL BV ..evvvveiiiiiiiiiiiecvinieeeecenas foan e D...... 1 v |- 2.CFE ... ...95.0150 |... ....561,539 O e 13121 0 [0l 40625 | 6.876 ...05/17/2022 ...|....08/10/2030 ...
000000-00-0 ..... REPUBLIC OF PARAGUAY SOVEREIGN ... D...... oo |- 8.BFE ... ...98.0680 |... . .. ... 4,565,593 JLO I AU Y1 1e1c T FORPPRRY |N AU | I SO - (1[4 I AU 6.895 ....08/22/2023 ...|....08/11/2044 ...
00787C-AD-4 ..... AEROPUERTO INTL TOCUMEN D...... 1 |- 2.CFE ... ...75.4660 |... .5,000,000 |.. ....5,109,041 LU R (1% (61N N N RPN o I R 3144 I AN 3.776 ....08/17/2021 ...|....08/11/2041 ...
00946A-AE-4 ..... AIRPORT AUTHORITY HK AGENCY DEBENTURES . |- 1.BFE ... ...76.8940 |.............. 9,611,726 |.... 12,500,000 |.. ...12,386,130 O 2,438 o0 [0 10000032250 |- 3.300 ...01/05/2022 ...|....01/12/2052 ...
00973R-AN-5 ..... AKER BP ASA |- 2.BFE ... . 103.9750 |.......onnnnns 5,710,307 |.... .... 5,490,857 O e 8 o0 [0 00226000 |- 6.003 ....06/07/2023 ...|....06/13/2033 ...
02154C-AF-0 ..... ALTICE FINANCING SA .. . |--4.CFE ..|... ...90.9320 |... ....1,000,000 O 0 0 [ l0 002225000 |- 5.000 ....01/08/2020 ...|....01/15/2028 ...
035198-AD-2 ... ANGOLA ...ovvvviiiens ..4.CFE .. ...88.7890 |. ..310,760 |. ..350,000 .344,992 |.. .0 .8.309 ....03/23/2021 .. 11/26/2029
052113-AB-3 ..... AUSGRID FINANCE PTY LTD .2.BFE .. ...96.5450 |. .. 4,827,243 |. .5,000,000 . 4,997,357 |.. .0 .4.362 ....04/23/2018 .. 08/01/2028
05541V-AF-3 ..... BG ENERGY CAPITAL PLC .1EFE .. ...95.0480 |. 1,425,727 |. .1,521,803 |.. .0 ......5.000 ....10/20/2011 .. 10/15/2041 ...
05565A-SK-0 ..... BNP PARIBAS |- 2.CFE ..|... ...80.7240 |.....ooeenn.nt 5,650,682 |.... ....7,000,000 O 0 0 [0 40625 | 4.625 ...02/18/2021 ...|....01/01/9999 ...
05565E-BJ-3 ... BMW US Capital LLC .... | LR FE L ...95.7100 |... 957,099 |.... 999,007 O 160 L0 [0 0000030625 |l 3.645 ....04/15/2019 ...|....04/18/2029 ...
05565E-CD-5 ... BMW US Capital LLC .... (V- |- 1L.EFE ... . 100.1820 |... .. 2,504,556 |.... . .. ....2,500,000 O e 0 [ l0 J...2.6.000 |- 5.963 ....08/08/2023 ...|....08/11/2025 ...
05581K-AB-7 ..... BNP PARIBAS .... D...... .. 1.G FE ..|... ...99.9560 |... 999,558 |.... .1,000,000 |.. 999,414 O ] 10,944 0 000002232800 |- 6.038 ...06/27/2023 ...|....01/10/2024 ...
05635J-AC-4 ... BACARDI LTD . .2.CFE .. . 101.2800 |. 12,153,619 |. 12,000,000 11,956,981 |.. .0 .5.931 ...06/06/2023 .. 06/15/2043 ...
06738E-BD-6 ..... BARCLAYS PLC L2.AFE .. ...98.2620 |. ..4,913,124 |. .5,000,000 .5,000,000 |.. .0 .4.972 ...05/09/2018 .. 05/16/2029 ...
06738E-BV-6 ..... BARCLAYS PLC .|D. L2.AFE .. ...82.2250 |. . 766,000 .690,531 |.. .0 ... 4227 ....12/14/2022 .. 11/24/2032 ...
06738E-Bi-4 ..... BARCLAYS PLC ... D...... 1 |- 2.AFE L ... 74.1140 |... .2,550,000 |.. O e (1,819) 0 [0 0000032330 | 3.205 ....12/03/2021 ... |....11/24/2042 ...
09952A-AC-0 ..... BORAL FINANCE PTY LTD . D...... 1 |--2.BFE ... ...92.4270 |... .2,641,000 |.. 0 e (2,860) [oeeeeeeeeeeen0 o0 100280750 |- 3.623 ....12/13/2017 ...|....05/01/2028 ...
10554N-AB-4 ..... BRASKEM IDESA SAPI D...... 1 |- 4.BFE ... ...56.3060 |... 0. ...06/23/2023 ... |....02/20/2032 ...
10554T-AG-0 ..... BRASKEM NETHERLANDS D...... 1 .. 3.AFE ..|... ...83.3470 |... 324,315 0 . ....09/08/2023 ...|....02/13/2033 ...
125650-AC-5 ..... CK HUTCHISON INTNTL 21 .. D...... 1 1.F FE . ...77.9120 |... ... 4,925,498 0. ....04/12/2021 ...|....04/15/2041 ...
12656*-AL-6 ..... CSL LMTD PP . ...92.8510 |... ....5,000,000 0 . . ....10/10/2016 ...|....10/13/2028 ...
12674T-AR4 ... ...93.5660 |.............. 1,558,804 |.... . .... 1,659,401 0. .. 114,538 |....03/27/2019 ...|....09/15/2027 ...
13805A-AA-5 ... CANPACK CANPAK 3 3/8 ...95.1140 |... 281,537 |.... ..296,000 |.. 0 . ...9,250 |....12/12/2022 ...|....11/01/2025 ...
151191-BG-7 ..... CELULOSA ARAUCO CONSTITU ...85.2620 |. .. 4,263,105 |. .5,000,000 .5,313,583 |.. .0 275,000 |....02/11/2022 .. 04/30/2049 ...
151290-BV-4 ..... CEMEX SAB-SPONS ADR ...98.3970 |... 688,776 |.... ... 700,000 |.. 700,000 0 . ....11/12/2019 ...|....11/19/2029 ...
17186H-AG-7 ..... CIMPRESS NV ...eviiiiiiiiieeciiiieeeceviiineeeeevninns foee wen [ Devea . L.97.7700 |oooeivennnnnns 4,011,498 |.... ... 4,117,745 ....02/01/2023 ...|....06/15/2026 ...
20752T-AA-2 ..... CONNECT FINCO SARL/CONNE .. D...... 1 4.A FE ...99.4420 |.............. 5,664,223 |.... ....5,705,877 . ....07/28/2020 ...|....10/01/2026 ...
21987B-AW-8 ..... CODELCO INC .. L 947910 [ 2,843,741 |.... ....2,978,629 0. ...07/25/2017 ...|....08/01/2027 ...
21987B-BH-0 ..... CODELCO INC .. . 101.0940 |....covnennnns 3,032,813 |.... . ....2,987,280 0 . ....09/05/2023 ...|....09/08/2053 ...
22088D-AA-8 ..... CORURIPE NETHERLANDS BV ...76.8590 |... 245,949 |.... ..320,000 |.. 287,279 0. ....08/12/2022 ...|....02/10/2027 ...
225313-AM-7 ..... [CREDIT AGRICOLE SA .... ...88.0840 |. .. 4,404,186 |. .5,000,000 . 4,980,423 |.. .0 ....01/08/2020 .. 01/14/2030
22546Q-AP-2 ..... [CREDIT SUISS NEW YORK ...98.5470 |. .. 4,927,346 |. .5,000,000 4,999,776 |.. .0 ....09/04/2014 .. 09/09/2024
232806-B*-9 . INFINEON TECH PP ... .|C. . ...85.8610 |. ..7,727,510 |. .9,000,000 .9,000,000 |.. .0 ....06/03/2021 .. 06/16/2033 ...
268317-AQ-7 ..... ELECTRICITE DE FRANCE D...... 1 2.AFE .. 4,987,600 |...90.6510 |.......ec..een 4,532,530 |.... .5,000,000 |.. .... 4,989,062 0. ....10/07/2015 ...|....10/13/2045 ...
268317-AU-8 ..... ELECTRICITE DE FRANCE ... D...... 1 2.AFE 6,421,220 |...98.5310 |[....ccvvnnnnns 6,404,503 |.... ....6,500,000 |.. ....6,457,868 0 . ...09/18/2018 ...|....09/21/2028 ...
279158-AS-8 ..... D...... 1 3.AFE .. 9,918,700 |. 108.6630 |... ...10,866,304 |.... .. 10,000,000 |.. ... 9,923,204 0. ...01/10/2023 ...|....01/13/2033 ...
279158-AT-6 ..... D...... 1 3.AFE. . 106.8030 |... ... 310,000 |.. 0 . ....06/28/2023 ...|....01/19/2029 ...
2824N-AB-7 ... EIG PEARL HOLDINGS SARL ... D...... 1.EFE. .. 80.0770 |... ... 13,613,132 |.... 17,000,000 |.. . 0. ....01/13/2022 ...|....11/30/2046 ...
28504D-AD-5 ... ELECTRICITE DE FRANCE SA .. D...... 1 2.AFE . 113.4980 |... L. 11,349,775 |.... .. 10,000,000 |.. ....9,931,744 0 . ....05/17/2023 ...|....05/23/2053 ...
29082H-AC-6 ..... EMBRAER NETHERLANDS FINA .. D...... 1 3.AFE . 102.9900 |... ....3,000,000 |.. ....2,866,562 0. ....10/26/2022 ...|....01/17/2028 ...
29278D-AA-3 ..... ENEL CHILE SA D...... 1 2.BFE ...98.4310 |... .6,000,000 |.. ....5,964,107 0 . ...06/07/2018 ...|....06/12/2028 ...
29646A-AD-8 ..... ESKOM HOLDINGS LIMITED .. D...... 4.B FE . 101.3360 |... ..250,000 |.. 268,281 0. ...10/08/2021 ...|....08/10/2028 ...
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314890-AA-2 ..... FERGUSON FINANCE PLC ...ovvvniiviiiiiniiiiiinineeecenns feen e [N s I L 2BFE | 1,101,740 |...98.4790 |..eevvvvrirnnnnnn 984,786 |....ouvnnnnnnn 1,000,000 [..eeveevennnnn 1,057,709 |.oovvvvnnneeens (O O ;7 T AN | N AU | B RN 4.500 |...... 3.165 ...01/07/2020 ...|....10/24/2028 ...
344419-AC-0 ..... FOMENTO ECONOMICO MEX ... D...... cee |- 2.AFE )., ...1,083 |...76.0820 |... e 1,000 oeeiiiiieeeeeens 1,077 O e () o0 o0 e 3.500 |...... 3.066 ....01/28/2021 ...|....01/16/2050 ...
37231B-AA-6 ..... GENM CAPITAL LABUAN D...... v |- 2.CFE ... ...85.4530 |... .. 4,755,442 |.... .5,565,000 |.. .... 4,728,550 JLU SRR -1 1R Y A N | N RPN | ) SN 3.882 |...... 6.498 ....08/29/2022 ...|....04/19/2031 ...
39541E-AC-7 ..... GREENSAIF PIPELINES BIDC .. D...... v |- LEFE ... . 105.4060 |... .... 10,540,554 |.... .. 10,000,000 |.. .. 10,000,000 O 0 0 o0 6.510 |...... 6.510 ....02/09/2023 ...|....02/23/2042 ...
40052V-AE-4 ..... GRUPO BIMBO SAB DE CV D...... veo |- 2.AFE L) .. 88.7760 |.....cevnnnnn. 4,438,824 |.... ... 4,989,741 O 228 o0 [0 e 4.700 |...... 4.714 ... 1170772017 ...|....11/10/2047 ...
404280-AP-4 ..... HSBC HOLDINGS PLC-SPONS . D...... v |- 2.AFE ... ...99.5800 |... 995,804 |.... 995,993 O e 4,803 o0 o0 e 4.250 |...... 6.173 ....00/21/2023 ...|....03/14/2024 ...
404280-BK-4 ..... HSBC HOLDINGS PLC-SPONS . D...... woo |- 1.GFE ... ...96.3650 |... 963,649 |.... .... 1,015,261 O [ (G4 [0 [0 4.041 |...... 3.531 ....12/19/2017 ...|....03/13/2028 ...
456472-AB-5 ..... INDUSTRIAS PENOLES SAB D D...... |--2.BFE ... ...93.0750 |..ccovnnnnnnns 4,653,741 |.... ....5,022,985 0 . o (8,663) |oeeeeeiieeeee0 [0 | 4.150 |...... 4.057 ....09/06/2019 ...|....09/12/2029 ...
456472-AC-3 . INDUSTRIAS PENOLES SAB D .. .2.BFE .. ...90.4530 |. ..2,713,604 |. 2,929,744 |.. .0 .5.650 |[......5.826 ....01/27/2023 .. 09/12/2049
456472-AD-1 . INDUSTRIAS PENOLES SAB D .2.BFE .. . 11,065,625 |...80.3990 |. ..9,245,912 |. 11,500,000 11,054,859 |.. .0 4.750 |......4.986 ....01/19/2023 .. 08/06/2050
456866-AL-6 ..... | INGERSOLL-RAND CO ..... .. 2.AFE .. .. 222,479 |. 101.4080 |. ..213,000 ....214,206 |.. .0 ......7.200 |......6.768 ...06/07/2007 .. 06/01/2025 ...
46590X-A0-9 ..... JBS USA FOOD FINANCE . vee |--2.CFE ... ... 74.2220 |... .3,000,000 |.. ....3,011,015 O e (104) |0 o0 e 4.375 |...... 4.352 ....08/22/2023 ...|....02/02/2052 ...
46590X-AX-4 ..... JBS USA FOOD FINANCE . veo |- 2.CFE ... . 100.1630 |... 348,568 |.... ..348,000 |.. 353,729 0 [ (3,685) |0 [0 6.500 |...... 6.296 ....08/24/2023 ...|....12/01/2052 ...
46653K-AC-2 ..... JAB HOLDINGS BV cee |- 2.AFE )., ... 77.6990 |... ..3,884,962 |.... .5,000,000 |.. .... 3,770,547 O [ 14147 |0 [0 e 4.500 |...... 6.390 ....01/25/2023 ...|....04/08/2052 ...
500472-AC-9 ..... PHILIPS ELECTRONICS NV .. D...... |- 2.AFE L . 111.6250 |......ooennnns 5,581,249 |.... ....5,749,980 LU O 30 ()N N | I RPN | ) AN 6.875 |...... 5.352 ....09/20/2013 ...}|....03/11/2038 ...
50066A-AP-8 ..... KOREA GAS CORP |- 1.CFE ..|... ...91.5830 |..ccornnnnnnns 2,747,497 |.... .... 2,984,300 0 feeeii2,565 |0 o0 e 2.875 |...... 2.978 ....07/09/2019 ...|....07/16/2029 ...
501955-AB-4 ..... LG CHEM LTD .... |- 2.AFE L. . ...93.9900 |......ovnnnnns 4,699,511 |.... ... 4,983,117 LU R0 A N | N RN | ) AN 3.625 |...... 3.695 ....04/08/2019 ...|....04/15/2029 ...
50201D-AA-1 ..... LIKAK |- 4AFE L. .. 1,853,661 ...97.8050 |.......nneeee. 1,702,778 |.... ....1,761,403 0 [ (24,926) |oveeeeeeeeen0 [0 6.750 |...... 5.707 ...01/06/2020 ...|....10/15/2027 ...
539439-AR-0 ..... LLOYDS BANKING GROUP PLC .. 1.G FE ..|... 996,470 |...97.7960 |... 977,963 |.... 998,260 O 34 0 [0 4.375 |...... 4.419 ....03/15/2018 ...|....03/22/2028 ...
53944Y-AQ-6 . LLOYDS BANKING GROUP PLC L2.AFE .. . 14,127,250 |...69.6340 |. . 10,445,085 |. 14,169,639 |.. .0 .3.369 |......3.728 ...02/09/2022 .. 12/14/2046 ...
5520211-AA-8 . MC BRAZIL DWNSTRM L4.AFE .. 267,008 |...78.3380 |. ..264,753 .266,619 |.. .0 7.250 |......7.111 ....10/08/2021 .. 06/30/2031 ...
55300R-AA-9 . MGMCHI ..ot L4.AFE .. 270,575 |...99.5720 |. ..274,000 .272,667 |.. .0 ......5.375 |......6.669 ...05/10/2023 .. 05/15/2024 ...
59284M-AD-6 ..... MEXICO CITY AIRPORT TRUST . |- 2.CFE ... ...85.9440 |... .2,000,000 |.. .... 1,988,923 O 222 o0 [0 5.500 |...... 5.542 ....09/13/2017 ...|....07/31/2047 ...
602736-AB-6 ..... MINEJESA CAPITAL BV .. 2.CFE ..|... ...86.8500 |... .3,000,000 |.. .... 2,470,226 O e 20,374 0 o0 e 5.625 |...... 7.746 ...06/30/2022 ...|....08/10/2037 ...
603051-AA-1 ..... MINERAL RESOURCES LTD ... .3.CFE .. . 100.8790 |. . .1,979,000 .1,982,590 |.. .0 ......8.125 |......7.983 ....12/11/2020 .. 05/01/2027 ...
606822-DC-5 ..... MITSUBISHI UFJ FINL-SPON ADR N |- 1.GFE L. . 103.0790 |..ccevvnnnnnns 5,153,942 |.... . ....5,000,000 JLO N N | [ ARt | B ISP | B AU 5.406 |...... 5.406 ...04/11/2023 ...|....04/19/2034 ...
60687Y-DB-2 ..... MIZUHO FINANCIAL GROUP .. D...... |- 1.GFE L . 103.6830 |......ounnnnns 5,184,147 |.... ....5,000,000 I RN | N | RPN | B SN 5.748 |...... 5.748 ....06/29/2023 ...|....07/06/2034 ...
612380-AA-6 ..... BASELL FINANCE CO BV .... D...... . |--2.BFE ..|... . 107.7440 |.............. 3,894,958 |.... .... 3,920,520 0 [ (85,613) |eeeeeeeeeen0 [0 e 8.100 |...... 5.199 ....12/18/2013 ...|....08/15/2027 ...
67078A-AF-0 ..... NVENT FINANCE SARL .... D...... |- 2.CFE ... . 101.3120 |... ....6,980,837 O o 847 o0 [0 5.650 |...... 5.687 ....04/24/2023 ...|....05/15/2033 ...
706451-BG-5 ..... PEMEX FINANCE LTD D...... |- 4AFE L. ...76.2390 |... O e 1,327 0 [0 e 6.625 |...... 7.104 ....08/31/2021 ...|....06/15/2035 ...
715604-AA-2 ..... PERU LNG SRL D...... |- 4.BFE ... ...81.3460 |... LU RN | N | RN | B SN 5.375 |...... 5.375 . ....03/15/2018 ...|....03/22/2030 ...
71568P-AM-1 ... PERUSAHAAN LISTRIK NEGAR .. [D...... .. 2.BFE ..|... ...82.2420 |... . . ....2,503,270 0 [ (88) |0 [0 e 4.375 |...... 4.366 .. 109,375 |....11/25/2019 ... |....02/05/2050 ...
716540-CC-4 ..... PETROLEOS MEXICANOS ... [D...... .. 4.AFE ..|.. ...65.7800 |... 419,020 |.... . 637,000 |.. ....656,234 LU SRR (< - N N | I RPN | ) RN 6.750 |...... 6.498 . 42,998 |....01/27/2017 ...|....09/21/2047 ...
716540-DD-1 . PETROLEOS MEXICANOS ... L4.AFE .. ...71.2350 |. ..193,048 |. . 271,000 .281,370 |.. .0 .7.690 |......7.357 . 20,840 |....10/26/2020 .. 01/23/2050
716973-AH-5 ..... PFIZER INVESTMENT ENTER 1FFE .. . 101.1150 |. .. 5,055,753 |. .5,000,000 . 4,902,959 |.. .0 .5.340 |......5.460 133,500 |....05/16/2023 .. 05/19/2063 ...
74730D-AE-3 ..... QATAR PETROLEUM ........ .1.DFE .. .. 76.6710 |. .. 3,833,562 |. .5,000,000 . 4,983,220 |.. .0 e 3.125 ... 3,150 156,250 |....06/30/2021 .. 07/12/2041 ...
780153-BK-7 ..... ROYAL CARIBBEAN CRUISES |- 4AFE L ...98.4790 |... 310,210 |.... LU RR: | I N | I RN | ) AN 5.375 |...... 5.387 ... 16,931 |....01/06/2022 ...|....07/15/2027 ...
80386W-AC-9 ..... SASOL FINANCING USA LLC ... .. 3.AFE ..|... ...93.0090 |...ccevnunnnns 7,998,797 |.... 8,637,705 0 [ (13,360) |eeeeeeeeeeen0 o0 e 4.375 |...... 4.198 .. 376,250 |....12/09/2021 ...|....09/18/2026 ...
80414L-2D-6 ..... SAUDI ARABIAN OIL CO . 1.EFE .. ...94.7480 |. .. 4,737,422 |. . 4,945,188 |.. .0 . e 3.729 175,000 |....04/12/2019 .. 04/16/2029 ...
80414L-2F-1 ..... SAUDI ARABIAN OIL CO . .. 1.EFE .. ...86.3330 |. ..4,316,628 |. .5,000,000 .4,898,847 |.. .0 .4.375 |......4.510 218,750 |....04/12/2019 .. 04/16/2049
80414L-2K-0 ..... SAUDI ARABIAN OIL CO . .1EFE .. ...85.9180 |. ..5,155,086 |. .6,000,000 5,974,447 |.. .0 .2.250 |......2.317 135,000 |....11/17/2020 .. 11/24/2030 ...
822582-B0-4 . SHELL INTERNATIONAL FIN 1.DFE .. .. 86.8100 |. ..2,604,304 |. .3,000,000 .2,954,074 |.. .0 .4.000 |......4.105 120,000 |....05/05/2016 .. 05/10/2046 ...
82481L-AD-1 ..... SHIRE ACQ INV IRELAND DA L2.AFE .. ...96.2260 |. ..7,698,062 |. .8,000,000 .7,99,842 |.. .0 ......3.200 |......3.214 256,000 |....09/19/2016 .. 09/23/2026 ...
82620K-BF-9 ..... SIEMENS |- LEFE L. .. 78.0680 |...ccovnunnnnn 3,708,207 |.... .4,750,000 |.. .... 4,740,267 O [ 826 |0 0 e 2.875 |...... 2.890 .. 136,563 |....03/02/2021 ... |....03/11/2041 ...
860740-A0-5 ..... STILLWATER MINING €O ...vvvvvnniiiiininniiiiiinnnnnnnns o LS. D......f1 oo L3 CFE | 7,638,750 |...79.0530 |......nnens 6,324,204 |......ooennnns 8,000,000 |..ceeunnnnnnns 7,714,727 [ 0 fooeeeenn 40,431 o0 fnnninnnnnl0 s 4.500 |...... 5.211[MN ...... 360,000 |....03/11/2022 ... |....11/16/2029 ...
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86565F-YF-3 ..... SUMITOMO MITSUI BANK NY .. [ e Dovevee | veeeeennns LLAFE e 2,400,000 |. 100.0150 |.....euvennens 2,400,359 |.....couunnnns 2,400,000 |.....ccvunnnns 2,400,000 |[....cevvunnnnns (O R | R PN | I AR | B RN 5.880 |...... 4.858 [MON ..... |eeeeeeenniinnns 4,287 |oeeeinanne 123,008 |....01/18/2023 ...|....01/18/2024 ...
86964I-AF-9 ..... SUZANO AUSTRIA GMBH D...... 1o |- 2.CFE ... . 102.1720 |..eeevneennnns 5,108,617 |.... .5,000,000 |.. .... 4,973,075 O e 4,410 |0 o0 6.000 |...... 6.125 () ....... ... 138,333 |... ..300,000 |....08/14/2019 ...|....01/15/2029 ...
874060-AW-6 ..... TAKEDA PHARMACEUTICAL ... D...... T [ 2AFE L. . 101.5080 |.....cevnnnnns 7,105,583 |.... ....6,983,418 O 2,852 o0 [0 5.000 |...... 5.054 ... 34,028 |... .. 350,000 |....12/17/2019 ...|....11/26/2028 ...
874060-AZ-9 ..... TAKEDA PHARMACEUTICAL ... D...... 1. |- 2.AFE L. L. 71.5680 |..eeeennnnnnns 3,399,481 |.... ... 4,603,850 O e 3377 0 o0 e 3.175 |...... 3.351 veen 72,085 ... .. 150,813 |....03/02/2021 ...|....07/09/2050 ...
880320-AN-6 ..... TENCENT HOLDINGS LTD ... .|D. .1EFE .. ...95.0230 |. ..2,850,704 |. .2,999,284 |.. .0 .3.975 |......3.979 . 26,500 119,250 |....04/03/2019 .. 04/11/2029 ...
88167A-AE-1 ..... TEVA PHARMACEUTICALS NE D. .3.CFE .. ...92.5480 |. .. 2,595,985 |. .2,805,000 .2,802,714 |.. .0 .3.150 |......3.180 . 22,089 . 88,358 |....07/18/2016 .. 10/01/2026 ...
896860-AA-4 ..... TRIVIUM PACKAGING FIN [D...... .4BFE .. ...98.3970 |. . 476,000 ... 476,000 |.. .0 ......5.500 |......5.500 . 26,180 |....07/19/2019 .. 08/15/2026 ...
902613-AL-2 ..... UBS GROUP AG D...... 2 eeeeeenen |- LG FE L. ...73.9260 |... .5,000,000 |.. ....5,000,000 JU I I | I ARt | B IEUPRRPRRRRIN | ) AT 3.179 |...... 3.179 .. 158,975 |....01/04/2022 ... |....02/11/2043 ...
902613-AV-0 ..... UBS GROUP AG D...... 2. |- 1.GFE L . 103.3940 |... 10,000,000 |.. .. 10,000,000 LU RN | N | RN | B SN 5.959 |...... 5.959 .. 297,950 [....01/03/2023 ...|....01/12/2034 ...
92537V-AA-8 ..... TK ELEVATOR HOLDCO GMBH .|D. .5.AFE .. ...98.7490 |. ..405,858 |. . 411,000 ....382,455 |.. .0 .7.625 |......9.544 . 15,669 |....02/08/2023 .. 07/15/2028 ...
92769X-AR-6 ..... VIRGIN MEDIA SECURED FIN ..LS..[D. .3.CFE .. ...88.9970 |. .. 2,447,428 |. .2,750,000 .2,745,479 |.. .0 .4.500 |......4.528 123,750 |....03/19/2021 .. 08/15/2030 ...
9285711-BD-1 ..... VODAFONE GROUP PLC .... .|D. .2.BFE .. ...87.2940 |. .. 3,491,747 |. .4,000,000 . 3,537,659 |.. .0 .4.375 |......5.347 175,000 |....09/13/2013 .. 02/19/2043 ...
92858R-AA-8 ..... VMED 02 UK FINANCING | ...ovvviviinniiiiiiiieeecennins foen e D. .3.CFE .. ...87.6400 |. ..901,813 |. .1,029,000 1,029,750 |.. .0 .4.250 |......4.226 . 43,733 |....09/11/2020 .. 01/31/2031 ...
948760-AA-4 ..... WEIR GROUP PLC (THE) .oeeeeeeieiiiiiiiiiiieiieieeeeeeeees oo e D. .2.CFE .. ...92.8680 |. ..580,423 |. ..625,000 625,011 |.. .0 ....n2.200 |......2.198 . 13,750 |....09/27/2021 .. 05/13/2026 ...
98313R-AC-0 ..... WYNN MACAU LTD D ...98.6550 |... 394,622 |.... . 400,000 |.. ....387,228 LU O LR T N | I RN | ) SN 4.875 |...... 9.358 . 19,500 |....08/16/2022 ...|....10/01/2024 ...
98953G-AD-7 ..... Z1GGO BV D...... ...83.6520 |.......oennnnn 3,136,931 |.... .3,750,000 |.. .... 3,763,902 0 [ (12,832) |0 o0 e 5125 |...... 4.920 .. 192,188 |....02/27/2020 ... |....02/28/2030 ...
D5874#-AA-2 ..... OLDENDORFF DRYBU PP D...... ...99.8850 |.......eennnns 2,996,546 |.... .3,000,000 |.. ....3,000,000 O o0 o0 [0 e 4.840 |...... 4.840 .. 145,200 |....02/11/2014 ...|....02/13/2024 ...
G2616#-AF-8 ..... DCC TREAS 2014 PP .. D...... . ...99.4110 |... ..2,982,328 |.... .3,000,000 |.. ....3,000,000 J I N | I FORRRRRt | B ISP | B AU 4.530 |...... 4.530 135,900 |....05/05/2014 ...|....05/21/2024 ...
G4701H-AB-5 ..... IHS HOLDING LTD D...... 1. ...86.9690 |... 304,391 |.... ..350,000 |.. 311,171 O e 4,746 |0 [0 5.625 ..07/2772028 ... |....11/29/2026 ...
N4445¢-AR-7 ..... IMTECH CAPITAL PP D...... 1. ....0.0000 |... .0 | .2,133,749 |.. .0 JLO N N | I ARt | B IUUPRRPRRRPIN | ) AU 7.250 N ....06/18/2014 ...|....07/15/2024 ...
N4445¢-AV-8 . IMTECH CAPITAL PP .|D. 1 ....0.0000 |. .0 ..324,454 0. .0 .7.250 |.. .0 ..0 [....06/18/2014 .. 07/15/2024 ...
N7338@-AC-5 . RED ELECTRICA PP . Ce 1 . 100.2190 |. ..1,002,189 |. .1,000,000 .1,000,000 |.. .0 .5.310 |.. 10,620 . 53,100 |....09/22/2005 .. 10/19/2025
Q0697#-AA-4 ..... AUSGRID FIN PTY PP . N L b | ...93.5230 |. .. 3,740,906 |. .4,000,000 .4,000,000 |.. .0 .3.500 |.. . 35,000 142,000 |....08/28/2017 .. 10/01/2027 ...
05664#-AA-2 ..... PORT OF MELBOURN PP .[D......[1 ...95.2860 |. ..6,670,029 |. .7,000,000 .7,000,000 |.. .0 .4.190 |.. . 73,325 293,300 |....08/27/2018 .. 10/01/2028 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 3,015,217, 711 | XXX 2,785,076,345 2,991,379,053 3,007, 194,051 7,708 (1,206,613) 0 0 XXX XXX XXX 33,739,983 128, 113,806 XXX XXX
00841Y-CB-2 ..... ABMT 2015-3 B1 I L .. 879,697 |...87.2110 |... 750,142 |.... ..860,142 |.. ... 878,417 0. L1139 [0 [0 3.534 . 30,438 |....07/25/2016 ...|....04/25/2045 ...
12526W-AA-T ... Cascade Funding 2022HB8 Trust 2022-HB8 A 4 ...89.0900 |. ..4,704,158 |. .5,280,232 .5,219,763 |.. .0 17,549 |. .3.750 |.. 198,009 |....06/15/2022 ..
12647P-AF-5 ..... CSMC 2013-7 A5 ... 4 ...88.9610 |. ..462,667 |. .518,833 |.. .0 ......3.000 |.. . 15,602 |....01/26/2015 .. .
12654P-AE-8 ..... CSNC 2018-RPLI A . N ...94.3550 |... .. . ....807,409 O [ 134 0 0 e 3.850 . 31,260 |....06/28/2022 ...|....09/25/2057 ...
126694-HK-7 ... CWHL 2005-25 A6 I L ...50.3350 |... ..325,238 |.. ....160,283 LU R G (<002 DN AR | RPN | ) AN 5.500 . 16,603 |....05/01/2023 ...|....11/25/2035 ...
173076-L9-7 ..... CMLTI 2005-9 22A3 .. N ...72.7610 |... . 1,452,601 |.. ....984,634 O e 2,720 |0 o0 6.000 ... 11/17/2006 ...|....11/25/2035 ...
17321L-AA-T ... CMLTI 2013-J1 A1 I L ...91.6250 |... ..203,176 |.. ....198,691 LU O 738131 )N N | I RN | ) AN 3.500 ....11/01/2013 ...|....10/25/2043 ...
20753Y-CK-6 ..... FNVA - CAS2022R04 2022-R04 M2 . N . 101.9450 |... ..415,000 |.. ...415,000 JL I N | [ APPSRt | B IR | B FOU 8.437 ....04/04/2022 ...|....03/25/2042 ...
20077K-AA-1 ... EVER 2013-2 A I L ...91.2450 |... ..396,8% |.. 394,199 LU SRR ( (01 )N N | N RN | ) A 3.000 ....06/04/2013 ...|....06/25/2043 ...
35564K-UX-5 ... Freddie Mac - ST2022DNA3 2022-DNA3 M1B .... 4 ... . 102.0470 |... .1,000,000 |.. ,000,000 JL I N | [ APPSRt | B IR | B FOU 8.237 ...04/11/2022 ...|....04/25/2042 ...
36228F-2R-6 ..... GSR 2004-6F 3A4 .......cceviiiiiiiiiiiiiiiiiinnn 4 .. ...99.6490 |... ..31,447 .. O i o0 [0 6.500 ....07/10/2008 ...|....05/25/2034 ...
36257E-AJ-2 . GS Mor tgage-Back2019SL1 ities 2019-SL1 Bi 4 ...88.6500 |. .8,047,000 .0 .3.9% |.. ....08/01/2023 .. 01/25/2059
36260R-AB-5 ..... GSMBS 2020-PJ6 A2 ..... 4 ...81.8740 |. .6,049,109 .0 .2.500 |.. ....12/11/2020 .. 05/25/2051
36267T-AG-3 ..... GS Mor tgage-Back2023PJ1 ities 2023-PJ1 A4 4 ...88.0990 |[. . 5,682,950 .0 ......3.500 |.. ...01/24/2023 .. 02/25/2053 ...
466247-SE-4 ..... JPMNMT 2005-A5 1A2 I L ...91.7180 |... O [ (14,978) |0 o0 e 4.386 ....01/31/2012 ...|....08/25/2035 ...
46648H-AY-9 ..... JPMMT 2017-2 B1 N ...89.2860 |....covuunnnns 2,431,737 |.... ....2,726,185 0 3,925 |0 o0 e 3.646 ...04/04/2019 ...|....05/25/2047 ...
46651A-BD-3 ..... JP Morgan Mortga2019LTV2 2019-LTV2 B4 I L ...92.6140 |....oovnnnnnns 6,037,724 |.... ....6,044,458 O [t 51,3589 |0 [0 e 4.636 ....01/10/2023 ...|....12/25/2049 ...
46651Y-AC-4 ..... JPMNT 2019-9 A3 N ...88.7310 |.oeeernnnnnnns 1,570,054 |.... .... 1,843,502 0 feeennnn 59,885 |0 [0 e 3.500 ....11/22/2019 ...|....05/25/2050 ...
46652H-AC0 ..... JPMIWM 2020-ATR1 A3 . 4. ...85.2710 |...oovvnnnnnns 1,589,335 |.... .... 2,002,992 O o 79,782 0 0 3.000 ...07/30/2020 ... |[....02/25/2050 ...
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552830-AC-8 ..... MFRA Trust 2021RPL1 2021-RPLT M1 .............e. TR Y R 5,884,389 |...82.3640 |.............. 5,879,167 |.coeverennnnn 7,138,000 |.eevvennnnnnns 6,028,804 |[.....covvnnnnnnns (O O 7 N | Y AR | B RN 2.423 |...... 4.545 |MON ... [oeeeriiiinnnnns 14,413 [ 172,954 |....06/23/2022 ...|....07/25/2060 ...
57643\-HD-9 ... MASTR 2004-10 4A4 v |- 1LAEM L) ...96.3480 |... O 2,122 |0 [0 e 5.500 |...... 8.065 | MON ..... ...07/17/2008 ...|....11/25/2034 ...
58549J-BU-7 ..... Mello Mortgage C2022INV2ccepta 2022-1NV2 A15 |- 1B FE ... ...82.7080 |... LU R - < T N | RPN | B A 3.000 |...... 4.558 [MON ..... ....12/21/2023 ...|....04/25/2052 ...
59980A-AB-3 ..... MCMLT 2017-2 M1 .. 1 ...96.8350 |... 0 e (6,512) |0 o0 e 3.250 |...... 2.816 |MON ..... .. 254,942 |....05/05/2020 ... |....07/25/2089 ...
59980T-AG-1 ..... MCMLT 2016-1 B3 .. 1 ...86.2680 |... JLUJN SRR 1[I N | I RPN | ) AN 3.975 |...... 3.500 [MON ..... ... 27,210 |....03/25/2021 ... |....04/25/2057 ...
59980V-AG-6 ..... MCMLT 2018-1 M2 .. 1 ...91.7280 |... 6,519,081 |.... ....7,511,982 O 9,249 |0 [0 e 3.250 |...... 2.081 [MON ..... .. 230,977 |....08/18/2020 ...|....05/25/2062 ...
59980X-AJ-6 ..... MCMLT 2018-3 M3 .. R N ...84.7490 |... 6,296,110 |.... ....7,705,688 O [ 14,164 |0 0 3.250 |...... 2.791 [MON ..... .. 241,448 |....06/08/2021 ... |....08/25/2058 ...
59980X-AK-3 ..... MCMLT 2018-3 BT .. 1 ...78.9270 |... 8,539,014 |.... .... 8,438,533 0 [ 124130 |0 o0 e 3.250 |...... 5.752 ....10/18/2022 ...|....08/25/2058 ...
59981H-AB-7 ..... MCMLT 2017-1 M1 1 ...98.1780 |. .. 2,546,352 |. . 2,593,601 .2,588,663 |.. .0 .3.250 |......0.457 ....03/13/2017 .. 11/25/2058
59981H-AE-1 ..... MCMLT 2017-1 B1 1 ...93.8310 |. .. 7,621,358 |. .8,122,400 . 8,474,652 |.. .0 .3.994 |......2.968 ....09/08/2020 .. 11/25/2058
62042(-AA-4 ..... NRPMT 2013-1 A1 1.4 .. ...89.8640 |. ..821,179 |. ..913,801 .892,650 |.. .0 .00 3.260 |......3.691 ....09/17/2014 .. 07/25/2043 ...
74387L-AC-5 ..... PFMT 2019-1 A2 ... LA e ...84.4660 |... . 736,808 |.. ... 151,776 JLO I O (1 11V I ARt | B IR | ) FUU 3.000 |...... 2.691 1172772019 L. |....12/25/2049 ...
T4968R-AA-3 ..... RPIT 2019-1 A .. 1.AFE ..|... ...87.8590 |... .1,383,265 |.. .... 1,382,909 O e (248) |0 o0 e 2.750 |...... 2.mM ....06/18/2020 ...|....10/25/2063 ...
76112B-SF-8 ..... RAMP 2005-SP1 1A6 .. v |- 1LAEM L) ...95.6580 |... ..746,469 |.. 0 [ (1,700) |0 o0 e 5.000 |...... 7.049 ....02/27/2008 ...|....09/25/2034 ...
76112B-SW-1 ... RAMP 2005-SP1 2A9 .. e AN L ...95.2130 |... 1,217,862 |.. LU R (< T /- N N | I RPN | ) AN 5.250 |...... 6.411 ...12/12/2007 ...|....09/25/2034 ...
79549A-YP-8 ..... SBM7 2003-1 A1 LAAFN L. ...64.4010 |... 0 [ 10,219 | 27,762 [0 6.500 |...... 6.057 ....02/05/2009 ...|....09/25/2033 ...
81745D-AE-1 ..... SENT 2013-9 A1 ... 1.4 ... . ...91.6640 |... . O e (5,874) |0 o0 e 3.500 |...... 0.298 ...07/19/2013 ...|....07/25/2043 ...
817450-AB-8 ..... SENT 2015-1 A2 ... 1.A ... .. 135,797 |...89.3690 |... 121,665 |.... . . ....135,708 0 [ (297) |0 o0 e 3.000 |...... 0.064 ....01/29/2015 ...|....01/25/2045 ...
81745R-AH-3 ..... SEMT 2013-3 B2 ... LA .. 478,796 |...94.4290 |... 440,543 |.... ..466,532 |.. 475,259 O 8,435 |0 [0 3.530 |...... 2.874 ....06/22/2017 ...|....03/25/2043 ...
822800-BY-6 ..... SCOT 2015-1 B1 1.A .. ...91.0450 |. ..2,092,020 |. .2,297,780 .2,342,382 |.. .0 .3.776 |......3.372 ....11/10/2016 .. 08/25/2045
89171V-AF-4 ..... TPMT 2015-5 B2 1.4 .. ...95.3770 |. .. 4,857,574 |. .5,093,000 .5,39,029 |.. .0 .4.017 |......2.765 ....09/15/2020 .. 05/25/2055
89171Y-AG-6 ..... TPMT 2015-2 1B3 1.A .. ...87.7570 |. .647,470 |.. .0 .3.676 |......4.835 ....05/18/2022 .. 11/25/2060
89177B-AA-3 ..... TPMT 2019-1 A1 1.4 .. ...96.1670 |. .693,322 |.. .0 .3.750 |......3.867 ....01/24/2019 .. 03/25/2058 ...
89177W-AE-9 ..... [TPMT 2019-MH1 BT . B FE ...93.5140 |. .853,020 |.. .0 eeenn3.750 |...... 3.240 ...04/28/2021 .. 11/25/2058 ...
92530N-AA-4 ... Verus Securitiza20227 st 2022-7 A1 . A FE L. . 100.1870 |... .... 9,480,754 O o 82,245 |0 [0 5.182 |...... 5.946 ....03/29/2023 ...|....07/25/2067 ...
95002T-AA-2 ..... WFMBS 2020-3 A1 .. LA ...84.7940 |... .... 1,642,863 O [ 47,827 0 [0 e 3.000 |...... 2129 . ....07/15/2020 ...|....06/25/2050 ...
976520-BL-2 ..... WIN 2014-2 B3 [T 1AL .. 3,106,041 )...95.1450 |.............. 2,865,695 |.... .... 3,061,654 O e 18,759 0 0 ) 4.049 |...... 3.472 | MON ..... .. 122,514 |....06/29/2017 ...|....09/20/2044 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Un
Residential Mortgage-Backed Securities 122,110,381 [ XXX 113,671,039 126,861,310 122,126,902 XXX XXX XXX 368,904 4,274,009 XXX XXX
05493H-AA-3 ... BBCMS 2021-AGH A ... .... 34,500,000 |...91.0700 |... ....31,419,129 |.... ...34,500,000 |.. ...34,500,000 |.....cceevnneeni0 Joveeiiiiiiien0 feiiil0 o0 e 6.726 |...... 5.275 [MON ..... ... 109,582 |... 2,200,104 |....07/20/2021 ...|....06/15/2036 ...
054966-AS-5 ..... BAMLL 2017-SCH BL .. .. CF.. .. 14,570,000 |...85.8060 |... ...12,501,891 |.... ...14,570,000 |............. 14,570,000 |.....ocvvvrrennn0 foooeiiiiiinnnnn0 vl o0 s 6.609 |...... 3.522 | MON ... ... 45,470 |... .. 953,189 [....12/04/2017 ...|....11/15/2032 ...
054970-AL-2 ..... BFLD 2019-DPLO D ... ...98.8210 |... ..449,000 |.eevvrunneeeenn. 848,687 o0 e 408 |0 0 e 7.316 |...... 3911 [MON oooee oo 1,551 |... ... 31,495 |....04/20/2021 ...|....10/15/2034 ...
05525J-AA-1 ..... BAMLL 2016-SS1 A ... ...95.4270 |... . .5,000,000 |.. L7280 |0 [0 3.665 |...... 3.313 [MON ..... 15,271 | .. 183,250 |....01/28/2016 ...|....12/15/2035 ...
05525M-AA-4 ..... BAMLL 2014-520M A ...78.0330 |...ccovnnnnnns 1,560,658 |.... .2,000,000 |.. e (8,008) |oeeevnnieeeeenn0 [0 e 4.185 |...... 4.185 [MON ..... e 4,650 |... ... 84,869 |....08/01/2014 ...|....08/15/2046 ...
05530S-AG-1 ..... [Banc of America 2022DKLXLynch 2022-DKLX B . ...96.9820 |. .11,637,883 |. 12,000,000 .0 .6.906 |......6.076 . .39, 795,338 |....01/31/2022 .. 01/15/2039 ...
05554B-AJ-3 . BFLD Trust 2021FPM 2021-FPM C . . E ...96.5360 |. ..965,362 |. .1,000,000 0 | .8.976 |......9.140 ....06/08/2021 .. 06/15/2038
05604L-AJ-1 ..... BWAY 20151740 D oovvvvniiiiiiiis e |4 B ....5.2590 |[. ..315,542 | .6,000,000 |eeveeniiiiiiiiiiinees . (428) |. .3.787 |......3.787 ....02/04/2015 .. 01/10/2035
05605N-AA-5 ..... BX Trust 2020V1V2 2020-VI1V2 C E ...84.9850 |. .. 8,498,535 |. 10,000,000 .8,483,628 |.. 64,878 |. .3.542 |......6.655 ....01/25/2023 .. 03/09/2044
05606F-AA-1 ... BX 2019-0C11 A ooovvviiiiiiiiiiee ...88.2410 |. .. 8,824,005 |. 10,000,000 .9,109,368 |.. .. 125,031 3,202 ... 4971 ....07/21/2022 .. 12/09/2041 ...
05608M-AA-4 ..... BX Trust 2020V1V4 2020-VIV4 A ... ...85.4760 |......ouennnn. 1,189,819 |.... ....1,392,000 |.. .... 1,248,936 e 19,806 [0 0 s 2.843 |...... 4.798 ...07/26/2022 ...|....03/09/2044 ...
06540W-BD-4 ..... BANK 2019-BN19 A3 ...87.8300 |......ounnnnns 7,522,625 |.... .8,565,000 |.. ..9,282,933 [0 | (QPLI0Z70 N I | R RPN | ) RN 3.183 |...... 1.571 ....11/20/2020 ...|....08/15/2061 ...
12434F-AE-T ... BX Trust 2021CIP 2021-CIP B ... ...97.8790 |... .... 29,363,565 |.... 30,000,000 |.. ...29,975,006 |......ccevvnnnnn0 foreeinnnnnns 8,394 |0 o0 e 6.489 |...... 1.413 ....12/02/2021 ...|....12/15/2038 ...
12482H-AA-2 ... CAMB 2019-LIFE A ...99.2870 |... ....10,507,576 |.... 10,583,000 |.. ...10,562, 107 10,154 0 [0 6.473 |...... 1.293 ....02/23/2022 ...|....12/15/2037 ...
12508H-AG-9 ..... CCRC AFFORDABLE MULTIFAMILY 2017-Q005 B .. T ... 79.8130 |.oeeiininnnnns 3,392,031 |.... .4,250,000 |.. 4,494,053 o0 e (19,041) [0 [0 e 5.637 |...... 5.005 ....01/10/2020 ...|....06/25/2034 ...
12593A-BC-8 ..... COMM Mor tgage Tr2015CR23 2015-CR23 AM .......cccevnvvifore vun]vnnnnns L..96.0720 |....oceeennnns 7,885,806 [.....ccuunnnns 8,208,200 [.....ccuunnnns 8,143,155 |..ooovvevvennnnn0 oo 42,718 0 0 3.801 |...... 4.404 ...06/19/2022 ... |....05/10/2048 ...
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12595H-AC-2 ..... COMM 2017-PANW B ....ovvenniieiiiiiieeeecniiineeecvenie oo ven | s 4 s LADFE o 2,846,953 |...89.6310 [........cceuen 2,688,918 |........ceeun 3,000,000 |.eevvunnienns 2,939,037 |oeeeeeeiivnnnnnd foriiinnnnn 71,466 |oenenniiiiinnnnl0 o0 e 3.413 |...... 6.065 |MON ... |oeeeiiiennnnnn8,532 [oiiiiiiiinnns 103,819 [....09/09/2022 ... |....10/10/2029 ...
17290M-AA-2 ... CGMT 2015-101A A ... N ...76.0510 |... ....4,806,988 |......ccevnnnnni0 foeeeennn 13,287 o0 o0 e 3.529 |...... 3.979 [MON ..... .. 176,450 |....02/12/2018 ...|....01/14/2043 ...
17324D-BA-1 ... CGCMT 2015-P1 XA ... I L L...0.8640 |...ooeviiiennnnn267,709 |oeenniiiiiiiinnneeennn 0 e 271,044 |0 |, (221,732) |ooeeeeeeeeeeeennl0 [0 0.701 |..... (2.510)[ MON ... .. 236,785 |....04/21/2021 ... |....09/15/2048 ...
17326D-AM-4 ... Citigroup Commer2017P8 tgage SERICL .... N ...69.0920 |... 1B 0 [0 3.000 |...... 4.637 [MON ..... ... 30,000 |....05/26/2021 ...|....09/15/2050 ...
23305J-AG-7 ..... DBUBS 2017-BRBK C I L ...85.5260 |... ..2,886,509 |.... e (39,047) [0 |0 3.530 |...... 2.348 [MON ..... .. 120,792 |....06/17/2020 ...|....10/10/2034 ...
233063-AlI-6 ..... DBJPM 2020-C9 XA . N L...5.5710 |ooeeeeiinnnns 2,115,228 |.... 002,596,917 |0 e (555,314) |.eevveeeeeennn0 [0 e 1.705 |...... 4.565 [MON ..... ..666,684 |....08/20/2020 ... |....09/15/2053 ...
233063-BC-9 ... DBJPM 2020-C9 B .. I L L 731190 [ 4,001,792 |.... .5,584178 [0 | (16,169) [...oeevvvvnenenn0 vl e 2.567 |...... 2.231 [ MON ..... .. 140,492 |....08/20/2020 ...|....08/15/2083 ...
233063-BG-0 ..... DBJPM 2020-C9 XB ... N ....3.0000 |... eeeeneeeeeennn 197,268 o0 (116,813) |+oeeeeveeeeeenn0 feveiieeeeel0 e 0.608 |...... 0.959 [MON ..... .. 142,350 |....08/20/2020 ...|....09/15/2053 ...
20420M-AA-1 . CGCMT 2019-SMRT A 4 . 100.0000 |. .10,000,000 |. 10,000,000 10,000,000 |.. ..215,993 |. .4.149 |.. ... 12/13/2022 .. 01/10/2036
30292N-AG-8 ..... |FREMF 2015-K44 B . 4 ...97.8850 |. .. 4,894,227 |. .5,000,000 .5,016,119 |.. ..(26,119) | 3718 |.. ....07/10/2019 .. 01/25/2048 ...
30296A-AN-7 ..... FREMF 2017-K 61 .. 4 0.2320 |. ..2,048,626 |...ouniiiiiiiiis 0 .2,148,376 |.. .(758,988) |. ......0.100 |.. . ....07/15/2020 .. 12/25/2049 ...
30310X-AG-4 ..... FREMF 2019-K94 C . N ...92.3510 |.oeeernnnnnnns 2,770,518 |.... .3,000,000 |.. 3,143,444 0 (24,634) |oevveeeeeeennn0 o0 e 3.965 |...... 2.999 | MON ..... .. 120,656 |....12/15/2020 ...|....07/25/2052 ...
30312D-AJ-0 ..... FREMF 2019-K98 C I L ...91.2690 |......oeunnnns 6,272,944 |.... .6,873,000 |.. ....7,096,039 L (38,350) |.oeeviiiieennn0 [0 3.738 |...... 3.082 [MON ..... .. 260,490 |....11/24/2020 ...|....10/25/2052 ...
30313P-AU-7 ..... FREMF Mor tgage T2019K100 2019-K100 C . N ...89.9280 |....covnnnnnns 8,156,474 |.... .9,070,000 |-eeveneeeeenn 8,913,728 [0 e 20,719 [0 0 3.4% |...... 3.812 [MON ..... .. 321,516 |....02/17/2022 ... |....11/25/2052 ...
36255M-AN-7 ... GSMS 2017-SLP E I L ...93.4490 |... 1,000,000 |..evenireennnnn998,398 [0 e 1121 [0 0 4.591 |...... 4.928 [MON ..... ... 49,362 |....03/24/2021 ...|....10/10/2032 ...
36257C-AA-5 ... GSMS 2017-GPTX A ... N . ...72.4280 |... .... 17,545,099 [.... 24,224,082 |....ueeeenn 24,224,082 [ooeeeieiiiee 0 |0 [0 0 [ 2.8%6 |...... 2.863 [MON ..... ..691,731 |....04/26/2017 ...|....05/10/2034 ...
36258B-AA-6 ..... GSMS 2020-DUNE A I L .... 25,400,000 |...98.6830 |... .... 25,065,575 |.... ...25,400,000 |.. +..25,400,000 |......ccevnnennn0 Joovviiiiiinnn0 o0 0 6.576 |...... 3.821 [MON ..... ,580,459 |....01/22/2020 ... |....12/15/2036 ...
36265A-AC-5 ... GS Mortgage Secu2021DM rust 2021-DM AS N .. 24,922,078 |...98.5390 |... ...24,634,773 |.... ...25,000,000 |.. 24,953,115 [0 e 15,442 |0 [0 6.603 548 [MON ..... ,627,090 |....12/07/2021 ...|....11/15/2036 ...
40390M-AA-3 ..... 2021LULU 2021-LULU A ... I L .. 768,000 |...95.9160 |... 767,329 |.... . 800,000 |.. 768,182 |oovvvveneneennn0 [ 182 |0 0 6.629 ....12/21/2023 ...|....10/15/2036 ...
46590M-AT-7 ..... JPNCC 2016-JP2 XA .. 4 7,591,320 |....3.3070 |. L 1781,789 e 0 1,994,510 |.. .(924,192) | 1,787 |.. ....07/11/2016 .. 08/15/2049
46646G-AE-7 ..... JPNMCC 2016-NINE B 4 .. 87.8110 |. ..6,677,989 |. . 7,605,000 .7,501,551 |.. 35,138 | .2.854 |.. ....02/24/2017 .. 09/06/2038
482598-AG-4 ..... KNDL 2019-KNSQ B . . 4 ...99.6100 |. ..6,474,682 |. .6,500,000 .6,500,000 |.. 0] .6.508 |.. ....05/10/2019 .. 05/15/2036
61692A-AA-0 ..... MSC 2019-NUGS A ...evviviiiniiiiiiiiie e feen e U ...79.2060 |. ..2,133,027 |. . 2,693,000 .2,695,221 |.. . 1,926 .6.420 |.. ....08/18/2020 .. 12/15/2036 ...
61769J-BD-2 ..... Morgan Stanley C2019H6  Trust 2019-H6 AS .. CF.. |4 ...89.4940 |. ..7,070,052 |. .7,900,000 .7,502,152 |.. 61,727 |. .3.700 |.. ...05/13/2022 .. 06/15/2052 ...
61770Y-AA-3 ..... MSC 2020-CNP A I L ...80.1460 |.........en... 1,362,474 |.... .1,700,000 |.. ....1,762,842 ... (9,467) |. 2.428 ....12/09/2020 ...|....04/05/2042 ...
624791-AG-6 ..... Morgan Stanley C2021ILP Trust 2021-ILP B .......... [... ... N ...97.5660 |... ....30,106,999 |.... 30,857,957 |.. ...30,791,661 |ooeeeeeennennn0 e 19,821 |0 o0 e 6.598 ....11/16/2021 ...|....11/15/2036 ...
64966T-FE-9 ..... NYHDC 2014-8SPR B I L ...99.2270 |....covvnnnnns 4,961,336 |.... .5,000,000 |.. 5,074,292 [0 el (86,642) [0 [0 3.864 ....10/24/2014 ...|....02/15/2048 ...
69357X-AA-9 ..... PFP 111 20218 2021-8 A N ...98.5370 |..ccevrnnnnnns 4,143,073 |.... . 4,204,578 |.. 8,204,578 |0 0 [0 o0 e 6.473 ....09/16/2021 ...|....08/09/2037 ...
T4932B-AU-T ... RBSCF Trust 20138V 2013-SWV C ... I L ... 79.5990 |.....oounnnnns 7,597,699 |.... .9,545,000 |.. 09,499,072 [oiiiiiiinnnnnl0 i 74,605 [0 o0 3.584 ....09/08/2022 ...|....03/11/2031 ...
78413\-AE-8 ..... SFAVE 2015-5AVE A2B N ... 10,917,813 [...72.2850 |....eeeeenennn 7,842,977 |.... ...10,850,000 |.. ...10,895,728 |...eeeeeeneeen0 et (3,575) [0 o0 e 4.144 ...01/13/2017 ...|....01/05/2043 ...
78486E-AA-6 ..... Starwood Commerc2021LIH gage T 2021-LIH A 4 . 10,751,130 |...97.8820 |. 10,571,253 |. 10,800,000 10,771,329 |.. .6.334 |.. ....11/05/2021 .. 11/15/2036 ...
90187L-AG4 ..... PRKAV 2017-245P B .. 4 ...88.2530 |. .. 4,412,654 |. .5,000,000 .5,052,029 |.. .3.657 |.. ....05/17/2017 .. 06/05/2037
90353K-Al-9 ..... UBSCM 2018-C13 ASB . 4 ...97.4880 |. ..2,369,277 |. . 2,430,328 . 2,453,941 |.. 4241 .. ...09/21/2018 .. 10/15/2051
92890F-AV-8 ..... WFRBS 2014-C20 ASB . 4 . 100.0000 |. .29 | .29 .29 |.. .3.638 |.. ....04/29/2014 .. 05/15/2047
92939H-BB-0 ..... [WFRBS 2014-C23 B .... 4 ...84.6180 |. .. 4,315,500 |. .5,100,000 .5,168,447 |.. ......4.388 |.. ....08/12/2020 .. 10/15/2057 ...
94989N-BG-1 ..... Wells Fargo Comm2015C30 ortgag 2015-C30 AS .. .. CF.. N ...95.8310 |... ....10,174,79% |.... 10,617,390 |.. ...10,523,500 |...oeeeevnnnneni o 47,278 0 o0 e 4.067 . ...06/08/2022 ... |....09/15/2058 ...
950010-AS-0 ..... WFCM 2018-C46 ASB .. I L ...97.6400 |.......oennnns 2,744,106 |.... .2,810,419 |.. 2,834,732 [0 e (10,558) [0 [0 4.086 |...... 3.624 [MON ..... .. 114,834 |....08/10/2018 ...|....08/15/2051 ...
95002G-AA-0 ..... WFCM 2020-SDAL A ... N ...98.6330 |... ... 12,822,347 |.... 13,000,000 |.. ...13,010,091 [oenieeiiiieeni0 e 13,088 el [0 6.486 |...... 2.906 [MON ..... ..796,658 |....02/19/2020 ... |....02/15/2037 ...
95002U-AJ-0 ..... WFCM 2020-C58 A4 . I L ...82.5560 |........nnn. 2,683,060 |.... .3,250,000 |.. 3,318,271 [0 e (9,734) L0 [0 2.092 |...... 1.758 | MON ... ... 67,990 [....12/03/2020 ...|....07/15/2083 ...
95002U-AP-6 ..... WFCM 2020-C58 AS . N ... 78.1240 |....connennnnt 5,062,426 |.... .6,480,000 |.. 6,613,525 [0 e (18, 713) [0 [0 e 2.398 |...... 2.070 | MON ..... .. 155,390 |....07/29/2021 ...|....07/15/2053 ...
95002X-BE-4 ..... WFCM 2020-C57 AS . I L ...80.5480 |.......oennnns 7,947,691 |.... .9,867,000 |.. ...10,067,568 |.........ceeeenn0 [oreennnnn (29,109) [oveeniiiennnnnl0 o0 e 2.672 |...... 2.335 | MON ... .. 263,646 |....08/19/2020 ...|....08/15/2083 ...
95002X-BH-7 ..... WFCM 2020-C57 XA . N L...9.7800 |..ceernnnnnnns 4,735,406 |.... .. 5,254,899 o0 e (756, 719) [0 [0 2.069 |...... 4.323 | MON ... 1,082,000 |....06/30/2021 ...|....08/15/2053 ...
00489T-AE-6 ..... ACR 2021-FL4 B ... D...... 4 ...98.2240 |... .1,910,000 |.. ... 1,896,344 57,592 0 [0 6.873 |...... 7.737 |MON ..... .. 124,488 |....00/28/2022 ...|....12/18/2037 ...
69290L-AG-2 ..... PFP 2021-7 C D...... 4 ...97.7810 |... . 177,235 |.. e (8,187) |0 |0 [ 7.120 |..... 13.088 | MON ..... ... 11,987 |....04/20/2021 ...|....04/14/2038 ...
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822866-AA-7 ..... Shelter Growth C2021FL3 2021-FL3 A .....ooovvvvnneneiifonn oot D...... 4. LLAFE e 6,210,915 (...99.4520 |[.............. 6,176,870 [........ennnn. 6,210,915 [.....oovennnns 6,210,915 [..ooovvnnnnnnns [ [ [ 0 )...... 6.5%6 |...... 3.726 [MON ... [oeeeeeennnnnns 19,229 |oooeeiinns 384,781 |....09/15/2021 ...|....09/15/2036 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 469,533,051 [ XXX 417,285,179 451,241,133 456,648,123 XXX XXX XXX 1,675,217 26,122,385 XXX XXX
00091J-AA-6 ..... AB Issuer LLC 20211 2021-1 A2 .... N A |- 2.CFE ..|... ..786,000 |.. 87.1180 |... . 786,000 |.. 786,000 |eevvvenreeeeenn0 foiiiiiiiiin0 0 0 3.734 |...... 3.751 [ JAJO . 29,349 |....05/05/2021 ...|....07/30/2051 ...
023765-AA-8 ..... AMER AIRLINE 16-2 AA PTT A1 [ TG FE L 2,023,500 |...91.4650 |... .2,023,500 |.. 002,023,500 [o.enieiiiiinnnn0 o0 0 0 3.200 |...... 3.200 (D ....... . 64,752 |....056/02/2016 ...|....06/15/2028 ...
02665U-AA-3 ..... AH4R 2014-SFR2 A ... L4 |- TAFE L .. 4,175,770 |...98.3510 |... . 4,175,979 |.. 4,169,631 [0 e (BT [0 [0 3.786 |...... 3.795 [MON ..... .. 158,103 |....09/10/2014 ...|....10/17/2036 ...
02665X-AA-7 ..... AH4R 2014-SFR3 A ... 4. | TAFE L ...98.0340 |... ... 11,804,584 |.... 12,041,341 |.. .12,023,930 [oeneiiiinnnnn0 i (2,248) |0 o0 e 3.678 |...... 3.686 ....11/20/2014 ...|....12/17/2036 ...
02665X-AD-1 ..... AH4R 2014-SFR3 D . 4. |- TAFE L ...98.6560 |.......eunnnnn 9,027,012 |.... 97T 0 e (45, 113) [0 [0 e 5.040 |...... 4.555 ....08/25/2022 ...|....12/17/2036 ...
02666A-AA-6 ..... AHAR 2015-SFR1 A . 4 [ TAFE L L..97.2310 |oooeiiinnnnnns 2,438,370 |.... 02,504,544 |0 e (434) L0 [0 3.467 |...... 3.473 ...02/26/2015 ...|....04/17/2052 ...
02666A-AG-3 ..... AH4R 2015-SFR1 XS .. L4 J P A ....0.0010 |... UUPRPRRRRP | Y FSUURRRRNL | R FEUUPRPRRRRPN | N FOPPPPRRRY | B AEUUUURPRRRRRPIN | ) IS 0.000 |...... 0.000 ....02/26/2015 ...|....04/17/2052 ...
03027W-AK-8 ..... AMETOW A1 LA FE L ...94.3100 |... 10,200,000 |.. ...10,158,185 |.oovvvivnnnnnl0 i 8,928 [0 o0 e 3.682 |...... 3.786 ....01/24/2019 ...|....03/23/2028 ...
038779-AB-0 ..... ARBYS 2020-1A A2 N A .. 2.CFE ..|... ...90.7240 |... .4,837,500 |.. 4,837,500 [o.eieeieiien0 o0 0 o0 e 3.237 |...... 3.250 ...07/23/2020 ...|....07/30/2050 ...
05568Y-AA-6 ..... BNSF RAILWAY CO 2007-1 P 1 1.CFE. . 102.6390 |. .. 162,437 |. ..148,517 148,517 |.. .5.9% |......5.990 ....06/14/2007 .. 04/01/2024
12563L-AN-7 ..... CLIF 2020-1A A ... 1 1.F FE . ...89.0120 |. ..8,315,073 |. . 9,341,500 .9,338,503 |.. .2.080 |......2.099 ....08/27/2020 .. 09/18/2045
12650W-AE-8 ..... CPS Auto Trust 2022A 2022-A C 4 1.CFE. ...96.8090 |. .. 4,840,459 |. .4,870,601 |.. ......2.170 |......6.145 ....00/27/2022 .. 04/16/2029 ...
19260M-AA-4 ... COIN 2017-1A A2 N A 2.C FE ...85.8240 |.............. 4,012,260 |.... e d,675,000 [..eieeeeeninen0 o0 0 o0 e 5.216 |...... 5.249 . ...05/04/2017 ...|....04/25/2047 ...
22970*-AA-8 ..... BNSF LEASE PP N 1DPL. ...95.9600 |.......oennnns 4,005,797 |.... el AATAAST o0 0 0 0 4.070 |...... 4.070 |MON ..... .. 172,085 |....03/04/2015 ... |....06/15/2034 ...
25755T-AH-3 ... DPABS 2017-1A A23 .. N A 2.AFE ...95.0060 |....ccevnnnnns 7,163,441 |.... e 7,566,099 [o.eieieinninnnn0 e (6,549) [0 [0 e 4118 |...... 4.031 [ JAJO .. 310,497 |....06/20/2017 ...|....07/25/2047 ...
26208L-AE-8 ..... HONK 2019-2A A2 N 2.CFE ...93.9820 |... .. 4,080,000 [...nieiiieinnnn o0 0 0 3.981 [...... 4.000 .. 162,425 |....09/10/2019 ... |....10/20/2049 ...
26209X-AA-9 ..... HONK 2020-1A A2 N A 2.C FE . ...91.8580 |... 483,750 |eeeiniieeeennn498,027 il 0 e (3,676) [0 o0 e 3.786 |...... 2.902 ... 18,315 |....03/25/2021 ...|....07/20/2050 ...
26209X-AC-5 ..... HONK 2020-2A A2 N 2.CFE .. 500,686 |...88.8500 |... ..486,250 |..oovviinnnnnnnn495,278 |0 i (2,026) [0 0 e 3.237 |...... 2.750 . 15,740 |....03/25/2021 ...|....01/20/2051 ...
28932M-AA-3 ..... ELM RD GENERATING STAT . N A 1.F FE . 1,367,812 |...98.1100 |... 01,367,812 |.. 1,867,812 [0 0 [0 o0 e 5.209 |...... 5.206 . 71,249 |....02/04/2010 ...|....02/11/2030 ...
28932M-AG-0 ..... ELM RD GENERATING STAT . N ...96.3710 |... .1,499,898 |.. 1,499,898 |o..iiiiiiennnl0 0 0 0 4.673 |...... 4.671 . 70,090 |....01/12/2011 ...|....01/19/2031 ...
34417M-AB-3 ..... FOCUS 2017-1A A2I1 ....... 1 ...95.4940 |. ..654,500 .669,372 |.. .5.093 |......4.366 . 33,334 |....05/10/2021 .. 04/30/2047
34417R-AB-2 . Focus Brands Fun20171A 2022-1 A2 1 . 101.3730 |. . 4,937,500 . 4,937,500 |.. .7.206 |......7.269 355,7% |....06/28/2022 .. 07/30/2052
34486*-AA-0 ..... FOOTBALL CLUB TRUST PP .. 1 ...98.5910 |. .3,000,000 .3,000,000 |.. .3.410 |......3.410 103,721 |....08/20/2012 .. 10/05/2024
411707-AH-5 ... HNGRY 2020-1A A2 ...ovviiiiiiiiiiiiiie e [ e mi ...89.3880 |. .993,201 |.. .3.981 |......3.336 . 38,616 |....03/26/2021 .. 12/20/2050 ...
477600-AB-9 ..... JIMMY 2017-1A A21T e [ e N ...95.0600 |. . .634,938 |.. ......4.846 |......2.949 ...05/2172021 .. 07/30/2047 ...
477600-AG-8 ..... JIMMY 2022-1A A23 .. B L .. 87.0600 |... ..4,287,694 |.... .. e 4,925,000 fooonieiiiinnnn0 il 0 0 4.352 |...... 4.375 ....03/09/2022 ...|....04/30/2052 ...
54627R-AP-5 ... LASGOV POWER N ...94.9990 |... .... 14,249,850 |.... 15,000,000 |-............15,000,000 |.....cceeeeeeeec0 Jourrnnirieennnnl0 [0 0 s 4.475 |...... 4.475 ....06/12/2022 ...|....08/01/2039 ...
55819M-AU-0 ..... MDPK 2019-35A BR . I L ...99.5730 |....oovnnnnnns 4,978,631 |.... .5,000,000 |.......eeeeee 5,000,000 foiiieiinninn0 Joveiiiininiinnnnl0 [0 0l 7.077 |...... 5.838 ....08/12/2021 ...|....04/20/2032 ...
64016N-AA-5 ..... NBLY 2021-1A A2 .. N L ...87.1030 |... ..975,000 |oeeevrnnneeeennn 978,427 |0 e (703) [0 o0 e 3.584 |...... 3.509 ....03/26/2021 ...|....04/30/2051 ...
64016N-AC-1 ..... NBLY 2022-1A A2 .. B L ...85.9580 |... . 04,912,500 |..eeeiennnnnn 4,912,500 [0 0 [0 0 3.695 |[...... 3.712 ....01/11/2022 ...|....01/30/2052 ...
64830R-AC-6 ..... New Residential 2022SFR2 Loan 2022-SFR2 B ... N ...93.1450 |....coenennnns 9,314,497 |.... .. 10,000,000 |.. 209,488,556 |.....cceevnnnnn0 [oeeennn 122,647 o0 [0 e 3.750 |...... 5.332 ...08/03/2022 ...|....09/04/2039 ...
64831K-AE-6 ..... New Residential 2022SFR1 Loan 2022-SFR1 C 4 ...91.4920 |. .. 3,659,678 |. .4,000,000 .3,997,268 |.. .3.099 |[......3.095 ....01/14/2022 .. 02/17/2039 ...
68269D-AA-2 ..... OneMain Direct A20221A ivable 2022-1A A1 4 ...98.8950 |. ..9,889,507 |. 10,000,000 9,999,617 |.. .4.650 |......4.697 ....06/10/2022 .. 03/14/2029
694031I-AB-3 ..... PACIFIC BEACON LLC ....cevvvnnnnnens 4 ...98.5820 |. ..573,270 |. ..581,515 561,743 |.. .5.755 |......8.520 ....09/26/2012 .. 07/15/2026
69410P-AA-1 ..... PACEWell 5 Trust20211 2021-1 A 4 .. 78.7100 |. .. 7,451,635 |. .9,467,175 .9,478,682 |.. .2.628 |......2.631 ....12/07/2021 .. 10/10/2059
69410T-AA-3 ..... PACEWel | 8 Trust20231 2023-1 A 4 ...96.6250 |. .. 4,796,998 |. L4,774,084 .. ......5.500 |......6.518 ....03/31/2023 .. 02/10/2062 ...
72703P-AB-9 ..... PLNT 2018-1A A2I1 N L 97,4410 |t 4,616,286 |.... 8,787,500 e 0 0 [0 o0 e 4.666 |...... 4.693 ...07/19/2018 ...|....09/05/2048 ...
72703P-AC-7 ..... PLNT 2019-1A A2 B L ...88.0260 |... .. 4,800,000 [..oniiiiiiinnn0 o0 0 0 3.858 |...... 3.877 ... 1172072019 ...|....12/05/2049 ...
73019#-AB-8 ..... PNC EQUIP FIN LLC PP . N L ...93.3590 |... L278,042 | 278,042 |0 0 [0 0 e 3.000 |...... 3.000 ....08/17/2012 ...|....09/13/2027 ...
T4332X-AC-5 ... Progress Residen2022SFR4st 2022-SFR4 B I L ...95.6190 |... 1,500,000 |..evennirnnnn. 1,459,052 [0 i 5,768 [0 0 [ 4.788 |...... 5.373 ....07/19/2022 ...|....05/17/2041 ...
743330-AL-6 ..... Progress ResidenmSFR10 st 2021-SFR10 E2 .... N I . ...82.7810 |... .... 14,059,507 |.... 16,983,993 |.. ...16,975,914 ..ol e (3,466) [oeneeeeeenl0 [0 e 3.666 |...... 3.668 ....06/01/2023 ...|....12/17/2040 ...
78403D-AH-3 ... SBA TOWER TRUST .....eeevvuniiiiiinnniiiiiiniinneenennnnns fone ven | onnnnns | IFTRTT N 1FFE | 6,005,963 [...97.9500 |[.............. 5,876,988 |.............. 6,000,000 |..coounnnnnnns 6,000,559 [....oovvnnnenn0 ovvvneeen (B77) [0 a0 e 3.869 |..... 3.888 ...11/06/2014 ...|....10/15/2024 ...
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78403D-AZ-3 ..... SBA TOWER TRUST ...veivviiniieiiniineeeeiniineeeenenans foe ven | e |2 s LFFE L 393,000 [. 101.2500 |[....cevvvvnnnnnns 397,913 [ 393,000 .....eevvnnnnnnn 393,000 |oeiiennnninnnnd L0 1,163 [ 25,934 |....11/15/2022 ... |....01/15/2028 ...
8502211-AP-9 ..... SCFT 2020-AA A ... |- TAFE L ...92.9100 |..ccovnnnnnnns 1,526,183 |.... . 1,642,640 |.. 0 . ....09/16/2020 ...|....09/25/2037 ...
872480-AA-6 ..... TIF 2020-1A A ... | LR FE L ...89.3190 |.....oounnnnns 6,504,744 |.... .7,383,333 |.. 0. ....08/17/2020 ...|....08/20/2045 ...
87342R-AH-T ..... BELL 2021-1A A2I1 |--2.BFE ... ...85.6190 |... .9,825,000 |.. 0 . ....08/11/2021 ...|....08/25/2051 ...
880310-AA-8 ..... TENASKA VIRGINIA PARTNERS . |- 2.BFE ... ...99.6570 |... 0. ....06/21/2006 ...|....03/30/2024 ...
90931L-AA-6 ..... UAL 2016-1 AA PTT |- LFFE L ...91.3280 |..ccovnnnnnnns 1,872,413 |.... 0 . . ...06/06/2016 ...|....07/07/2028 ...
909320-AA-4 ... UNITED AIR 2014-2A PTT .. | LR FE L ...94.1230 |...ooevnnnnnns 2,656,171 |.... 0. .. 105,825 |....07/28/2014 ...|....09/03/2026 ...
009088-AA-3 ..... AIR CANADA 2015-2AA PTT ... .. 1.EFE ..|... ...93.4070 |... ..1,788,759 |.... 0 . . 71,813 |....12/01/2015 ...|....12/15/2027 ...
C1466#-AA-6 ..... CPR Leasing Ltd PP . ...99.7590 |. ..499,961 |. .0 . 27,113 |....01/03/2004 .. 03/03/2024
00037L-AG-5 ..... ABBSL 2021-2A C .. ...98.6310 |. .0 . 35,507 |....04/01/2021 .. 04/15/2034
00037L-AJ-9 ..... ABBSL 2021-2A D ..... ...96.4860 |. .0 . 41,827 |....04/01/2021 .. 04/15/2034 ...
00037V-AA-6 ..... AB BSL CLO 4 Ltd20234A 2023-4A A ... . 100.4980 |... .9,350,000 |.. 0 . .. 345,790 |....10/03/2023 ... |....04/20/2036 ...
017154-AL-9 ..... ALLPK 2019-1A AR . ...99.6930 |... 17,000,000 |.. 0. ..560,676 |....05/23/2023 ... |....01/20/2035 ...
03665Y-AE-5 ..... ANTR 2019-2A B ... ...98.8390 |... ... 750,000 |.. 0 . ... 15,559 |....08/16/2023 ...|....01/23/2032 ...
055983-AA-8 ..... BSPRT Issuer, Lt2022FL8 2022-FL8 A .... 25,000,000 |...97.0200 |... ... 24,255,020 |.... ...25,000,000 |.. 0. MON ..... .. 1,603,405 |....01/28/2022 ... |....02/15/2037 ...
05601H-AA-2 ..... BSPRT 2021-FL6 A .. 16,773,648 |...98.4400 |... ....16,512,050 |.... ...16,773,648 |.. 0 . MON ..... .. 1,042,591 |....03/15/2021 ... |....03/15/2036 ...
05602F-AC-1 ..... BPCRE Holder LLC2022FL2 2022-FL2 AS .. ...99.2240 |... ..2,976,709 |.... .3,000,000 |.. 0. MON ..... .. 244,851 |....00/22/2022 ... |....01/16/2037 ...
05875J-AN-9 ..... BALLY 2019-1A BR ...99.2390 |... 744,29% |.... ... 750,000 |.. 0 . JAJO ... .. 51,747 |....06/09/2021 ...|....07/15/2032 ...
06759M-AL-5 ..... Babson CLO Ltd 20161A 2016-1A CR .. . 100.0840 |........een... 1,050,882 |.... 0. JAO ... s ....09/19/2023 ...|....07/23/2030 ...
09261M-AA-4 ... BLKMM 2021-6A A ..o ...99.0140 |. .. 4,950,696 |. .0 JAJO ... 339,000 |....02/08/2021 .. 04/20/2033
13876R-AG-9 ..... Canyon Capital C20203A 2020-3A C . 100.6730 |. ..1,006,731 |. .0 JAO ... 20,398 |....08/09/2023 .. 01/15/2034
13877E-AG-T ..... CANYC 2021-1A C .. ...98.3020 |. ..786,420 |. .0 JAJO ... 55,601 |....03/22/2021 .. 04/15/2034
22846B-AJ-6 ..... CRNPT 2019-8A AR . . . 22,500,000 |...99.6180 |. . 22,413,998 |. .0 JAO ... ,405,764 |....10/13/2021 .. 10/20/2034 ...
29003B-AL-5 ..... ELMW5 2020-2A AR . A FE .. .20,000,000 |- 100.0930 |. .20,018,678 |. .0 JAJO ... ,241,457 |....06/17/2021 .. 10/20/2034 ...
42704R-AC-5 ... HERA 2021-FL1 AS ... AFE ... ...5,827,193 1...96.1980 |.............. 6,011,442 |.... .6,249,000 |.. 0. MON ..... ..400,972 |....09/27/2022 ...|....02/18/2038 ...
53048H-AA-4 ... LoanCore 2021-CR2021CRE6r, Ltd 2021-CRE6 A .. AFE .. ...9,589,063 |...97.5100 |.....eunnnnenn 9,750,996 |.... .. 10,000,000 |.. 0 . MON ..... ..642,182 |....06/27/2022 ...|....11/15/2038 ...
54054P-AA-4 ... Logan CLO |11 Lt20221A 2022-1A A AFE ... . 29,635,500 |. 100.1940 |... ....30,068,119 |.... ...30,000,000 |.. 0. JAJO 1,038,584 |....05/24/2023 ... |....04/21/2035 ...
55284J-AA-T ..... MF1 Multifamily 2022FL8 Mortga 2022-FL8 A AFE .. . 11,970,703 |...98.0450 |... .... 12,255,580 |.... 12,500,000 |.. 0 . MON ..... .. 786,312 |....09/27/2022 ...|....02/19/2037 ...
55819Y-AE-0 ..... Madison Park Fun201726A 2017-26A CR | 1R FE L .. 1,041,075 ...99.1360 |.............. 1,040,927 |.... 0. JAJO ... 20,386 [....09/11/2023 ...|....07/29/2030 ...
566076-AQ-8 ..... P18 2020-2A BR .. 1.CFE ..|... .. 4,500,000 |...98.9430 |....eunnnnenn 4,452,453 |.... 0 . .. 303,640 |....09/17/2021 ...|....10/15/2034 ...
59284M-AA-2 ..... MEXICO CITY AIRPORT TRUST . .2.CFE .. 8,026,520 |...96.5050 |. .. 7,720,424 |. .0 ....09/23/2016 .. 10/31/2026 ...
69702E-AG-0 ..... Palmer Square CL20214A 2021-4A D .2.CFE .. 500,000 |...98.3260 |. ..491,629 |. . 500,000 .0 ....08/19/2021 .. 10/15/2034
784850-AA-T ... STWD 2019-FL1 A ..... 1AFE .. 6,720,322 |...99.3180 |. ..6,674,471 |. .6,720,322 .0 ....07/26/2019 .. 07/15/2038 ...
83611V-AU-2 ..... SNDPT 2020-2A B1R . .1.CFE .. 5,000,000 |...98.5830 |. ..4,929,162 |. .5,000,000 .0 ....10/01/2021 .. 10/25/2034 ...
92917R-AE-9 ..... VOYA 2019-2A B 4 ... . 1.CFE ..|.. .. 5,000,000 )...99.4230 |........ce.es 4,971,157 |.... .5,000,000 |.. 0. ...06/20/2019 ...|....07/20/2032 ...
1049999999. Subtotal - Bonds - Industrial and Miscella s (Unaffiliated) - Other
Loan-Backed and Structured Securities 435,685,567 [ XXX 419,727,614 438,998,803 765,304 0 0 [ XXX XXX 3,273,287 20,390, 131 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Una 4,042,546,710 [ XXX 3,735,710,177 4,008,480,299 7,708 (2,685,861) 6,022,980 0 XXX XXX 39,057,391 178,900, 331 XXX XXX
01852F-AC-7 ..... ALLFIRST PFD CAP TRUST .. . |- 2.CFE ..|... ...88.0370 |... 484,203 |.... ..560,000 |.. 0 |eeeenn... 1,463 | ...8,5% |... ....03/23/2021 ...|....07/15/2029 ...
020002-AU-5 ..... ALLSTATE CORPORATION . .2.CFE .. ...99.4050 |. .. 4,970,259 |. .5,000,000 .0 ..(20,031) | . 41,528 ....10/15/2014 .. 05/15/2057
060505-GB-4 ..... BANK OF AMERICA CORP . .2.BFE .. ...80.4740 |. .. 4,473,720 |. .0 . 38,889 ....03/10/2022 .. 01/27/2027 ...
25746U-BY-4 ..... DOMINION RESOURCES o |--2.CFE ... ...98.6220 |.....couunnnns 4,931,107 |.... 0 . . 11,875 |... ...10/28/2014 ...|....10/01/2054 ...
25746U-0D-8 ... DOMINION RESOURCES ... o |- 2.CFE ... ...95.3670 |....couunnnnns 4,768,358 |.... 0. .... 10,333 |[... ....08/17/2020 ...|....02/28/2025 ...
25746U-DM-8 ..... DOMINION RESOURCES .... weveeneen |- 2.CFE ... ...89.0320 |....coouunnnns 4,451,622 |.... 0 . ... 45,917 |... ....12/02/2021 ...|....01/01/9999 ...
281020-AT-4 ..... EDISON INTERNATIONAL ....oovvvvvvnnnnniiinnnnnnnniennnnnnsfone von foeeeenn | e .. 3.AFE .. ...93.8280 |....ociiiiinns 361,239 |.................385,000 |.................364,883 [..........oeens MS oo oo 5,668 ...04/04/2022 ... |....03/15/2050 ...
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20273R-BA-6 ..... ENERGY TRANSFER PARTNERS ........ccevvvevvvrvevnnninennensfons o oo | s L3AFE e 4,215,000 |...83.6600 |.............. 5,019,594 |......ooennnns 6,000,000 |..eevunnnnnnns 4,219,468 |..eeeniiiinnnnd 0 |eeens (2,924) |.coovvnies 0 foorriiiiiinns 0 |..... 8.671 |...... 0.697 V185 [t 490,673 |....10/31/2016 ...|....11/01/2066 ...
20273V-AN-2 ...... ENERGY TRANSFER EQUITY LP . 2 e [ 8B FE L. .. 1,000,000 |...92.8350 |... .1,000,000 |.. ....1,000,000 O 0 0 [0 e 71425 |...... 7.125 ... 71,250 |....04/05/2021 ...|....05/15/2030 ...
20379V-BN-2 ... ENTERPRISE PRODUCTS 2 e [ 2B FE L .. 3,000,000 |...96.0380 |... ..2,881,147 |.... .3,000,000 |.. ....3,000,000 LI RN | N | RN | B AN 5.250 |...... 5.250 .. 157,500 |....08/07/2017 ...|....08/16/2077 ...
302570-Al-6 ..... NEXTERA ENERGY ... A 2B FE L ...90.5930 |... ... 14,099,949 |.... 15,564,000 |.. ...12,737,500 0 [ 5,469 |0 o0 e 7.724 |...... 4.271 ..972,789 |....01/24/2023 ...|....10/01/2066 ...
302570-AX-4 ..... NEXTERA ENERGY ... A1 [ 2B FE L ...90.1420 |... ... 630,000 |.. O o 178 |0 [0 e 7.771 ... 8.181 ... 46,798 |....01/24/2023 ...|....06/15/2067 ...
59156R-BS-6 ..... METLIFE INC A 2B FE L . 113.0650 |...ccvvnnnnnns 5,653,263 |.... ....5,000,000 |.. ....5,978,404 0 [ (75,330) |0 e l0 e 9.250 |...... 6.943 .. 462,500 |....05/06/2022 ...|....04/08/2038 ...
637432-PB-5 ... NATIONAL RURAL UTILITY . 2 e [ 2AFE L . 103.5850 |... .... 10,358,467 |.... .. 10,000,000 |.. .. 10,000,000 I RN | AU | RPN | ) AN 71425 |...... 7.125 .. 215,729 |....05/17/2023 ... |....09/15/2083 ...
6533%K-CB-4 ... NEXTERA ENERGY CAPITAL . N2 e 2B FE L ...85.2150 |...coonnennnns 4,260,731 |.... .5,000,000 |.. ....5,000,000 JL I N | I ARt | B IR | B AU 3.800 |...... 3.800 . ....12/09/2021 ...|....03/15/2082 ...
69352P-AC-7 ..... |PPL CAPITAL FUNDING ..... 1 .2.BFE .. ...93.0230 |. ..5,183,241 |. .5,572,000 4,637,726 |.. .0 .8.257 |......4.030 447,217 |....01/25/2023 .. 03/30/2067 ...
726503-AE-5 ..... PLAINS ALL AMER PIPELINE LP . . .. 3.AFE .. ...97.3010 |. ..353,201 |. ..363,000 .339,405 |.. .0 .9.751 |......9.767 . 25,832 |....08/08/2023 .. 01/01/9999 ...
976657-AH-9 ..... WISCONSIN ENERGY CORP 1 .2.BFE .. ...89.4510 |. ..8,142,700 |. .9,103,000 . 7,627,517 |.. .0 ... 7,754 |......1.006 666,280 |....12/14/2022 .. 05/15/2067 ...
06738E-BM-6 ..... BARCLAYS PLC cee |- 2.AFE )., .. 5,031,000 |...84.4120 |.............. 4,220,597 |.... .5,000,000 |.. ....5,021,656 0 [ (3,086) |veee 0 [0 e 2.645 |...... 2.578 .. 132,250 |....10/20/2020 ... |....06/24/2031 ...
151290-CA-9 ..... CEMEX SAB-SPONS ADR voo |- 4.AFE ). .. 486,668 |...94.7230 |... 531,3%8 |.... ... 561,000 |.. O 8,399 |0 [0 5125 |...... 8.122 ... 14,376 |....03/20/2023 ...|....10/24/2028 ...
404280-BL-2 ..... HSBC HOLDINGS PLC-SPONS . s |- 2.0 FE ... 2,000,000 |...95.3220 |... .. 1,906,442 |.... .2,000,000 |.. ....2,000,000 0 . A L0 ] 6.000 |...... 6.000 .. 120,000 |....05/15/2017 ...|....05/22/2027 ...
1219999999. Subtotal - Bonds - Hybrid Securities - ions 88,219,920 | XXX 88,547,483 94,728,000 88,548,633 0 114,749 0 0| XXX XXX 5,349,574 XXX XXX
05567S-AA-0 ..... BNSF FUNDING TRUST | eeeeeeeeeeieeeeeeeee e eeeeeeee fo e | s Tons .. 2.BFE .. L..97.4870 |..ccovnnnnnnns 6,824,090 [..eerieeennnnn 7,000,000 |eeveunnnenn 7,019,061 |oeeveeeeeennnn (V1 (8,601) [-eeeeeenenens (VI O 0 |..... 6.613 |...... 6.466 | JJ .eeeenn e 213,453 |.oooeinnnnnns 462,910 |....10/20/2011 ... |....12/15/2055 ...
21869M-AA-5 ..... CORESTATES CAPTL 111 4 2B FE L ...95.1490 |... ... 671,000 |.. O 4,974 o0 [0 6.211 |...... 7241 [FMAN ... e 5,441 |... ... 38,615 [....02/02/2023 ...|....02/15/2027 ...
69335G-AA-3 ..... PECO ENERGY CAP TRST IV ... 1o |- 2B FE ... ...95.2650 |... .5,016,000 |.. 0 e 25,619 |0 o0 e 5.750 |...... 6.762 ... 12,819 |... .. 288,420 |....11/18/2022 ...|....06/15/2033 ...
893472-AA-8 ..... TRANSAMERICA CAPITAL II ... 4 ... |.2.BFE ..[|... . 101.4380 |... .2,000,000 |.. 0. L18815 [0 [0 7.650 |...... 8.590 nn 12,750 ... .. 153,000 |....06/22/2000 ...|....12/01/2026 ...
949746-TG-6 ..... WELLS FARGO & CO TRUPS 4 .2.BFE .. ...94.5870 |. .. 3,783,498 |. .4,000,000 .3,782,743 |.. .0 58,319 |. ......6.155 |......8.164 . 52,664 219,346 |....06/21/2021 .. 01/15/2027 ...
89356B-AA-6 ..... TRANSCANADA TRUST .. . . 2. | 2.CFE ... .. 5,000,000 |...94.3860 |.............. 4,719,280 |.... .5,000,000 |. ....5,000,000 0. 0 0 0 ) 5.625 [...... 5.625 .. 32,081 |... .. 281,250 |....05/13/2015 ...|....05/20/2075 ...
1249999999. Subtotal - Bonds - Hybrid Securities - Other Loan-Backed and
Structured Securities 22,678,911 [ XXX 22,772,510 23,687,000 23,069,442 0 94,126 0 0 XXX XXX XXX 329,158 1,443,541 XXX XXX
1309999999. Total - Hybrid Securities 110,898,831 | XXX 111,320,053 118,415,000 111,618,075 0 208,875 0 0 XXX XXX XXX 1,510,699 6,793,115 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0] XXX 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX
464289-51-1 ..... |ISHARES 10+ YEAR CREDIT BOND  CLOSED END FUND | ...... | ....... | ............ 2AYE | 1,772,639 |...52.6900 |.............. 1,777,023 .o [ T 1,777,028 |......... 328,980 |ieveniiiiieennes 0 |oeennnns 231,175 |oeeeinieneeennes 0 |...... 0.000 |...... 0.000 [N/A wevee oeemmaeneemnnniaeees [ 81,525 |....01/06/2017 ... f.coiiiinn weeinns
1619999999. Subtotal - Bonds - SVO Identified Funds - Exchange Traded Funds -
as Identified by the SVO 1,772,639 | XXX 1,777,023 0 1,777,023 328,980 0 231,175 0 XXX XXX XXX 0 81,525 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0] XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 3,276,149,507 [ XXX 3,041,727,561 3,262,990, 862 3,268,674,982 80,071 (929,784) 0 0 XXX XXX XXX 37,156,528 139,108,301 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 150,837,678 | XXX 141,008,509 154,745,067 150,957,002 0 708,779 27,762 0| XXX XXX XXX 481,426 5,623,734 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 505,466,058 [ XXX 441,794,962 468,530,107 482,298,037 0 (6,329,604) 5,995,218 0 XXX XXX XXX 2,014,028 30,497,665 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 502,019,605 | XXX 483,880,460 501,883,404 502,639,905 0 554,973 0 0 [ XXX XXX XXX 4,113,176 24,028,988 XXX XXX
2459999999. Total - SVO Identified Funds 1,772,639 | XXX 1,777,023 0 1,777,023 328,980 0 231,175 0 XXX XXX XXX 0 81,525 XXX XXX
2469999999. Total - Affiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0| XXX 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit o[ XXX 0 0 0 0 0 0 0 [ XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 4,436,245,577 | XXX 4,110, 188,515 4,388, 149,440 4,406,346,949 409,051 (5,995,636) 6,254,155 0 XXX XXX XXX 43,765,158 199,340,213 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...927,200,547 1B ..$ .. ..69,404,177 1C..$ .. 83,965,146 1D ..$........... 154,401,374 1E.$.......... 226,526,115 1F ..$ .......... 308,540,355 1G..$........... 437,945,896

1B 2A..$.. 652,336,512 2B..$ ..
1C 3A..$... ..86,166,515 3B ..$..

.693,633,940 2C..$ ..
.. 44,698,478 3C..$ ..

.534,430,380
.... 114,956,371
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020002-83-8 .. [ALLSTATE CORPORATION PREFERRED ............ [........... ... 130,000.000 ... 2,757,300 |...... 21.210 [ 2,757,300 [.evvvnnnnnnee 2,930,200 41,438 1.... ... 165,750 ....0|..........575,900 393,900 182,000 |.... ....0[.. 2.C FE ..[.. 12/05/2019 ..
26441C-50-1 ... [DUKE ENERGY PREFERRED 400,000.000 |.. . 9,760,000 . ..9,760,000 |. ..10,000,000 ... 575,000 |.. 0 404,000 |.. .. 3.A FE ..|.. 03/25/2019 ..
33616C-76-1 .. [FIRST REPUBLIC BANK/CA PREFERRED ..........[........... 29,293.000 |.....vnnnn 25.00 |....... 0.000 |.eoeeeieiieeeens 2,636 |....... 0.090 |.ooeeeiiiiiiinnnns 2,636 [ OO 7,552 ....0/..........108,970 ...6. FE .. |..03/15/2022 ..
48128B-AG-6 .. [JPMORGAN CHASE & C0 .....ovvvvvvvvnnnnrivinnnn | enneeeeeee L eeeeees e 5,000,000.000 ... 4,816,400 |....... 0.963 [c.vvvvvnnnnnne 4,816,400 |.... ...230,000 ....0[.....e.. (183,600) .. 2.B FE ..|..01/15/2020 ..
665859-85-6 ... [NORTHERN TRUST CORP PREFERRED ...........coo [eeeeeeeeeeifiernnns i, 6,015.000 . 127,398 127,38 ..o 31677 | 1767 7,068 PV O 8,301 .. 2.A FE ..|..03/17/2020 ..

4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 17,463,734 XXX 17,463,734 18,061,877 139,038 985,370 0 913,571 0 968, 922 (55,351 0 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 17,463,734 [ XXX 17,463,734 18,061,877 139,038 985,370 0 913,571 0 968,922 (55,351 0] XXX XXX

4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 0] XXX XXX

4509999999 - Total Preferred Stocks 17,463, 73 XXX 17,463,734 18,061,87 139,038 985,370 0 913,571 0 968,922 (55,351

1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
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00206R-10-2 ... [AT&T INC .... ..1,569,747 |.. ....84,962 |... .0 ... (95,748)|... 0. (95,748) |... ...0|.. 09/14/2023 ..
009158-10-6 ... ....673,827 |.. L. 23,731 | .0 ...(117,003)f... .0 ... (117,003) |... ...0 .. 11/28/2023 ..
015271-10-9 ... [ALEXANDRIA REAL ESTATE REIT ..1,600,535 |.. ....34,097 |... .0 . (50,558)... 0. ...(50,588) |... ...0|.. 11/15/2023 ..
03027X-10-0 ... [AMERICAN TOWER CORP REIT ... 1,222,747 .. .... 35,230 |... .0 .. 90,822 |... .0 ....90,822 |... ...0 .. 11/28/2023 ..
03073E-10-5 ... [CENCORA, INC. .... AT T e 0 e 9,434 |... .0 . 190,456 |... 0. ...190,456 |... ...0|.. 09/24/2020 ..
032654-10-5 ... [ ANALOG DEVICES .. 208,282 e 0 8,834 |.. .0 .. 88,673 ... .0 ....88,673 |... ...0.. 07/28/2017 ..
036752-10-3 ... |ELEVANCE HEALTH, INC .... 385,630 |.. ....18,080 |... .0 ...(126,466)|... 0. ... (126,466) |... ...0|.. 12/28/2016 ..
037833-10-0 ... [APPLE INC ....602,571 |.. .0 .... 859,874 |... .0 ...0|.. 12/24/2018 ..
04010L-10-3 ... | ARES CAPITAL CORP ..1,269,033 |.. .0 ... 120,257 |... 0. ...0 .. 03/25/2021 ..
053015-10-3 ... [AUTOMATIC DATA PROCESSING INC . 378,337 .0 . (18,277) 0 0.. 09/25/2019 ..
060505-10-4 ... [BANK OF AMERICA CORP ..2,396,326 .0 .. 48,043 0 0].. 11/28/2023 ..
09247X-10-1 ... [BLACKROCK INC .... . ..1,281,989 .0 0 0. 02/22/2023 ..
09259E-10-8 ... [TCP CAPITAL CORP ......eevvvvvvrvreeiieiineeieiieeicennens [evvnnnnnnns [eeeeeeecfovniiiii. 73,878,000 [oeeeneenennenne.... 852,552 | 11.540 .... 852,552 ... 853,201 |.. .0 1].. ... (103,429) |... ...0 .. 03/29/2021 ..
11135F-10-1 ... |BROADCOM INC ...ooeeeeeeeeeeieeee [ [ 1,826,000 |.olll2,038,273 . 1,116.250 ..2,038,273 ... 481,386 |.. .0 . .0 ...1,017,301 |... ...0 .. 12/05/2019 ..
126650-10-0 ... | CVS CORP ....evvvvvvvrrnnnininnnnninnnnnsnsnensnnssnennnnnnns [ eeneennnens fviinnno000. 23,092,000 |.................. 1,823,344 |......... 78.960 ..1,823,344 . 1,760,056 |.. .0 ... (222,978)... 0. ... (222,978) |... ...0|.. 06/26/2023 ..
14149Y-10-8 ... | CARDINAL HEALTH INC .....eovvvvvvrrirnrrnnrnnnnnnnnnnnnnns [ [ 000.6,517.000 [onnnniiinnnnnnnll . 656,914 oL, 100.800 .... 656,914 . 361,557 |.. .0 ... 165,952 |... .0 ...0].. 09/28/2018 ..
149123-10-1 ... |CATERPILLAR INC ...oooovrrniiini [ [0 4,562,000 ..l 1,348,847 |, 295.670 ..1,348,847 .... 469,672 |.. .0 ... 243,845 |... 0. ...0|.. 08/23/2023 ..
166764-10-0 ... | CHEVRON CORPORATION .. ... 899,189 |.. .0 .0 ...0.. 03/28/2023 ..
17275R-10-2 ... | CISCO SYSTEMS INC .... . 33,959. .. 1,715, .1,159,263 |.. .0 0. ...0|.. 02/22/2023 ..
172908-10-5 ... | CINTAS CORP ....62,071.000 |.... . 37,407,700 |........ 602.660 ,617,871 |.. .0 .0 ...0 .. 12/30/2021 ..
20030N-10-1 ... | COMCAST CORP CL A . .42,154.000 |. 1,848,453 |. .. 43.850 |.. ..1,848,453 |.. ..1,516,572 .0 0 0 .. 02/21/2023 ..
225655-10-9 ....|CRESCENT CAPITAL BDC INC COMMON . .16,014.000 |. .. 218,323 | .. 17.380 |.. . 278,323 |.. . 198,905 .0 0 0. 06/12/2023 ..
254687-10-6 ... [DISNEY ................ 3,369.000 |. ..90.290 |.. . 304,187 |.. . 366,076 .0 0 0.. 03/21/2019 ..
256677-10-5 ... [DOLLAR GENERAL CORP 5,383.000 |. .136.950 |.. . 731,819 |.. ,212,016 .0 0 0. 12/28/2021 ..
26441C-20-4 ....[DUKE ENERGY ......... .15,917.000 |. ..97.040 |.. ..1,544,586 |.. .1,363,624 .0 . (60,003) 0 0. 11/28/2023 ..
26614N-10-2 ... [DUPONT DE NEMOURS INC .. +...20,522.000 [...evvnnnnnnnnnn. 1,578,757 |...eneeee 76.930 ..1,578,757 ,289,160 |.. .0 .... 165,246 |... .0 ...0 .. 02/22/2023 ..
20364G-10-3 ....[Entergy Corp ....12,816.000 |..................1,296,851 |........ 101.190 ..1,296,851 ..1,338,655 |.. .0 ... (41,804)]... 0. ...0|.. 08/28/2023 ..
30231G-10-2 ... [EXXON MOBIL CORP ... ....18,538.000 [........00eeeen... 1,853,429 | 99.980 ..1,8563,429 . 1,287,604 |.. .0 ...(185,150)f... .0 ...0 .. 11/28/2023 ..
316773-10-0 ... [FIFTH THIRD BANCORP ...178,332.000 |................. 6,150,671 |......... 34.490 ..6,150,671 ..4,318,274 |.. .0 ..1,832,397 |... 0. ...0 .. 03/13/2023 ..
34964C-10-6 ....|FORTUNE BRANDS HOME & SECURI COMMON . 17,441,000 [onneiiiinnnnnnnll 1,327,988 |, 76.140 ..1,327,958 ....920,214 |.. .0 .... 321,030 |... .0 ...0 .. 02/07/2023 ..
35137L-10-5 ... [FOX CORP 546,254 |......... 29.670 .... 546,254 .... 539,365 |.. .0 ... (12,888)|... 0. ...0|.. 05/28/2021 ..
363576-10-9 ... [ARTHUR J GALLAGHER & CO .. 1,011,060 |. .224.880 |.. ..1,011,060 |.. . 233,584 .0 . 163,385 0 0. 12/20/2016 ..
38141G-10-4 ... [GOLDMAN SACHS GROUP INC .385.770 |.. ..2,001,645 |.. ..1,351,621 .0 . 223,873 0 0 .. 02/21/2023 ..
38147U-10-7 ... | GOLDMAN SACHS BDC INC .. .. 14.650 |.. . 849,202 |.. . 891,517 .0 . 293,308 0 0. 03/29/2021 ..
38173M-10-2 ... [GOLUB CAPITAL BDC INC .. ..15.100 |.. 9,172,071 .0 ..1,159,134 .0 0.. 03/25/2021 ..
437076-10-2 ... [HOME DEPOT .......... . 346.550 |.. 946,471 .0 . 166,771 0 0. 08/23/2023 ..
458140-10-0 ... | INTEL CORPORATION . . . .0 ....808,079 |... 0. ...0 .. 03/28/2023 ..
459200-10-1 ... ....14,339.000 |.... .0 . 328,940 |... .0 ...0.. 03/28/2023 ..
459506-10-1 ... [Fragrances Inc COMMON .. ....16,281.000 |.... .0 ....9,251 ... 0. ...0|.. 11/28/2023 ..
460690-10-0 ... | INTERPUBLIC GROUP .24,015.000 |.... .0 .. (8,030)f... .0 ...0 .. 11/28/2023 ..
46625H-10-0 ... [ JP MORGAN CHASE & CO ... ..3,241.000 |.... . . .0 . 118,576 |... 0. ...0 .. 03/28/2023 ..
478160-10-4 ... [ JOHNSON & JOHNSON .. ..1,841.000 |.... 156.740 .... 298,168 |.. .0 .... (36,654)]... 0. ...0 .. 03/24/2021 ..
482480-10-0 ... [KLA CORPORATION ... . 3,002.000 581.300 . ... 236,439 |.. .0 ....613,219 |... 0. . ...0|.. 12/22/2016 ..
530830-10-9 ....[LOCKHEED MARTIN . 689.000 453.240 ... 312,282 .... 260,728 |.. 0. ... (22,900)... 0. ...(22,909) |... ...0].. 07/01/2021 ..
580135-10-1 ... [McDONALDS ...... 4,319.000 .296.510 |.. ..1,280,627 |.. . 593,024 .0 . 135,783 0 135,783 0].. 11/28/2023 ..
594918-10-4 ... [MICROSOFT CORP .. ...11,740.000 |.... 376.040 ..4,414,710 ...607,766 |.. 0. ..1,699,223 |.. .00, ... 1,699,223 |.. ...0].. 05/16/2016 ..
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595112-10-3 ....[MICRON TECHNOLOGY INC .. ....12,554.000 |.... .. 1,071,358 ..1,071,358 ....810,320 |.. P .7 R 3,459 |... .0 .... 261,038 |... 261,038 |... ...0|.. 11/28/2023 ..
65339F-10-1 ... [NEXTERA ENERGY INC ..16,932.000 |.... ...1,028,450 ..1,028,450 ... 857,613 |.. ....29,023 |... .0 ... (340,592)f... ... (340,592) |... ...0|.. 09/14/2023 ..
681919-10-6 ... | OMNICOM GROUP . .. 804,889 ... 804,889 .... 682,405 |.. ....23,045 |... .0 .. 47,557 |... ...0.. 08/23/2023 ..
68389X-10-5 ... [ORACLE CORP ... ,779,026 ..1,779,026 . 1,167,567 |.. ....25,648 |... .0 .399,745 |... ...0|.. 06/24/2022 ..
704326-10-7 ... [PAYCHEX INC ... 771,833 ... 771,833 ... 480,324 |.. 22,421 .0 .. 23,004 |... ...0|.. 04/30/2021 ..
713448-10-8 ... [PEPSICO INC ... .. 1,411,031 .... 836,260 |.. ... 37,204 |... .0 . (82,216)f... ...0 .. 11/28/2023 ..
718172-10-9 ... [PHILIP MORRIS INTERNAT-W/I . ... 303,972 ... 287,487 |.. ....16,510 |... .0 .. (23,037)f... ...0|.. 03/24/2021 ..
718546-10-4 ... [PHILLIPS 66 ,314,891 ..1,314,891 ... 714,980 |.. ....40,629 |... .0 ...0.. 08/23/2023 ..
741447-10-8 ... [T RONE PRICE GROUP INC .... .. 588,634 .... 588,634 ... 392,853 |.. ....26,674 |... .0 ...0|.. 12/22/2016 ..
74251V-10-2 ... [PRINCIPAL FINANCIAL GROUP . 775,844 |.. . 507,836 . 25,641 .0 0].. 07/18/2022 ..
744320-10-2 ....|PRUDENTIAL FINANCIAL . 799,397 |.. . 639,603 .32,878 .0 0.. 08/23/2023 ..
747525-10-3 ....[ QUALCOMM ................ .12,813.000 |. ,853,144 |.. ..1,064,390 .38,050 .0 0. 08/23/2023 ..
74834L-10-0 ... [QUEST DIAGNOSTICS INC .. ..6,933.000 |.... 955,922 ... 737,642 |.. ....19,343 |... .0 . ... (128,676) |... ...0|.. 01/24/2022 ..
75513E-10-1 ... [RAYTHEON TECH CORP ... ..3,515.000 |.... ... 295,752 L2 0 8,155 |... .0 .... (58,982)... ...(58,982) |... ...0 .. 03/24/2021 ..
808513-10-5 ... [ SCHWAB CORP .12,983.000 |.... .... 893,230 el 198,878 [l 0 e 2,054 |... .0 ... 134,352 |... ... 134,352 |... ...0|.. 11/15/2023 ..
828806-10-9 ... [SIMON PROPERTY GRP LP REIT ..6,677.000 |.... . ... 952,407 ... 946,180 |.. ... 49,744 ... .0 .... 176,039 |... ...0.. 02/21/2023 ..
83012A-10-9 ... [SIXTH TREET SPECIALITY LENDING .. .53,679.000 |.... , 159,466 ..1,159,466 ..1,125,007 |.. .0 .... 203,980 |... .. . . ...0 .. 03/29/2021 ..
844741-10-8 ... [ SOUTHWEST AIR ....30,261.000 |.... .. 873,938 .... 873,938 ...882,108 |.. .0 .. (8,170)}... ....151,845|.. .. (160,015) |... ...0 .. 08/22/2023 ..
854502-10-1 ... [ STANLEY BLACK & DECKER INC .... ...22,050.000 |.... 2,163,105 ..2,163,105 ..2,087,920 |.. .0 .686,890 |... LL221,1472 .. ...0.. 08/23/2023 ..
855244-10-9 ....|STARBUCKS CORP ... .. 1,685,168 ..1,685,168 . 1,163,100 |.. .0 .... (85,901)... ...0|.. 07/18/2022 ..
863667-10-1 ... [ STRYKER CORP ..... .. 957,074 |. . 957,074 |.. . 372,884 .0 . 175,684 0|.. 09/30/2016 ..
868157-40-5 ... [SUPERIOR ENERGY SERVICES INC .. 605,912 |. . 605,912 |.. . 278,392 .0 .. 90,068 0. 05/13/2021 ..
871829-10-7 ... [ SYSCO CORP ..... .16,834.000 |. .. 1,231,070 |. .1,231,070 |.. ..1,252,295 .0 . (41,281) 0. 11/27/2023 ..
87612E-10-6 ... [ TARGET CORP . 7,349.000 |. 1,046,645 |. .1,046,645 |.. . 860,739 .0 . (34,504) 0].. 11/28/2023 ..
882508-10-4 ... [ TEXAS INSTRUMENTS . 8,876.000 |. ,513,003 |. ..1,513,003 |.. . 902,934 .0 .. 46,510 0|.. 03/24/2021 ..
88579Y-10-1 ... [3M CO. ...t ..8,103.000 |.... . ... 885,820 ... 986,054 |.. .0 . (85,892)]... ...0 .. 06/28/2021 ..
898320-10-9 ... TRUIST FINANCIAL CORP .. ....38,230.000 |.... 1, 1,411,452 .1,340,272 |.. .0 ....2,581 ... ...0|.. 11/28/2023 ..
902973-30-4 ....|U S BANCORP ...41,086.000 |.... ..1,778,202 ..1,641,301 |.. .0 . 201,867 |... ...0 .. 11/28/2023 ..
907818-10-8 ... [UNION PACIFIC CORP .... 850,582 ....614,879 |.. .0 ... 133,490 |... . . ...0|.. 11/05/2019 ..
911312-10-6 ... [UNITED PARCEL SERVICE .. ... 754,704 .... 504,007 |.. .0 ... (79,728)... ...(79,728) |... ...0 .. 09/30/2016 ..
918204-10-8 ... | VF CORP . . .... 388,953 ... 387,298 |.. .0 . 613,893 |... .. (143,261) |... ...0 .. 08/23/2023 ..
91913Y-10-0 ... [VALERO ENERGY CORP ... 7,864.000 |. 1,022,320 |. 1,022,320 |.. . 529,830 .0 .23,001 0. 08/23/2023 ..
92343V-10-4 ....[VERIZON COMMUNICATIONS . .42,651.000 |. ,607,943 |. .1,607,943 |.. . 1,581,118 .0 (41,152) 0. 11/27/2023 ..
92826C-83-9 ....[VISA INC .... 4,839.000 |. ,269,834 | ..1,250,834 |.. . 975,589 .0 0. 06/17/2022 ..
931142-10-3 ... [WAL-MART . 3,147.000 |. .. 496,125 |. . 496,125 |.. . 414,931 .0 0.. 07/19/2022 ..
949746-10-1 ... [WELLS FARGO & CO . 33,454.000 |. .. 1,646,606 |. ..1,646,606 |.. ..1,394,060 .0 0].. 11/28/2023 ..
963320-10-6 ... |WHIRLPOOL CORP ... 476,486 ... 476,486 ... 476,525 |.. .0 ... 148,494 |... ...0 .. 08/23/2023 ..
988498-10-1 ... [ YUM! BRANDS INC .. 1,760,905 .1,760,905 ..1,192,09 |.. .0 .. 32,044 ... ...0.. 02/21/2023 ..
98956P-10-2 ....[ZIMMER HOLDINGS INC .. ...1,035,302 .1,035,302 . 1,076,29 |.. .0 . (40,994)]... ...0 .. 03/28/2023 ..
G5960L-10-3 ... ,986,758 ..1,986,758 ..2,047,317 |.. .0 .... 101,672 |... ...0 .. 02/22/2023 ..
G1151C-10-1 ... [ACCENTURE PLC-CL A ... . . 951,317 .. 951,317 ... 784,913 |.. .0 . .. 166,404 |... ...0 .. 11/28/2023 ..
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 157,225,989 157,225,989 115,871,833 221,540 4,283,626 23,569,432 2,239,438 XXX
31337#-10-5 ... [FHLB CINCINNATI ...270,115.000 |.... . 27,011,500 27,011,500 27,011,500 |.. ...1,905,835 |... ..0f.. 0. .. 1073172023 ..
31339%-10-7 ... [FHLB Indianapolis .......cccccvvvevevennennnnnnnnnnnnnnne [RFec oo 2,250.000 |.... 225,000 .... 225,000 202,649 [ 0 e, 7,19 |... .. 05/03/1999 ..
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38174*-10-0 ... [Golub Capital Investment Corp BDC 3 .........ceeeeeee |evvvnnnnnns [evveeenifviiiiiiiiiiinnns 640,433.000 |.....ocennnnnnnn 9,606,490 |......... 15.000 |.......oe.nen 9,606,490 |.......oeeennnn 9,600,001 |...ooeeiiiiiiinnnnns [ PO 1,108,030 [...oooveviiiiiiinnnnnnns [ PP 70,448 |...oevvviiiiiiinnnnens [0 O 70,448 [..ovniiiiiiiinnnnnenes 0]..09/11/2020 ..|...... ......
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 36,842,990 XXX 36,842,990 36,814,150 0 3,021,064 0 70,448 0 70,448 0 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 194,068,979 XXX 194,068,979 152,685,983 221,540 7,304,690 0 23,639,880 2,239,438 21,400,442 0 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

50201*-10-2 ... |LL|A, L PPN [FPPP PP Oy AP 100.000 |.ovvenniiiiiinnnnnns 568,942 |..... 5,689.420 |................. 568,942 |t 49,791 [ [ 200,000 f..ccooeiiiiiiiiinnnnnns 0 Joeeeeeeeen (177,622)[...0vvvvveeniiiinnnnnns [ (177,622) |.evvveeeeereiiinnnnnnes 0[.. 08/25/2017 ..|..cevv ...eun
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 568, 942 XXX 568,942 49,791 0 200,000 0 (177,622), 0 (177,622) 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 568,942 XXX 568,942 49,791 0 200,000 0 (177,622)| 0 (177,622) 0 XXX XXX
5989999999 - Total Common Stocks 194,637,921 XXX 194,637,921 152,735,774 221,540 7,504,690 0 23,462,258 2,239,438 21,222,820 0 XXX XXX
5999999999 - Total Preferred and Common Stocks 212,101,655 XXX 212,101,655 170,797,651 360,578 8,490,060 0 24,375,829 3,208,360 21,167,469 0 XXX XXX

1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B.. .8
1B 0 2B.. )
1C 0 3B.. )
1D 0 4B.. )
1E 0 5B.. 8.
1F .0
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36207E-2Y~4 ..o 62 G2 710059 4.500% 11/20/60 .... o [-+2:12/0172023 ... | Interest Capitalization ......ccvesvereerueriereirieeest ettt [t e 2,179 |..
38378N-KB-8 ......... G\R 2013-173 Z  3.250% 10/16/53 . .|----12/01/2023 ... | Interest Capitalization .... ....216,699 |..
38378N-LV-3 ......... GNR 2013-191 Z  4.067% 11/16/53 .... ...12/01/2023 ... | Interest Capitalization .... ... 167,001 |.. . ..
38378N-YB-3 ......... GNR 2014-24 KZ ~ 4.080% 01/16/54 .... 12/01/2023 ... | Interest Capitalization .... ... 151,430 |.. ... 151,430 |..
912810-TF-5 ......... U S TREASIRY  2.375% 02/15/42 ... .| BANK of AMERICA SEC ... . 2,310,206 |.. veen 2,945,000 ..
912810-TL-2 .........[U S TREASIRY ~ 4.000% 11/15/52 . .| BANK of AMERICA SEC ... .2,777,893 . 2,730,000
912810-TS-7 .........|U S TREASURY  3.875% 05/15/43 . .| MORGAN STANLEY FIXED INC 4,975,504 .'5,400,000
912810-TU-2 .........[U S TREASURY  4.375% 08/15/43 .... 10/02/2023 ... |BNP SECURITIES .......... . 2,303,087 . 2,500,000
912820-EX-5 ......... US TREASURY NOTES ~ 3.000% 06/30/24 ... .|-...12/28/2023 ... | CITIGROUP GLOBAL NKTS . v 4,947,087 |.. ....5,000,000 |..
91282C-6C-9 ......... US TREASURY NOTES ~ 3.875% 12/31/27 ... cen |o-01/1172023 .. .. .. . 257
912820-GP-0 ......... US TREASURY NOTES ~ 4.000% 02/29/28 ... <. |-...12/28/2023 ... [MORGAN STANLEY FIXED INC ... 12,328,913 |.. ... 12,315,000 |.. . 134,133
91282C-GI-5 . .|US TREASURY NOTES ~ 1.250% 04/15/28 ... +|----06/26/2023 ... | GOLDMAN SACHS ... .... 6,886,444 |.. ... 7,000,000 |.. .. 17,639
91282C-HP-9 ......... [US TREASURY NOTES  1.375% 07/15/33 ... ...09/07/2023 ... |BNP SECWRITIES . ... 5,410,022 |.. .... 5,680,000 |.. . 11,782
0109999999. Subtotal - Bonds - U.S. Governments 42,678,444 44,307,399 333,271
718286-CX-3 .........|REPUBLIC OF PHILIPPINES SOVEREIGN ~ 5.500% 01/17/48 ....01/10/2023 ... | Various ... 14,988,000 |.. ... 15,000,000 ..
731011-AN-2 ......... REPUBLIC OF POLAND SOVEREIGN  5.500% 04/04/53 ....08/03/2023 ... | JEFFERIES & €O .... .. ... 9,792,500 |.. ...10,000,000 |..
77586R-AS9 ......... ROMANIA SOVEREIGN  7.625% 01/17/53 .veiersersersersiisicsitseesicsiesiesie s st s s st sec s +0:09/06/2023 .. | DEUTSCHE BANK ..ttt sttt sttt sttt ettt sttt sttt s st s snesnesnene |oenennensensensensesnennennensenes |oorensensensensensennas 5,325,000 |veveriiniiiiiniinins 5,000,000
0309999999. Subtotal - Bonds - All Other Governments 30,105,500 30,000,000
3136AI-EH-6 ......... FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 .. ...12/01/2023 ... | Interest Capitalization .... ... 256,288 |..
31304F-ED-3 ......... FNR 2005-74 NZ ~ 6.000% 09/25/35 .| Interest Capitalization ....
626301-EL-7 ......... TXBL MUNI FUNDING TRUST VARIOU NURSING HOME ~ 5.630% 09/01/30 . . .| BARCLAYS ...
626301I-NR-4 . .| TXBL MUNI FUNDING TRUST VARIOU GENERAL  5.630% 06/30/28 .. 07/05/2023 ... | BARCLAYS .500,000
88034Y-UNI-8 .........[ TENDER OPTION BOND TRUST RECE| GENERAL  5.480% 07/01/41 ..... +0:08/18/2023 .. | BARCLAYS .ttt sttt ettt etttk |ones ....825,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,635,591
723048-AA-8 ........ PINEBRIDGE  10.114% 09/21/32 . ...12/04/2023 ... [Various .. ... 8,279,131 |.. ... 8,279,131 |..
723046-AB-6 .........[PINEBRIDGE ~ 12.114% 09/21/32 . 12/04/2023 ... |Various .. . 3,763,243 . 3,763,243
015271-BB~4 .........[ALEXANDRIA REAL ESTATE  5.150% 04/15/53 02/02/2023 ... | GOLDMAN SACHS ... . 3,980,000 . 4,000,000
023430-Ad-4 ......... [ ACOR FINANCE USA INC ~ 5.625% 05/26/33 .... 06/13/2023 ... | Cantor Fitzgerald Fixed . 10,358,250 10,500,000
02369F-AA-5 ......... | AVER AGCREDIT FLCA/PCA STRUCTURED NOTE  3.375% 06/15/36 .. +|--..02/01/2023 .. | SEAPORT GROUP LLC 1. 2,478,750 |.. ....3,000,000 |..
035229-CN-1 ......... | ANHEUSER-BUSCH COS INC  6.500% 02/01/43 ... +|-...08/03/2023 ... | STIFEL NICHOLAS ... ... 2,403,781 |.. ... 2,263,000 |..
05366D-AA-6 .........[AVIATION CAPITAL GROUP  6.375% 07/15/30 .. +|-...06/12/2023 ...|J P MORGAN SEC .... ween 4,943,600 .. ....5,000,000 |..
05605N-AA-5 ......... BX Trust 2020V1V2 2020-VIV2 ¢ 3.542% 03/09/44 ... +|--..01/25/2023 ... | BROWNSTONE NV GROUP,LLC ... .... 8,418,750 |.. ...10,000,000 |..
073096-A#6 ......... BAYPORT POLYMERS LLC PRIVATE PLACEMENT ~ 5.050% 02/15/33 .. . |-...02/08/2023 ... | PRIVATE PLACEMENT ...80,000,000 |.. ...80,000,000 |..
093645-AJ-8 ......... BLOCK COMMUNICATIONS  4.875% 03/01/28 +|--..05/15/2023 ...
11135E-AA-2 .o BROADSTONE NET LEASE INC-A  2.600% 09/15/31 ... +|-+..12/20/2023 .. | SUSQUEHANNA ..
115637-AL4 ......... BROIN-FORMAN CORP -CL B 3.750% 01/15/43 ... ...08/14/2023 ... [STIFEL NICHOLAS ...
117043-AU-3 .........|BRUNSIICK CORP  4.400% 09/15/32 ......ceene. 11/07/2023 ... |Various .......
1248EP-CK-7 .........| CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 11/15/2023 ... | JEFFERIES & CO . .157,018
12513G-BJ-7 ......... | ODIl LLC/CDW FINANCE ~ 3.56%% 12/01/31 . 12/19/2023 ... |Various .......... 17,231,000
126694-HK-7 ........ CWHL 2005-25 A6 5.500% 11/25/35 +|----05/01/2023 ... | Interest Capitalization . .. ..
14338H-AA-4 ......... CARMEL VALLEY SR LIVING ~ 5.460% 09/01/61 . +|-...04/28/2023 ... | STERN 500,000 |.. 500,000 |..
144480-BA-1 ......... CARRIER GLOBAL CORP  6.200% 03/15/54 +|----11/15/2023 ...|J P MORGAN SEC . ... 2,995,050 |.. ....3,000,000 |..
15189M-AR-1 ......... CENTERPOINT CENTERPOINT ENERGY RES  6.100% 12/01/35 . .|-...07/28/2023 ... | Tax Free Exchange .... 9,625,361 |.. ... 7,500,000 |..
17888H-AA-1 ......... CIVITAS RESOURCES INC  8.375% 07/01/28 we|----07/13/2023 ... | CITIGROUP GLOBAL MKTS . 303,400 |.. 296,000 |..
209111-66-2 ... CONSOLIDATED EDISON OF NY ~ 5.900% 11/15/53 .. wo |- 1172072023 ... [M1ZUHO SECURITIES USA INC .. ... 1,981,700 |.. .+..2,000,000 |..
219350-B0-7 ......... CORNING INC ~ 5.450% 11/15/79 +|----08/17/2023 ... | SEAPORT GROUP LLC ... 6,894,720 |.. ....8,000,000 |..
225310-A0-4 CREDIT ACCEPTANC ~ 9.250% 12/15/28 ...12/05/2023 ... [WELLS FARGO .. , ,
25731V-AB-0 .........[DOMINION ENERGY SOUTH ~ 6.250% 10/15/53 . 10/04/2023 ... | US BANCORP ... 6,960,380 7,000,000
26439%-AH-6 .........[DUKE ENERGY  6.450% 11/03/36 ..... 02/14/2023 ... [MORGAN STANLEY FIXED INC . 6,296,714 . 6,045,000
26884T-AX-0 .........[ERAC USA FINANCE LLC  5.400% 05/01/53 .. 04/26/2023 ... |J P MORGAN SEC . 14,925,000 15,000,000
29278N-AM-5 ......... |ENERGY TRANSFER PARTNERS  5.875% 01/15/24 08/22/2023 ... | GOLDMAN SACHS . 1,398,768 . 1,400,000
300401/-AS-7 .........|EVERSOURCE ENERGY ~ 4.200% 06/27/24 ... 11/17/2023 ... |MITSUBISHI UFJ SECURITIES . 2,176,460 . 2,200,000
302491-AV-7 ......... FMC CORP  4.500% 10/01/49 +|-...08/24/2023 ...|J P MORGAN SEC ... 7,383,500 |.. ...10,000,000 |..
316773-CX6 ......... FIFTH THIRD BANCORP  3.650% 01/25/24 ... +|---.03/02/2023 ... | TD SECWRITIES ... ... 1,278,940 |.. ... 1,300,000 |..
346232-AF-8 ......... FORESTAR GROUP_INC  3.850% 05/15/26 ...04/20/2023 ... | WELLS FARGO 252,39 |.. 275,000 |..
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349631-AN-1 ......... FORTUNE BRANDS ~ 5.875% 01/15/36 .|-...01/27/2023 ... | SEAPORT GROUP LLC ... .... 5,230,550 |.. .... 5,000,000 |.. .. 13,056
34964C-AG-1 ......... FORTUNE BRANDS HOME & SECURI 4.500% 03/25/52 . . |--..04/14/2023 ... [WELLS FARGO ... 3,818,711 |.. .... 4,975,000 |.. .. 14,303
34964C-AH-9 ......... |FORTUNE BRANDS HOME & SECURI 5.875% 06/01/33 . ...06/06/2023 ... |J P MORGAN SEC . .... 6,988,730 |.. .... 7,000,000 |..
35087M-AA-1 .........[412 MADISON LLC ~ 5.460% 06/01/62 . .... 1,500,000 |.. .... 1,500,000 |..
350930-AA-1 FOUNDRY JV HOLDCO LLC ~ 5.875% 01/25/34 . . | SEAPORT GROUP LLC ... .... 1,983,480 |.. .... 2,000,000 |..
35137L-AG-0 . .|FOX CORP  4.030% 01/25/24 .........ccce . | BARCLAYS .79, 136 .800,000
36209@-AA-9 . ..|Golub Capital Partners GDLC Feeder Fund ~ 4.500% 07/31/31 . 12/20/2023 ... |Various .. . 5,250,000 .5,250,000
36257E-AJ-2 . .. | GS Mortgage-Back2019SL1 ities 2019-SL1 B1 3.994% 01/25/59 . 08/01/2023 ... | PERFORMANCE TRUST CAPITAL . 6,860,068 . 8,047,000
36267T-AG-3 ......... GS Mor tgage-Back2023PJ1 ities 2023-PJ1 A4 3.500% 02/25/53 .... .|-...01/24/2023 ... | GOLDMAN SACHS .. 5,396,250 |.. ....6,000,000 |..
364760-AP-3 ......... GAP INC  3.625% 10/01/29 veer|-...09/13/2023 ... [BNP SECURITIES .
37045X-CR-5 ......... GENERAL MOTORS FINL CO  5.100% 01/17/24 .. .. |....12/14/2023 ... [TD SECURITIES ...
37185L-AP-7 ......... GENESIS ENERGY ~ 8.250% 01/15/29 .|----11/30/2023 ... |BANK of AMERICA SEC .
38141G-A5-3 ......... GOLDMAN SACHS GROUP INC ~ 6.561% 10/24/34 . .|-...10/18/2023 ... | GOLDMAN SACHS . .. . ..
38869P-AN-4 ......... GRAPHIC PACKAGING INTL ~ 0.821% 04/15/24 .. o |--..12/12/2023 ... [MESIROW FINANCIAL ....427,070 |.. .... 435,000 |..
40390M-AA-3 ......... 2021LULU 2021-LULU A 6.629% 10/15/36 .|-...12/21/2023 ... [BMO CAPITAL MARKETS CORP ... ....768,000 |.. ....800,000 |..
40435R-QG-9 ......... [HSBC BANK USA NA  5.840% 01/19/24 ...01/20/2023 ... [WELLS FARGO 4,600,000 .. .... 4,600,000 |..

427040-AA-0 .
45258L-AA-5 .
46651A-BD-3 .
49327M-3H-5 ........
49427R-AP-T .........
55903V-BE-2 .........
577081-Al-2 .........
585490-BU-7 .........
58769J-AH-0 .........
50001A-BD-3 .........
504918-CK-8

505112-CB-7 .
59833C-AC-6 .
62912X-AC-8 .
63111X-AL-5 .
637417-AP-1 . .
64953B-BC-1 .........
677050-AT-3 .........
680223-AL-8 .........
680657-AA-1 .........
682695-AA-9 .........
68389X-CK-9

69349A-AA-0 .
69354N-AC-0 .
69410T-AA-3 .
6944PL-2T-5 .
709321-AD-9 . .
718172-0B-2 .........
72303#-AA-T .........
731020-AA-4 .........
T470*-BZ-1 .........
T4170*-CA-5 .........
74333M-AL-6 .........
74340*-BI-5 .........
T4340*-BN-3 .........
75513E-CX-7 .
78016E-2V-2 .
785592-AZ-9 . .
817826-AB-6 .........

..|HERBALIFE/HLF FINANCI
..| IMOLA MERGER CORP

..[JP Morgan Mortga2019L
. [KEY BANK NA  5.000% 01/26/33
KILROY REALTY LP  3.050% 02/15/30 .

MAGALLANES INC 5.1
MATTEL INC  5.450%
Mello Mortgage C20221
MERCEDES-BENZ FIN NA
MERITAGE CORPORATION
MICROSOFT CORP 4.5

..|MICRON TECHNOLOGY INC
.. | MIDWEST CONNECTOR CAP
..[NGPL PIPE LLC  7.768% 12/15/37
..[NASDAQ INC  6.100%
.| NATL RETAIL PROP  3.100% 04/15/50 ..

NEW YORK LIFE GLOBAL
OGLETHORPE POWER CORP
OLD REPUBLIC INTL COR
OLGA TENEDIOS IRR TRUS
ONEMAIN FINANCE CORP
ORACLE CORP  6.900%

..|PNC CAPITAL TRUST C
..|PRA GROUP INC  7.37
..|PACEWell 8 Trust20231
..|PACIFIC LIFE GF 11
.| PENNYMAC FIN SVCS INC

PHILIP MORRIS INTERNA
PINEBRIDGE ~ 6.000%
POLAR TANKERS INC

PRIVE PTY FD PRIVATE
PRIME PTY FD PRIVATE
Progress ResidenmSFR1
PLD FUND PP PRIVATE P
PLD FUND PP PRIVATE P

.. | RAYTHEON TECH CORP

..|ROYAL BANK OF CANADA
.| SABINE PASS LIQUEFACT
7-ELEVEN INC  0.800% 02/10/24

NG 7.875% 09/01/25 .
4.750% 05/15/29 ...
TV2 2019-LTV2 B4

41% 03/15/82 ...
11/01/41
NV2ccepta 2022-INV2 A15
5.950% 08/01/25
3.875% 04/15/29
00% 06/15/47
5.875% 09/15/33 .
IT  4.625% 04/01/29 .

06/28/63 .

6.080% 06/13/25 ..
6.200% 12/01/53 ....

P 3.850% 06/11/51 ...
ST 5.450% 06/01/73 ...
9.000% 01/15/29
11/09/52
6.209% 06/01/28 .
5% 09/01/25 ...
2023-1 A 5.500% 02/10/62 .
6.240% 06/16/25 ..
7.875% 12/15/29 .
T-W/1 5.375% 02/15/33 ...
12/31/31
5.951% 05/10/37 ...
PLACEMENT  5.690% 03/15/35 .
PLACEMENT  5.790% 03/15/38 .

0 st 2021-SFR10 E2  3.666% 12/17/40 ..

LACEMENT  5.760% 09/21/33
LACEMENT ~ 5.910% 09/21/38 ..
6.400% 03/15/54 .....

5.710% 07/29/24 ..
ION  5.900% 09/15/37

4.636% 12/25/49 .

3.000% 04/25/52

.|BANK of AMERICA SEC .
.| JEFFERIES & CO ...
.| INTL FCSTONE FINANCIAL INC
.|-...01/23/2023 ...
.|....04/03/2023 ...
.|-...04/28/2023 ...
o|....12/20/2023 ...
L. 1272172028 ..
.|....07/31/2023 ...
o|-...10/25/2023 ...

...11/06/2023 ...
.| CITIGROUP GLOBAL MKTS .
.[Various ..
. |MIZUHO SECURITIES USA INC
.| MARKET AXESS ...
07/20/2023 ...
.|....06/15/2023 ...
L. 11/28/2023 ...
.|....06/16/2023 ...
.|-...05/04/2023 ...
.|....00/13/2023 ...

...08/17/2023 ...
01/17/2023 ...
.| SUNTRUST .
.| SUNTRUST ...
.|J P MORGAN SEC .
.| GOLDMAN SACHS
.|-...05/03/2023 ...
.|....06/28/2023 ...
o|-...07/24/2023 ...
.|....03/10/2023 ...
.|-...08/10/2023 ...
.|....06/01/2023 ...

...09/18/2023 ...
...09/18/2023 ...
.| CITIGROUP GLOBAL MKTS .
.|RBC/DAIN ...
.| Tax Free Exchange
...09/29/2023 ...

KEY BANC-MCDONALD
J P MORGAN SEC
Tax Free Exchange ...
Various
J P MORGAN SEC .
CITIGROUP GLOBAL MKTS .
SUMRIDGE PARTNERS
Tax Free Exchange

Cantor Fitzgerald Fixed .
J P MORGAN SEC
MITSUBISHI UFJ SECURITIES ..

.321,475
.285,774
. 6,125,169

. 8,479,345
. 775,195
.. 23,915
.1,978,080
. 2,518,304

UBS WARBURG ..
J P MORGAN SEC ....
J P MORGAN SEC .

Various
Various
HILLTOP SECURITIES INC. .
PRIVATE PLACEMENT ...
PRIVATE PLACEMENT ...
Interest Capitalization .
PRIVATE PLACEMENT
PRIVATE PLACEMENT

TD SECURITIES

.187,879

. 1,992,500
. 2,496,200
.9,984,708

4,975,900 |..
....253,080 |..

2,200,000 |..
480,725 |..
.. 8,375,034 |..

... 3,500,000 [..
... 4,926,400 |..
... 4,314,630 |..

....682,122 |..
.... 1,696,332 |..

....6,000,000 [..
.......... 5,493 |..
...10,000,000 |..
...10,000,000 |..

.334,000
. 324,000
. 6,662,885

. 8,500,000
.841,000
.. 22,000
. 2,000,000
. 4,005,000

.. 45,000
.274,000
.5,000,000
. 3,500,000
. 189,000

. 2,000,000
. 2,500,000
10,000,000

520,041 |..

....5,000,000 [..
342,000 |..
.... 5,407,000 [..
.... 6,897,000 [..

574,000 |..
.... 8,431,000 [..

... 3,500,000 [..
....5,000,000 [..
....6,085,000 [..
.... 1,015,000 [..

....5,000,000 [..

....664,000 |..
... 1,696,332 |..

....6,000,000 [..
.......... 5,493 |..
...10,000,000 |..
...10,000,000 |..

530,000 |..

. 267,

139

.. 624
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82568N-AC-5 ......... SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .|....12/01/2023 ... [ Interest Capitalization . .. ..
82568N-AC-5 ......... SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 . |--..06/14/2023 ... |Taxable Exchange .... 1,468,023 |.. .... 2,314,800 |..
82568N-AE-1 ......... SHUTTERFLY FINANCE LLC ~ 9.750% 10/01/27 ...06/14/2023 ... |PRIVATE PLACEMENT ... ....280,630 |.. ....280,630 |..
82873M-AA-1 ......... SIMMONS FOOD INC/SIMMONS — 4.625% 03/01/29 ... 11/15/2023 ... |Various ... 378,985 |.. .... 452,000 |..
835495-AJ-1 ......... SONOCO PRODUCTS ~ 5.750% 11/01/40 ... . | SUNTRUST .... 2,980,560 |.. .... 3,000,000 |..
844030-AA-4 . ..| SOUTHERN UNION CO  7.600% 02/01/24 . 10/10/2023 ... | STIFEL NICHOLAS .501,530
847T-AA-2 . ..| SPEEDWAY MOT/SPEEDWAY FD  4.875% 11/01/27 03/16/2023 ... |STIFEL NICHOLAS ... .277,125
862121-AD-2 . ..| STORE CAPITAL CORP  2.700% 12/01/31 .. 04/05/2023 ... [MORGAN STANLEY FIXED INC .276,730
87303*-AA-9 ......... THL Credit  5.000% 12/03/24 . |-...12/29/2023 ... |PRIVATE PLACEMENT ... 1,376,928 |..
88033G-DB-3 ......... TENET HEALTHCARE ~ 5.125% 11/01/27 . veer|....01/20/2023 ... [Tax Free Exchange ...
88579Y-AZ-4 ......... 3\ CO. 3.625% 10/15/47 ..|....07/06/2023 ... WELLS FARGO .. ..
891092-AE-8 .........[TORO CO  6.625% 05/01/37 . |--..01/18/2023 ... [MESIROW FINANCIAL ... 18,135,477 |.. ... 16,503,000 |..
92530N-AA-4 .........|Verus Securitiza20227 st 2022-7 A1 5.152% 07/25/67 . .|-...03/29/2023 ... | INTL FCSTONE FINANCIAL INC ... ... 10,227,994 |.. ... 10,377,166 |..
92556V-AD-8 ......... VIATRIS INC ~ 2.700% 06/22/30 . |--..05/02/2023 ... [WELLS FARGO .... 575,469 |.. ....708,000 |..
98421NM-AA-4 ......... XEROX HOLDINGS CORP  5.000% 08/15/25 . . |-...02/10/2023 ... [ SUMRIDGE PARTNERS ... .... 278,980 |.. ....296,000 |..
AUDAXI-1*-1 ......... Audax Direct Lending Solutions  8.000% 01/01/32 . . . |--..12/28/2023 ... |PRIVATE PLACEMENT ... ... 11,048,385 |.. ... 11,048,385 |..
06367D-3U-7 . ..| BANK OF MONTREAL CHICAGO  5.880% 01/12/24 A ....01/12/2023 ... |BANK of AMERICA SEC . . 3,200,000 . 3,200,000
073170-AJ-4 . ..| BAYTEX ENERGY CORP  8.500% 04/30/30 .. A ....04/20/2023 ... |Various .. . 284,023 .287,000
380355-AH-0 . ..|GOEASY LTD ~ 9.250% 12/01/28 ...... . |A ....11/13/2023 ... |RBC/DAIN . 225,000 225,000
683715-AD-8 . ..| OPEN TEXT CORP  3.875% 12/01/29 . LA ....07/13/2023 ... |BARCLAYS ... . 249,865 . 295,000
000000-00-0 . ..|SUZANO INTL FINANCE ~ 4.000% 01/14/25 . .. |D. ....09/01/2023 ... |Tax Free Exchange ... . 3,986,765 . 4,000,000
000000-00-0 . ..|REPUBLIC OF PARAGUAY SOVEREIGN  6.100% 08/11/44 . . [ ....08/22/2023 ... | MORGAN STANLEY FIXED INC . 4,562,500 .5,000,000
00037V-AA-6 . ..|AB BSL CLO 4 Ltd20234A 2023-4A A 7.416% 04/20/36 . D ....10/03/2023 ... |BANK of AMERICA SEC . . 9,368,700 . 9,350,000
00973R-AN-5 . ..| AKER BP ASA  6.000% 06/13/33 .. D ....06/07/2023 ... |Various .. . 5,490,829 . 5,492,000
017154-AL-9 . ..| ALLPK 2019-1A AR 6.698% 01/20/35 . . [D. ....06/23/2023 ... |BANK of AM . 16,612,400 17,000,000
03665Y-AE-5 . ..|ANTR 2019-2A B 8.274% 01/23/32 ... D ....08/16/2023 ... |DEUTSCHE BANK ...... ... 744,844 .750,000
05565E-CD-5 . .. [BMW US Capital LLC ~ 6.000% 08/11/25 C ....08/08/2023 ... |BANK of AMERICA SEC . . 2,500,000 . 2,500,000
05581K-AB-7 . ..|BNP PARIBAS ~ 3.800% 01/10/24 ..... D ....06/27/2023 ... |HONG KONG SHANGHAI BK . .988,470 . 1,000,000
05635J-AC-4 . ..|BACARDI LTD  5.900% 06/15/43 ..... D ....06/06/2023 ... |BNP SECLRITIES .... ,956,920 12,000,000
06759M-AL-5 . ..|Babson CLO Ltd 20161A 2016-1A CR  7.774% 07/23/30 . [ ....09/19/2023 ... |ROBERT W. BAIRD . 1,041,495 . 1,050,000
10554N-AB-4 . .| BRASKEM [DESA SAPI 6.990% 02/20/32 .. D ....06/23/2023 ... | JEFFERIES & CO .... .231,198 . 339,000
10554T-AG-0 BRASKEM NETHERLANDS ~ 7.250% 02/13/33 . . [D... ....09/08/2023 ... | MORGAN STANLEY FIXED INC ... 323,701 |.. .... 353,000 |..
13876R-AG-9 Canyon Capital C20203A 2020-3A C ~ 8.155% 01/15/34 . . |D... ....08/09/2023 ... MITSUBISHI UFJ SECURITIES .. 994,000 |.. .... 1,000,000 |..
17186H-AG-7 . ..|CIMPRESS NV 7.000% 06/15/26 .. D ....02/01/2023 ... |Tax Free Exchange ... . 4,146,589 . 4,103,000
21987B-BH-0 . .| CODELCO INC ~ 6.300% 09/08/53 D ....09/05/2023 ... |BNP SECURITIES . . 2,987,580 . 3,000,000
279158-AS-8 ECOPET ~ 8.875% 01/13/33 . [D... ....01/10/2023 ...|J P MORGAN SEC .... ....9,918,700 |.. ...10,000,000 |..
279158-AT-6 ECOPET ~ 8.625% 01/19/29 . |D... ....06/28/2023 ... |SMBC NIKKO 309,978 |.. 310,000 |..
28504D-AD-5 . .. |ELECTRICITE DE FRANCE SA  6.900% 05/23/53 . D ....05/17/2023 ... |BANK of AMERICA SEC . . 9,932,300 10,000,000 .
39541E-AC-7 . .| GREENSAIF PIPELINES BIDC ~ 6.510% 02/23/42 . ID ....02/09/2023 ... |BNP SECURITIES . 10,000,000 10,000,000 .0
404280-AP-4 HSBC HOLDINGS PLC-SPONS  4.250% 03/14/24 . [D... ....09/21/2023 ... | TD SECURITIES ... .. .... 1,000,000 |.. ..1,299
456472-AC-3 INDUSTRIAS PENOLES SAB D 5.650% 09/12/49 ... . |D... ....01/27/2023 ...|J P MORGAN SEC . ... 2,928,750 |.. .... 3,000,000 |.. .. 64,975
456472-AD-1 . ..| INDUSTRIAS PENOLES SAB D 4.750% 08/06/50 . ID ....01/19/2023 ... |Various .......... . 5,565,625 . 6,500,000 . 143,226
46590X-AQ-9 . ..[JBS USA FOOD FINANCE ~ 4.375% 02/02/52 .. . |D. ....08/22/2023 ... |Tax Free Exchange .3,011,119 . 3,000,000 ..7,292
46590X-AX-4 . ..| JBS USA FOOD FINANCE ~ 6.500% 12/01/52 D ....08/24/2023 ... |Tax Free Exchange ... .567,615 . 552,000 ..8,272
46653K-AC-2 . ..[JAB HOLDINGS BV ~ 4.500% 04/08/52 ... D ....01/25/2023 ... | CITIGROUP GLOBAL MKTS . . 3,756,400 .5,000,000
54054P-AA-4 . ..|Logan CLO 111 Lt20221A 2022-1A A 6.952¢ . D ....05/24/2023 ... |ROBERT W. BAIRD ... 29,635,500 30,000,000
55300R-AA-9 . .. | MGMCHI 5.375% 05/15/24 ..ovveviiiiiiiiiiiieiii D ....06/10/2023 ... |Various ....... .... 270,575 .274,000
55819Y-AE-0 . ..|Madison Park Fun201726A 2017-26A CR  7.702% 07/29/30 D ....09/11/2023 ... | WELLS FARGO .. . 1,041,075 . 1,050,000
606822-DC-5 . ..[MITSUBISHI UFJ FINL-SPON ADR  5.406% 04/19/34 . D ....04/11/2023 ... [MITSUBISHI UFJ SECURITIES .5,000,000 .5,000,000
60687Y-DB-2 . ..|MIZUHO FINANCIAL GROUP  5.748% 07/06/34 D ....06/29/2023 ... |MIZUHO SECURITIES USA INC .5,000,000 .5,000,000
67078A-AF-0 . ..|NVENT FINANCE SARL ~ 5.650% 05/15/33 ..... D ....04/24/2023 ... |J P MORGAN SEC .......... . 6,980,190 . 7,000,000
716973-AH-5 . ..|PFIZER INVESTMENT ENTER ~ 5.340% 05/19/63 . D ....05/16/2023 ... |CITIGROUP GLOBAL MKTS . . 4,902,850 .5,000,000
86565F-YF-3 . .| SUMITOMO MITSUI BANK NY  5.880% 01/18/24 . D ....01/18/2023 ... |BANK of AMERICA SEC . . 2,400,000 . 2,400,000
902613-AV-0 . ..|UBS GROUP AG  5.959% 01/12/34 ............. D ....01/03/2023 ... |UBS WARBURG .. 10,000,000 10,000,000
92537V-AA-8 . .| TK ELEVATOR HOLDCO GMBH  7.625% 07/15/28 . D ....02/08/2023 ... |BARCLAYS ... .378,120 .411,000
G4701H-AB-5 IHS HOLDING LTD  5.625% 11/29/26 ............ D... ...07/27/2023 ... [ GOLDMAN SACHS ... .... 306,425 |.. .... 350,000 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 570,133,643 591,201,548
21869M-AA-5 ......... CORESTATES CAPTL 111 6.211% 02/15/27 .ot e e e ees [ e [ees 02/02/2023 ... [ SEAPORT GROUP LLC ....eeeeeeeeee e e e e ettt e e e e ee e e e e e e e e e e e e s e e e e emn e e e e e e nnae s e e eennnnneeeeennnnnaeenns [seeeennnnnseeemnnnnsseeeennnnnneees |oeremnnnneeeeennnnaeeeees 208,778 |eeeeeeeeeeneeeeeeennes 315,000 |-eveeneeeennie e eeenies 3,759
302570-Al-6 ......... NEXTERA ENERGY ~ 7.724% 10/01/66 .... .|....01/24/2023 ... | IMPERIAL CAPITAL LLC ....6,164,764 |.. .... 7,258,000 |.. .. 31,631
302570-AX-4 ......... NEXTERA ENERGY ~ 7.771% 06/15/67 .... .. |-...01/24/2023 ... | IMPERIAL CAPITAL LLC
637432-PB-5 ......... NATIONAL RURAL UTILITY  7.125% 09/15/53 ...iivuuuniiiiiiuiiiiiiiiiiiiiniiiiiiissesiisiinsessessnnnsessesnnnees | nneeeeeesnnnnnes L. 05/17/72023 .. [RBO/DAIN .iiuiiiiii ittt ittt e e ettt e e e et e e e e e e e e e e e b e e e e e b e e e e e b e e s e e b e e e e erraaas
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69352P-AC-7 ......... PPL CAPITAL FUNDING ~ 8.257% 03/30/67 ...01/25/2023 ... [MORGAN STANLEY FIXED INC ... .... 1,997,600 |.. .... 2,270,000 |.. .. 13,056
726503-AE-5 . .|PLAINS ALL AMER PIPELINE LP  9.751% Perpet. 03/08/2023 ... | MORGAN STANLEY FIXED INC . 339,405 . 2,081
151290-CA-9 . .. [CEMEX SAB-SPONS ADR  5.125% 10/24/28 . ...03/20/2023 ... [ GOLDMAN SACHS ... . 486,668 . 1,118
1309999999. Subtotal - Bonds - Hybrid Securities 19,827,440 56,712
2509999997. Total - Bonds - Part 3 665,380,618 689,541,538 3,745,068
2509999998. Total - Bonds - Part 5 128,097,011 129,983,779 533,740
2509999999. Total - Bonds 793,477,629 819,525,317 4,278,808
4509999997. Total - Preferred Stocks - Part 3 0 0
4509999998. Total - Preferred Stocks - Part 5 0 0
4509999999. Total - Preferred Stocks 0 0
00206R-10-2 ......... AT&T INC .. ....09/14/2023 ... |S. G. COWEN SECURITIES CORP ... 13,743.000 |.. ... 207,191 |.. ....0
009158-10-6 ....11/28/2023 ... |Various ... 192,754 |.. ....0
015271-10-9 ......... ALEXANDRIA REAL ESTATE REIT ... ....11/15/2023 ... |Various .. ....670,765 |.. ....0
03027X-10-0 ......... AMERICAN TOWER CORP REIT ....11/28/2023 ... |Various .. ... 434,258 |.. ....0
060505-10-4 BANK OF AMERICA CORP .... ....11/28/2023 ... |Various .. .. ... 256,131 |.. ....0
09247X-10-1 . .| BLACKROCK INC ... ....02/22/2023 ... |Various .. .175.000 |.. . 121,547 .0
126650-10-0 . CVS CORP ..... ....06/26/2023 ... |S. G. COWEN SECURITIES CORP .4,561.000 |.. . 319,419 .0
149123-10-1 . CATERPILLAR INC .. ....08/23/2023 ... |S. G. COWEN SECURITIES CORP .366.000 |.. .. 99,808 .0
166764-10-0 . ..| CHEVRON CORPORATION ....03/28/2023 ... |S. G. COWEN SECURITIES CORP .365.000 |.. .. 57,851 .0
17275R-10-2 . .| CISCO SYSTEMS INC .. ....02/22/2023 ... |S. G. COWEN SECURITIES CORP . 1,482.000 |.. .. 73,137 .0
20030N-10-1 ......... COMCAST CORP CL A ....02/21/2023 ... |Morgan Stanley ... 3,258.000 |.. ... 124,406 |.. ....0
225655-10-9 ......... CRESCENT CAPITAL BDC INC COMMON . ....06/12/2023 ... |Taxable Exchange .. ...16,014.000 |.. .... 198,905 |.. ....0
26441C-20-4 ......... DUKE ENERGY ....11/28/2023 ... |Various ... 3,385.000 |.. ...313,918 |.. ....0
26614N-10-2 ......... DUPONT DE NEMOURS INC ... ....02/22/2023 ... |S. G. COWEN SECURITIES CORP .... 1,214,000 |.. ....0
29364G-10-3 ......... Entergy Corp . |....08/28/2023 ... |Various ...12,816.000 |.. ....0
302316-10-2 EXXON MOBIL CORP ....11/28/2023 ... |Various ....1,828.000 |.. ....0
316773-10-0 . ..|FIFTH THIRD BANCORP .. ....03/13/2023 ... |S. G. COWEN SECURITIES CORP ..178,332.000 |.. . 4,318,274 .0
34964C-10-6 . .. | FORTUNE BRANDS HOME & SECURI COMMON ....02/07/2023 ... |Keefe Bruyette & Woods Eq .3,661.000 |.. . 235,956 .0
38141G-10-4 . ..| GOLDMAN SACHS GROUP INC ....02/21/2023 ... |Morgan Stanley . .322.000 |.. . 116,534 .0
437076-10-2 . ..| HOME DEPOT ... ....08/23/2023 ... | GOLDMAN SACHS .456.000 |.. . 148,572 .0
458140-10-0 . ..| INTEL CORPORATION ....03/28/2023 ... |S. G. COWEN SECURITIES CORP . 2,223.000 |.. .0
459200-10-1 ......... ....03/28/2023 ...|S. G. COWEN SECURITIES CORP. . .. ....0
459506-10-1 ......... Fragrances Inc COMMON ... ....11/28/2023 ... |Various ...16,281.000 |.. )
460690-10-0 ......... INTERPUBLIC GROUP ....11/28/2023 ... |VIRTU FINANCIAL ... ....2,603.000 |.. ....0
46625H-10-0 ......... JP MORGAN CHASE & CO ... ....03/28/2023 ...|S. G. COWEN SECURITIES CORP. . ....381.000 |.. ....0
580135-10-1 ......... McDONALDS ....11/28/2023 ... |VIRTU FINANCIAL ....345.000 |.. ....0
595112-10-3 ......... MICRON TECHNOLOGY INC ....11/28/2023 ... |Various .. ... 12,554.000 |.. ....0
65339F-10-1 ......... NEXTERA ENERGY INC ... ....09/14/2023 ... |Various .. .... 3,473.000 |.. ....0
681919-10-6 ......... OMNICOM GROUP . ....08/23/2023 ... |S. G. COWEN SECURITIES CORP ....1,003.000 |.. ....0
713448-10-8 . .| PEPSICO INC . ....11/28/2023 ... |Various ....... .939.000 |.. . 161,963 .0
718546-10-4 . .| PHILLIPS 66 .... ....08/23/2023 ... | GOLDMAN SACHS . 1,113.000 |.. . 124,435 .0
744320-10-2 . .| PRUDENTIAL FINANCIAL . ....08/23/2023 ... | GOLDMAN SACHS .1,510.000 |.. 137,126 .0
747525-10-3 ....08/23/2023 ... |Various ....1,491.000 |.. ... 168,161 |.. ....0
808513-10-5 ....11/15/2023 ... |Various ...12,983.000 |.. ...758,878 |.. ....0
828806-10-9 ......... SIMON PROPERTY GRP LP REIT .. ....02/21/2023 ... |Morgan Stanley . .. .. ....0
844741-10-8 ......... SOUTHIEST AIR ....08/22/2023 ... |Various .. ...30,261.000 |.. ,033,953 .. ....0
854502-10-1 ......... STANLEY BLACK & DECKER INC ....08/23/2023 ... |Various .. ....3,902.000 |.. 334,110 |.. ....0
871829-10-7 ......... SYSCO CORP ... ....11/27/2023 ...|S. G. COWEN SECURITIES CORP ... 2,702.000 |.. ....191,960 |.. ....0
87612E-10-6 ......... TARGET CORP . ....11/28/2023 ... |Various ....1,849.000 |.. ...261,518 |.. ....0
898320-10-9 ......... TRUIST FINANCIAL CORP ....11/28/2023 ... |Various .. ...21,361.000 |.. 682,997 |.. ....0
902973-30-4 . ..|U S BANCORP ... ....11/28/2023 ... |Various 32,420.000 |.. . 1,198,411 .0
918204-10-8 . ..| VF CORP ... ....08/23/2023 ... |Various .. .5,514.000 |.. . 113,232 .0
91913Y-10-0 . ..| VALERO ENERGY CORP . ....08/23/2023 ... | GOLDMAN SACHS ....868.000 |.. 111,807 .0
92343V-10-4 ......... VERIZON COMMUNICATIONS . ....11/27/2023 ... |Various . ...10,041.000 |.. .... 364,261 |.. .0
949746-10-1 ......... WELLS FARGO & 00 ..iiiuuuuniiiiuuuusiiiitusisisssieuuus s s e e tuuia s s s esssua s s esesesasssesseannassesseennnnsesssssnnnsssnees | connnneeesennnnn B T T T AP PP 4,956.000 ..oeuiiiiiininiiiiiinnnns 209,212 [.ooiiiiiiiiiiiiis i 0
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963320-10-6 ......... WIHIRLPOOL. CORP ....08/23/2023 ... | GOLDMAN SACHS 587.000
988498-10-1 ......... YUM! BRANDS INC ....02/21/2023 ... |Morgan Stanley 963.000 126,068 |...
98956P-10-2 ......... ZIMVER HOLDINGS INC ... ....03/28/2023 ...|S. G. COWEN SECURITIES CORP. ...... 18,507,000 [ooviviiiiiiis 1,076,296 |...
65960L-10-3 ......... ....02/22/2023 ... | GOLDMAN SACHS 1,434.000 [.. .122,164
611510-10-1 ......... v | D ....11/28/2023 ... | Varjous ... 2,711.000 784,913 |...

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 20,401,868
313374105 ......... [FHLB CINGINNATI oo ese e seeeseene s s snesenssnsenesneenssneseeeans | 10/31/2023 ... | PRIVATE PLACEMENT ... utiutiutesiteteste st st ettt [srenennennennennennas 36,569.000 [..viiviiiiiiiiiiiienns 3,656,900 |-.euviieiiiniiniinienienienenes | 0
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,656,900 XXX 0
5989999997. Total - Common Stocks - Part 3 24,058,768 XXX 0
5989999998. Total - Common Stocks - Part 5 629,042 XXX 0
5989999999. Total - Common Stocks 24,687,810 XXX 0
5999999999. Total - Preferred and Common Stocks 24,687,810 XXX 0
6009999999 - Totals 818, 165,439 XXX 4,278,808
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361801/-SH-6 .. |GN GN AE4133  2.750% 09/15/30 ..12/01/2023 . [Paydown ... ...320,976 |... .. 320,976 ... 306,557 ...6,661 |... ..320,976 |.... RV ..09/15/2030 .

383788-RJ-0 ..
38378N-F3-2 ..
38379U-NF-9 ...

690353-4D-6 ...

690353-5A-1 ..

690353-C9-6 ...

90376P-AB-7 ..

90376P-EH-0 ..

90376P-EH-0 ..

90376P-EH-0 ..
912810-50-2 ..
912810-TE-8 ..
912810-TF-5 ..
912828-P3-8 ..

GNR 2012-35 B
GNR 2014-50 C
GNR 2016-45 10

4.210% 11/16/43
3.400% 02/16/47
0.650% 02/16/58 ..

DFC AGENCY DEBENTURES ~ 5.600% 01/20/35 ...

DFC AGENCY DEBENTURES ~ 5.570% 05/15/24 ...

DFC  5.570% 01/15/30

INT DEV FIN CORP  5.600% 04/20/35
INT DEV FIN CORP AGENCY DEBENTURES
07/05/38
INT DEV FIN CORP AGENCY DEBENTURES
07/05/38
INT DEV FIN CORP AGENCY DEBENTURES
07/05/38
U § TREASURY
U § TREASURY
U S TREASURY
U § TREASURY

5.0
1.125% 08/15/40 ..
0.125% 02/16/52 ..
2.375% 02/15/42 ..
1.750% 01/31/23 .

..07/01/2023 .
..12/01/2023 .
..12/01/2023 .

10/20/2023 .

.. 11/15/2023 .

10/16/2023 .

..10/20/2023 .

..04/01/2023 .

..04/05/2023 .

..04/01/2023 .
..08/07/2023 .
..01/09/2023 .
.. 12/05/2023 .
..01/31/2023 .

Paydown .
Paydown .
Paydown .
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
Redempt ion
100.0000
JANNEY  MONTGOMERY
SCOTT NINC

Call
Redempt ion
100.0000

CITADEL SECLRITIES LLC

GOLDMAN SACHS ..
Maturity

CITIGROUP GLOBAL MKTS . |.

. 9 921,877 |...

190,400

............. 400,000
............. 445,283

126,090

............. (66,000)
.... 1,000,000
..... 1,215,000
.. 1,360,000

...19,039 |..
.102,832 ..

............ (66,000)
....861,098
....908,955
......... 1,179,588

o o oo

........... 190,400

400,000

........... 445,283

...19,089 |.
..102,832 |.

.10 785,054 |....

o

o o oo

oo oo ooo

(263,073)
...(8,720)
(192,009)

(863,177)f...

.. 11/16/2043 .
..02/16/2047 .
..02/16/2058 .

..01/20/2035 .

..05/15/2024 .

..01/15/2030 .

..04/20/2035 .

..07/05/2038 .

..07/05/2038 .

..07/05/2038 .
..08/15/2040 .
..02/15/2052 .
..02/15/2042 .
..01/31/2023 .

91282C-CF-6 .. |US TREASURY ~ 0.750% 05/31/26 ......... ..06/26/2023 . |Various .... .. 11,000,000 |........ 10,689,217 |........ 10 751,067 |.. (863,177)]........ ..06/31/2026 .

91282C-DM-0 .. |US TREASURY NOTES ~ 0.500% 11/30/23 . ..06/13/2023 . |Various .... ..10,756,527 11,115,000 |.. 10,777,690 |.. 10,784,031 .10,855, 161 . (98,635)[. .. (98,635) ..11/30/2023 .

91282C-FF-3 .. |US TREASURY NOTES ~ 2.750% 08/15/32 ......... ..06/26/2023 . | GOLDMAN SACHS ..5,226,226 |............ 5,675,000 |......... 5,411,401 ..5,428,845 |.... .. (202,618)|........ (202,618)|... ..08/15/2032 .

91282C-GP-0 .. |US TREASURY NOTES ~ 4.000% 02/29/28 .........|....... ..09/20/2023 . 132,110 |... .... 135,000 ... 133,281 133,447 |.... (1,337) e (1,337)).0 ..02/29/2028 .

91282C-GI-5 .. |US TREASURY NOTES ~ 1.250% 04/15/28 .........|....... .12/27/2023 .| GOLDMAN SACHS .. 4,305,951 |... ..4,300,000 ..4,230,244 0 ....... 4,241,885 |.... 0. .64,066 |...........64,066 |... ..04/15/2028 .

91282C-HP-9 ...|US TREASURY NOTES  1.375% 07/15/33 .........]..eeens ..10/05/2023 .| GOLDMAN SACHS ......covvvi]ivevvvnnniniininnnns Jovunnnnns 2,080,656 |............ 2,270,000 ]......... 2,162,104 [....oveenniinn 0 e O [ 784 | O o T [/ IO 2,162,858 |......ccoeennns [ (82,202)]......... (82,202) ..07/15/2033 .

0109999999. Subtotal - Bonds - U.S. Governments 36,735,675 39,874,620 38, 144,505 31,716,285 (43 143,487 0 143,444 0 38,385,361 0 (1,647,705) (1,647,705) 438,490 XXX
REPUBLIC OF CHILE SOVEREIGN  3.100% MORGAN STANLEY FIXED

168863-DS-4 .. | 05/07/41 ..eeeereeeeeeeeeeeeeeeeenieeeeeeeeenee [ D ..03/10/2023 .| INC ..eveeeeeeeeeeeeeen foeeeene e eeeenes e 209,869 |.......c..... 287,000 ... 276,582 |............ 277,047 [ooeeeeiinns [ PR 80 [oeeeereieeeens [ 80 |oeeeeeeeeennan [V PO 207127 | [V (67,259)......... (67,259) ...cccvnnnnnnns 3,139 |..05/07/2041 .
COLOMBIA, REPUBLIC OF SOVEREIGN  3.250%

195325-DZ-5 ...| 04/22/32 ... ..06/29/2023 .| JEFFERIES & CO .... ... 184125 |... .. 250,000 ... 241,688 L 242,737 |.. L0 ..243,071 . (58,946)......... (58,946)|... ..04/22/2032 .
DOMINICAN REf

25714P-EF-1 .. | 09/23/32 ..11/21/2023 .| BARCLAYS ....eeiiiiieeeee Joeeemnneeeeeennes e 421,500 |.......c..... 500,000 [....eeeeeee 511,250 |............ 509,857 |oevuueeeeennnnnn (1) [VE)]| T (1) (736) |-vveeeeeeennnnn [V PO 509,121 [.oeeiiiinnes [V (87,621)|......... (87,621)]cceeeeennnns 28,505 |..09/23/2032 .
REPUBLIC OF ECUADOR SOVEREIGN  6.000%

279271-AE=3 .. |07/31/30 .eeeeeeeeniieeeeeeeieeeeeeenneeeeeeeenn | D e 05/19/2023 . | JEFFERIES & CO ..eevveeee foeeeemnniieeeceiis e 76,960 |..cevvnnnnnns 160,000 |............ 137,840 |eeveennnnes 142,362 oeeeeeeeeennnnns (V) 1,833 [ (1) 1,333 |oeeeiiieeeees [V PO 143,696 |eeevveneeenns [V (66,736)......... (66,736)]-cvvvenens 7,075 ..07/31/2030 .
REPUBLIC OF ECUADOR SOVEREIGN  3.500% MORGAN STANLEY FIXED

279271-AF-0 .. |07/31/35 .eeeeeeeeeieee e e eeeeneeeeeeeenn | D ..05/17/2023 .| INC ..eveeeeeeeeeeeeeen foeeeene e e 120,750 |oeeeeenennnns 345,000 |.......n.... 250,556 |............ 273,902 |oeeeeeeeeennnnns (V) 5,827 |ceeeieeiiiinnns (1) 5,827 |eeeeiiiiiaees [V PO 219,729 |oooeeiiiinees [V (158,979)........ (158,979)[...ceeeeen 7,011..07/31/2035 .
REPUBLIC OF NIGERIA SOVEREIGN ~ 7.625%

654120-AB-9 .. | 11/28/47 ...oiieiiiiiieeieiiiiiiieeeeeeinineeeeenens | Denenns ..08/07/2023 .| ABSA BANK LTD ...cevvvuesfiemmmmmmnnnneennnnnns Jornnnnaaaens 211,700 |.eeeennnnnnns 290,000 |..evennnnnes 275,790 [............ 276,006 [.....ccovnnnnnnns 0 foeeeeeenee 91 [ O e 91 [ 0 276,097 |oveveeaiiaanes [ (64,397)......... (64,397)-.cceeennn 15,417 [..11/28/2047 .

0309999999. Subtotal - Bonds - All Other Governments 1,224,904 1,832,000 1,693,706 1,721,911 0 1,728,841 0 (503,938) (503,938) 66,812 XXX

13063C-XP-0 .. |CALIFORNIA ST 3.875% 12/01/30 . | 04/04/2023 .|FMS Bonds .. ...1,008,780 |.......... 1,020,000 |......... 1,020,000 |......... 1,020,000 |.. 0. 0. .. .0 | ..0]........1,020,000 {.... .0 .. . (11,220)f......... (11,220)f... , ..12/01/2030 .

0509999999. Subtotal - Bonds - U.S. States Temtones and Possessions 1,008,780 1,020,000 1,020,000 1,020,000 0 0 0 0 0 1,020,000 0 (11,220) (11,220), 13,724 XXX
CAHFA 2021-3 X CAHFA 2021-2  0.843%

13033D-AH-8 .. | 03/25/35 ....uvviiiiiiiiiiiiiiii e [ e 11170172023 .| Paydown .eeevenneiiiiinins o e (VN N (V) FO 51,752 [oeviieinnen 46,876 |ovevenneiiiinnnn O e (46,876) e O e (46,876) [ O [ 0 e 0 e [V (U 3,281 [..03/25/2035 .
CALIFORNIA STWD CMNTYS DEV AUT NURSING HOME Redempt ion

130808-ZB-3 .. |2.050% 08/01/30 ....cevvvvvvviirniniiieiiiiineeees [ e ..08/01/2023 .1100.0000 ...ceuunvvvvrnnnns foerevnnnneeriinnins Jonineneens 450,000 |............. 450,000 |............ 450,000 |...evvvnnn 450,000 [oevenniiviinnnnnn O foorviiniiiiicn O v O [ 0 e 0 [ 002450,000 [ceeiieeennn O s [V [N R 9,225 |..08/01/2030 .

Redempt ion

23981M-AH-9 .. | DAYTON-MONT CO PORT AUTH  4.050% 11/15/32 |....... ..07/14/2023 .|100.0000 ... ...2,820,000 |... 2,820,000 |......... 2,820,000 ..11/15/2032 .
EVANSVILLE-VANDERBURGH IND SCH EDUCAT ION Redempt ion

299620-EB-6 .. |5.550% 07/15/23 ..evvvvniiiiiiiiiiiiiiiiiiineeees [ e ..07/01/2023 .| 100.0000 ... ...4,000,000 |.......... 4,000,000 |......... 4,000,000 . 4,000,000 |.. 0. ..4,000,000 |.... ..07/15/2023 .

30316K-AE-1 ..

1.138% 06/25/40

FRESB 2020-$B78 X1

..12/01/2023

. | Paydown ..

.0

.0 ).

..06/25/2040 .
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30711X-QW-7 .. | CAS 2017-C06 1B1  9.602% 02/25/30 ..........[....... ..10/18/2023 . [Cal | 109.1250 ... feveeeeeieieeeiiiiiens [, 545,625 |....ceeennns 500,000 |..eevveeees 515,313 [ouvvnnnnnns 514,460 |................. (VN F, [(1:13:)] I (V) FRURRRR (3,868) [evvvvvrrrnnnns [N FRRR 510,593 [...ovvninnnnnnne (VN FOR (10,593)f......... [QIVRX)] 82,950 |..02/25/2030 .
FREDDIEMAC STRIP 270 FHS 270 300
3128HX-W7-6 .. |3.000% 08/15/42 ..12/01/2023 . [Paydown ... ... 45,536 |... .. 47,101 |.. ..(1,566)]... ...(1,566) ... ..08/15/2042 .
31335A-UL-0 .. |FG FG G60587  4.000% 02/01/46 . ..12/01/2023 . [Paydown ... ...158,674 |... 171,483 |. .. (12,809)]... ..02/01/2046 .
FREDDIE MAC - CMO FHR 2432 PH 6.
B133ON-NT-9 ...]03/15/32 oo .. 12/01/2023 . [Paydown .......ccevvvvevennsfoornninnnninnnnnnnnns Jonnnnnnnc 14,569 [onniiiiiinnnn 14,569 [ 18,571 o 14153 o 0 6 [ O | ..03/15/2032 .
FREDDIE MAC - CMO FHR 2126 CB  6.250%
B133TJ-DR-1 ...] 02/15/29 oo [ 12/01/2023 . | Paydown .... ..02/15/2029 .
3133TK-FG-0 .. |FHLMC FHR 2140 ND  6.500% 04/15/29 . ..12/01/2023 . [Paydown . ..04/15/2029 .
3136A3-EE-7 .. |FNR 2011-143 PZ  4.500% 01/25/42 .... ..12/01/2023 . [Paydown ... ..01/25/2042 .
3136A9-P8-5 .. |FNR 2012-120 AH  2.500% 02/25/32 .... ..12/01/2023 . [Paydown ... ..02/25/2032 .
3136AH-VS-6 .. |FNR 2013-136 CZ ~ 3.500% 01/25/44 .... ..12/01/2023 . [Paydown ... ..01/25/2044 .
3137A8-SR-0 .. |FHMS FHR 3841 NW  4.500% 04/15/26 .. ..12/01/2023 . [Paydown ... ..04/15/2026 .
3137AB-2C-4 .. |FHR FHR 3855 HB  4.000% 05/15/26 ........... |....... ..12/01/2023 . [Paydown ... ..05/15/2026 .
3137B2-DN-7 .. |FHR FHR 4203 NJ  3.000% 10/15/40 .......cco |.oeeeen ..12/01/2023 . [Paydown ... . ..10/15/2040 .
3137BC-6T-0 .. |FHR FHR 4361 WV 3.500% 05/15/44 .... ..12/01/2023 . [Paydown ... .... 158,876 . . ..05/15/2044 .
3137BL-N2-0 .. | FHMS K049 X1 0.547% 07/25/25 ..12/01/2023 . [Paydown ... .. 161,042 .. (98,718)]... ..07/25/2025 .
3137BR-QL-2 .. | FHUS FHMS K057 X1 1.162% 07/25/26 . ..12/01/2023 . [Paydown . (59,866) ..07/25/2026 .
3137FJ-ZB-8 .. |FHMS K084 X1 ~ 0.206% 10/25/28 ..12/01/2023 . [Paydown . .(25,153) ..10/25/2028 .
3137FT-Z8-9 .. | FHMS K110 X1 1.696% 04/25/30 ..12/01/2023 . [Paydown . ..04/25/2030 .
3137FU-PE-8 .. |FHR 4988 IH ~ 2.500% 07/25/35 ... .. 12/01/2023 . [Paydown ........cevvvvvevens]oennnneninnnnnnnnnnns e O e 0 [l 191,286 |....llll. 170,680 |t 0 e (170,880) [ 0 | ..07/25/2035 .
3138EG-QR-8 .. |FN FN AL0463  3.000% 07/01/26 .... ..12/01/2023 . [Paydown ... ..07/01/2026 .
3138EM-LE-Q .. |FNMA FN AL4824  4.000% 09/01/43 .. ..12/01/2023 . [Paydown ... ..09/01/2043 .
3138MG-LS-1 .. |FN FN AS6636  3.000% 10/01/45 .... ..12/01/2023 . [Paydown ... ..10/01/2045 .
31392X-5H-7 ...|FHR FHR 2517 BQ  5.500% 10/15/32 . ..12/01/2023 . [Paydown ... ..10/15/2032 .
31303U-L2-7 ...|FNW 2003-129 0G  5.000% 01/25/24 . ..12/01/2023 . [Paydown ... ..01/25/2024 .
31394P-X6-5 ...|FHR FHR 2756 ME  5.000% 02/15/24 . ..12/01/2023 . [Paydown ... . ..02/15/2024 .
31396E-HU-3 ...|FREDDIE MAC FHR 3063 LY  5.500% 11/15/25 ....... ..12/01/2023 . [Paydown ... .... 124,006 ... 122,107 . ..11/15/2025 .
31396G-BL-4 .. |FHR FHR 3087 KX  5.500% 12/15/25 .... ..12/01/2023 . [Paydown . . 169,218 |.. .166,336 |.. . 168,482 ..12/15/2025 .
31396G-LX-7 .. |FHR FHR 3091 CB  5.500% 01/15/26 . ..12/01/2023 . [Paydown . 80,298 ..01/15/2026 .
31396G-RY-9 .. |FHR FHR 3098 HV  5.500% 01/15/26 . ..12/01/2023 . [Paydown . . 145,604 ..01/15/2026 .
31306H-FA-2 .. |FHR FHR 3107 MY 5.500% 02/15/26 . ..12/01/2023 . [Paydown ... .. 66,165 |.. ..02/15/2026 .
31396Q-B6-5 .. |FNR 2009-73 LD~ 4.000% 09/25/29 ..12/01/2023 . [Paydown ... . 233,876 |.. ..09/25/2029 .
31397H-YG-7 .. |FHR FHR 3329 LB 5.500% 06/15/27 .... ..12/01/2023 . [Paydown ... .. 63,59 |.. ..06/15/2027 .
31397H-YJ-1 .. |FHR FHR 3320 MB  6.000% 06/15/27 . ..12/01/2023 . [Paydown ... ...94,393 |.. ..06/15/2027 .
31398F-TR-2 .. |FNR 2009-91 GL  4.000% 11/25/24 .. ..12/01/2023 . [Paydown ... .. 13,686 |.. .. 11/25/2024 .
31398J-N7-4 ...|FHR FHR 3573 MD  4.000% 09/15/24 .... ..12/01/2023 . [Paydown ... . 373,036 |.. ..09/15/2024 .
31398L-W9-5 .. |FHR FHR 3627 QH  4.000% 01/15/25 .... ..12/01/2023 . [Paydown ... . 104,545 |.. ..01/15/2025 .
31398M-BZ-8 .. |FNMA 2010-9 B 4.000% 02/25/25 ... ..12/01/2023 . [Paydown ... . 116,752 |.. ..02/25/2025 .
31398N-HK-3 ...|FNR 2010-100 DB 4.500% 09/25/25 . ..12/01/2023 . [Paydown . . . . 46,881 ..09/25/2025 .
31418X-ZQ-4 .. |FNMA FN AD9750  3.500% 12/01/25 . ..12/01/2023 . [Paydown . .. 103,128 ..104 788 103,726 |.. ..12/01/2025 .
GOGEBIC CNTY MICH IRONWOOD SCHOOL DISTR CT Redempt ion
380453-BII-9 .. 16.000% 05/01/23 ......evvvvmrnnnnnnniniiiiiiiiiiiins [ eeees ..05/01/2023 .[100.0000 ........ccevvveees |oereenenenineeeeeeens Jeeeennnnnn 365,000 fonninnnnnens 365,000 |............ 355,000 [o.vvvvennnes 355,000 ..05/01/2023 .
HAMILTON CO OH HLTH MEDICAL ~ 3.756%
A0727T-DK=7 .. | 06/01/42 .eevvvvviiiiiiiiiiiiiiiiiiiiieeeiveiieiieins [ eeeees .12/1172023 . [Cal | ,796,000 |......... 2,795,000 |......... 2,795,000 |.. ..06/01/2042 .
ILLINOIS DE! Redempt ion
45189F-AP-9 .. 15.850% 03/01/23 ...ooovvviiiiiiiiiiiiiiiiiie [ e ..03/01/2023 . 100.0000 ......ccevveeeeees e e 225,000 [ovvvvvvvnnnns 225,000 |............ 222,923 |............ 224,925 [...oennniinnnnnn [V [N (PP (V) 75 |oerrvrnnnnnnnns [N SRR 225,000 [..oevennnnnnnnne (VN A [V [V O 6,581 (..03/01/2023 .
INDIANA MUN PWR AGY PWR SUPPLY POWER Redempt ion
454898-0X-8 .. |7.350% 01/01/24 ....oevvvvviviiiiiiiiiiiiiiiiiiiiins [ e ..01/03/2023 . 100.0000 ... ...230,000 |... .. 230,000 ...230,000 .230,000 .. 0 ..230,000 |.... ..01/01/2024 .
INDIANAPOLIS IND LOC Redempt ion
455285-VR-4 ...16.210% 02/01/27 ...ovvvvvvvnnnnnnnnnininiiiiiiiiiiin [ e ..08/01/2023 .1100.0000 ....eevveeeeeeeees oo e 200,000 |............. 200,000 |............ 204,460 |............ 200,898 [....ovvnnnnnnnnns 0, (898)]...cceeeeeennn 0 i, (898) |vvvvvvvrnnnnnns [ OO 200,000 ..02/01/2027 .
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MN HSG FIN AGY SINGLE FAMILY HSG  3.230% Redempt ion
604160-HR-8 .. | 08/01/49 .....evviiiiiiiieiiiiiiiiiiceeceieeeeeeeeeees [ e ..12/01/2023 .[100.0000 ......coevvveeeees e e 124118 |t 124118 | 124,118 |l 124,118 [ (VN (1 PO [V F (I SO [N . 124,118 |oevviiiiiiines (VN (V1 O [V O 2,363 |..08/01/2049 .
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
626301-CH-5 .. |4.560% 11/01/24 .....oovvvviiiiiiiiiiiiiiiiiiiiiiias [ e ..01/06/2023 . [BARCLAYS ...oevvevvivinnnnn fooveeeiiiieeniiieeens e, 1,500,000 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 [...oovvvvnnnnnnee (VN (1 PO [V [V SO 0....... 1,500,000 |.....cceeeennns (VN (1 O [V O 11,654 [..11/01/2024 .
TXBL MUNI FUNDING TRUST VARIOU Redempt ion
626301-JY-4 .. | TRANSPORTATION ~ 5.630% 09/01/31 ....cccccen|ooennnn ..06/16/2023 .| 100.0000 ... ..1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. ..09/01/2031 .
Redempt ion
63607V-AB-2 .. |NFAGEN GENERAL  3.278% 10/01/37 ..o | oeeens ..10/01/2023 . 100.0%00 .................................................... 65,000 [...ccoeennnns 65,000 |..cvvvrnnnnns 65,000 |............. 65,000 |.....oevnnnnnnnee (VN (1 PO [V [V SO [V F 65,000 |...covviiinnnnns (VN (1 O [V O 39,828 |..10/01/2037 .
NAUGATUCK CONN GENERAL OBLIGATION  5.810% Redempt ion
639064-RP-1 .. |06/01/24 .....evvvvviiiiiiiiiiiiiiiiiiieeeeeceeceiiees [ e ..06/01/2023 .| 100.0000 ... .. 180,000 .. 181,492 .. 180,000 |.... ..06/01/2024 .
NORTH TEX TW
6628501-A5-5 .. |2.227% 01/01/32 ..ooovvviviiiiiiiiiiiiiiii [ e ..11/00/2023 . [Cal | 80.2290 ... |oeeeiiiiiiiiiiiiiies fereeieens 4,011,450 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [evvvvrerrnnnnns (VN (1 PO [V [V SO 0....... 5,000,000 ..01/01/2032 .
NORTH TEX TWY AUTH REV TRANSPORTATION
6628511-C3-8 .. | 2.047% 01/01/31 ..11/00/2023 . [Cal | 81.1710 ... .. 4,667,333 |........... 5,750,000 |......... 5,750,000 |......... 5,750,000 |.. L0 ..5,750,000 |.... ..01/01/2031 .
NORTHERN ILL MUN PWR Redempt ion
665250-BV-7 .. |01/01/24 ..01/03/2023 . 100.0000 ... ...1,665,000 |.......... 1,665,000 |......... 1,665,000 . 1,665,000 |[.. 0. ..1,665,000 |.... ..01/01/2024 .
92812U0-03-5 ...| VASHSG 2013-D A 4.300% 12/25/43 .... ..01/01/2023 . [Paydown .......ccevvvvvvinis]vnneniiiiiiiiieenens |, 3,605 [ceeeiiiiinnn 3,605|............ 3,605 ....3,605 [.. 0. .... 3,605 |.... .. 12/25/2043 .
Redempt ion
928120-03-5 ...| VASHSG 2013-D A 4.300% 12/25/43 ........o0v |eeeenn ..12/26/2023 .[100.0000 .......coeeveiiiis e e L 73 T O 48,241 ............. 48,241 [o.eeeennnne L2 N O (VN [V [V O U SO [V FORRRR 48,241 .. 12/25/2043 .
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250% Redempt ion
92813T-EE-6 .. |08/26/42 ..oooveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ e ..12/01/2023 .1100.0000 ...ooeeeeeeeeeeees e e 47,628 [..ccccennnn. 47,628 ... 47,628 |............. 47,628 |ovvvveeiiaannns 0, O oy O ooy [ Ofeeinnnn. 47,628 |.oooeiiieenn. [ oy O oy [ 2,051 ..08/25/2042 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 29,731,198 32,319,591 32,847,276 32,729,459 0 (399,276) 0 (399,276) 0 32,330, 184 0 (10,593) (10,593)| (1,629,490), XXX
Redempt ion
723046-AA-8 .. |PINEBRIDGE ~ 10.114% 09/21/32 ....eevvvvvvnnnnne|veeeen e 12/01/2023 . 100.0%00 LA 719195 | 4,719,195 [......... 4,719,195 |......... 2,640,805 |.. L0 4,719,195 |.... .. 153,689 [..09/21/2032 .
Redempt ion
723046-AB-6 .. |PINEBRIDGE ~ 12.114% 09/21/32 .....ovvvvvvvveann | eeeenn ..12/01/2023 . 100.0%00 ................................................ 2,145,089 |........... 2,145,089 |......... 2,145,089 |......... 1,200,366 [.....ovvvnnnnnnee (VN (1 PO [V [V SO 0....... 2,145,089 [....oevvrennnne (VN (1 O [V O 84,875 |..00/21/2032 .
AB Issuer LLC 20211 2021-1 A2 3.734%
00091J-AA-6 .. |07/30/51 .eevviiiiiiiiiiiiiiiiiiiiiieeccccceeeeeeeees [ e | 1073072023 . | Paydown ...oooeeeeiiiiiiiis [ 8,000 |...ccoeeeennnns 8,000 [....evvnnnnnee 8,000 [.eevvvrrrnnnns 8,000 |....oceeeeiinns (VN (1 PO [V [V SO (VN F 8,000 [o..eevvrennnnnee (VN (1 O 0 ..07/30/2051 .
00287Y-CX-5 .. | ABBVIE INC  3.800% 03/15/25 ...........ccoees | oeennn ..01/12/2023 . [ GOLDMAN SACHS ...9,811,800 |......... 10,000,000 |........ 10,009,898 |........ 10,004,537 |.. L0 .10,004,462 |.... L0 (192,662) ........ (192,662) ... ..03/15/2025 .
00507V-AK-5 .. |ACTIVISION BLIZZARD ~ 3.400% 09/15/26 ......[....... .11/06/2023 . [ Tax Free Exchange ... .. 1,458,977 |.......... 1,500,000 |......... 1,395,615 |.......... 1,445,875 |.. 0. .. 1,457,477 |.... L0 1,500 e 1,500 |... ..09/15/2026 .
00507V-AN-9 .. |ACTIVISION BLIZZARD ~ 4.500% 06/15/47 ......|....... ..11/06/2023 . [Various .... 8,383,465 |... ..8,431,000 |......... 8,367,859 . 8,374,178 |.. L0 ..8,375,034 |.... L0 ..8,431 |.... ..06/15/2047 .
00841Y-CB-2 .. | ABMT 2015-3 B1 ~ 3.534% 04/25/45 .........ccofoeeeen |. 12/01/2023 . | Paydown .... 203,671 |... .. 203,671 .. 205,300 |.. 0. 203,671 L0 ..04/25/2045 .
AVER AIRLINE 16-2 AA PTT  3.200% 06/15/28 Redempt on
023765-AA-8 .. ..12/15/2023 .| 100.0000 ... .... 135,000 .... 135,000 .135,000 |[.. 0. ..135,000 |.... L0 ..06/15/2028 .
02406P-AU-4 .. | AMERICAN AXLE  6.500% 04/01/27 ... ..07/10/2023 . [Various .... .... 312,000 .... 279,493 . 282,846 |.. L0 ..285,744 |.... L0 ..04/01/2027 .
02665U-AA-3 .. | AHAR 2014-SFR2 A 3.786% 10/17/36 ..........[....... ..12/01/2023 . [Paydown ... .. 104,560 .. 104,555 0. L0 ..10/17/2036 .
02665X-AA-7 .. | AHAR 2014-SFR3 A 3.678% 12/17/36 ....ccoon [ oeeennn |2 12/01/2023 . | Paydown .... L0 L0 .. 12/17/2036 .
02666A-AA-6 .. | AHAR 2015-SFR1 A 3.467% 04/17/52 ......eeun|.oenen ..12/01/2023 . [Paydown ... 0. L0 ..04/17/2052 .
02666A-AG-3 .. | AHAR 2015-SFR1 XS 0.000% 04/17/52 .........[....... .12/01/2023 . [Paydown ... L0 L0 ..04/17/2052 .
030274-AJ-1 .. | AMETOW  3.070% 03/15/23 ..03/15/2023 . [Various ........ccooeeeeees |oveeeennnnnnnnnnnnns Joeeeennn 7,385,000 | 7,385,000 0. L0 ..03/15/2023 .
035287-AG-6 .. | ANIXTER INC ~ 5.500% 03/01/23 ..03/01/2023 . Maturlty ..... 4,914,000 L0 L0 ..03/01/2023 .
038779-AB-0 .. | ARBYS 2020-1A A2 3.237% 07/30/50 .. ..10/30/2023 . Paydown ... 0. L0 ..07/30/2050 .
039524-AA-1 .. | ARCHES BUYER INC ~ 4.250% 06/01/28 .. ..09/13/2023 . [Various . .340,000 |.. L0 0 ..06/01/2028 .
05553J-AA-6 .. | BFLD 2020-0BRK A 7.526% 11/15/28 ..10/15/2023 . [ Paydown . .. 5,000,000 0. L0 ..11/15/2028 .
BNSF RAILWAY CO 2007-1 P 5.996% 04/01/24 Redempt ion
05568Y-AA-6 .. | .evvrrrrririiiiiiiiiiiiirererrerr e [ e ..10/01/2023 . [100.0000 ......covvvveeeees o e 142,996 |....evvveeee 142,996 |............ 142,996 |............ 142,996 |..oovvvviiiinnnns 0 0 ..04/01/2024 .
05574L-FY-9 .. |BNP PARIBAS ~ 3.250% 03/03/23 .............co. | oeenns ..03/03/2023 . [Maturity ... .... 598,306 |[.. L0 L0 ..03/03/2023 .
06051G-FH-7 .. |BANK OF AMERICA CORP  4.200% 08/26/24 ..... ..01/05/2023 . [US BANCORP .... 2,000,000 ..1,099,622 |.. 0. L0 ..08/26/2024 .
06051G-FP-9 .. | BANK OF AMERICA CORP  3.950% 04/21/25 ..... ..03/07/2023 . | SANTANDER ..3,000,000 |......... 2,901,960 L0 L0 ..04/21/2025 .
073685-AF-6 .. | BEACON ESCRON CORP  4.500% 11/15/26 ..06/02/2023 . [ JEFFERIES & CO . .813,000 |.. .813,000 |.. L0 0 ..11/15/2026 .
080555-AE-5 .. |BELO A H CORP  7.750% 06/01/27 ..11/15/2023 . | STIFEL NICHOLAS .. . 140,000 |.. . 137,900 |.. L0 0 ..06/01/2027 .
097023-CT-0 .. |BOEING CO  4.875% 05/01/25 .......evvvvvnnnnnn [oeenns ..01/30/2023 . [BANK of AMERICA SEC ... .. 5,000,000]......... 5,000,000 0. 0. ..05/01/2025 .




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

€vid

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
Cantor Fitzgerald Fixed
117043-AU-3 .. | BRUNSIICK CORP  4.400% 09/15/32 ......evvvues]vvvnnes ..07/21/2023 . L 71,044 ). ... (8,863) e (8,863)].....cccnnnnn 3,107 [..09/15/2032 .
12467A-AF-5 .. | C&S GROUP ENTERPRISES LL  5.000% 12/15/28 |....... ..09/05/2023 . [BTIG LLC . ...542,080 |... .. (164,889) . ..12/15/2028 .
1248EP-CK-7 .. | CHARTER COMM OPT LLC/CAP  4.250% 02/01/31 |....... ..05/15/2023 . [WELLS FARGO .....cevvvvvne |oovveviiniiiiiieienns oo, 242,085 |............. 297,000 |............ 245,396 [............ 246,909 [.......oevvvnnna O Jooreeeeein s 1,760 [ovvniiniiiiiinnn O oo 1760 | 0 e 248,669 [0 [ (6,614)]........... (6,614)]..cccnnnnnn 10,028 |..02/01/2031 .
Cascade Funding 2022HB8 Trust 2022-HB8 A
1252601-AA-7 .. | 3.750% 04/25/25 ..o | e .. 12/25/2023 . [Paydown ........ccoevvviiiisfeniiiiiiiiniinns e, 3,091,826 |........... 3,091,826 |......... ,030, ,046, , , ,001, , ..04/25/2025 .
125523-BZ-2 ...|CIGNA CORP  4.500% 02/25/26 . ..02/13/2023 . [US BANCORP ... ... 4,940,150 |.......... 5,000,000 ..02/25/2026 .
12563L-AN-7 .. | CLIF 2020-1A A 2.080% 09/18/45 ............ | ....... ..12/18/2023 . [ Paydown ..1,386,000 |.......... 1,386,000 ..09/18/2045 .
Redempt ion
126410-LM-9 .. | CSX TRANSPORTATION  6.251% 01/15/23 ....... |....... ..01/15/2023 . 100.0%00 .. 2,437,893 |... ..2,437,893 ..01/15/2023 .
12647P-AF-5 .. | CSMC 2013-7 A5~ 3.000% 08/25/43 .. ..12/01/2023 . [Paydown . 35,062 ..08/25/2043 .
12654P-AE-8 .. | CSMC 2018-RPL9 A 3.850% 09/25/57 ..12/01/2023 . [Paydown . 99,205 |.. ..09/25/2057 .
126694-HK-7 .. | CWHL 2005-25 A6 5.500% 11/25/35 . ..10/01/2023 . [Paydown .......cevvvvvvevens|oernenennnneninnnnnns Joveeeeeeeee 1l 82 |.. ..11/25/2035 .
151891-AN-0 .. | CENTERPOINT  5.471% 03/02/23 . ..03/02/2023 . [Maturity ... ... 907,000 ..03/02/2023 .
CENTERPOINT CENTERPOINT ENERGY RES ~ 6.100%
15189H-AQ=3 .. | 12/01/35 ..evvviiiiiiiiiiiiiiininiiiieiinnnenennninnes | eeeens ..07/28/2023 . Tax Free Exchange .. 7,500,000 0. L0 ..12/01/2035 .
161175-BA-1 .. | CHARTER COMM OPT LLC/CAP  6.484% 10/23/45 |....... ..11/16/2023 . [CITIGROUP GLOBAL MKTS L0 .0 ..10/23/2045 .
171484-AE-8 .. | CHURCHILL DOWNS INC ~ 4.750% 01/15/28 ...... |....... ..02/22/2023 . [MORGAN STANLEY HI-YLD . |. 0. L0 ..01/15/2028 .
172062-AF-8 .. | CINCINNATI FINANCIAL ~ 6.920% 05/15/28 .....|....... ..08/22/2023 . | STIFEL NICHOLAS ......... K .. 2,000,000 L0 20 [ ..05/15/2028 .
172967-JP-7 .. | CITIGROUP  3.300% 04/27/25 ..01/12/2023 . [TD SECURITIES .. 0. .0 ........ 4,978,330 |[.... ..04/27/2025 .
17307G-L9-7 .. | CMLTI 2005-9 22A3  6.000% 11/25/35 . . ..12/01/2023 . [ Paydown L0 .0 ...10,656 |.... ..11/25/2035 .
17821L-AA-7 .. | CMLTI 2013-J1 A1 3.500% 10/25/43 ..........|..cce. ..12/01/2023 . [Paydown ... 0. L0 .0 ..10/25/2043 .
17324D-BA-1 .. | CGCMT 2015-P1 XA 0.701% 09/15/48 .. ..12/01/2023 . [Paydown . .. . L0 (12,320) .0 .0 ..09/15/2048 .
178772-AA-7 .. | CLMT 2016-CLNE A 2.871% 11/10/31 .. ..11/01/2023 . [Paydown ... .5,000,000 |.. 5 105 542 |.. L0 (12,864) L0 .0 ..11/10/2031 .
18064P-AD-1 .. | CALRIV SCI HLD CORP  4.875% 07/01/29 . ..07/13/2023 . | JEFFERIES & CO . .295,000 |.. . 298,414 |.. L0 . (786) .0 . (34,790)[. ..07/01/2029 .
18538R-AH-6 .. | CLEARWATER PAPER CORP  5.375% 02/01/25 .. ..11/27/2023 . [Various .... .503,000 |.. . 485,149 |.. L0 3,172 L0 .. 4,469 |. ..02/01/2025 .
19260M-AA-4 .. | COIN 2017-1A A2 5.216% 04/25/47 .... ..10/25/2023 . [Paydown . .. 50,000 |.. .. 50,000 .. L0 .0 K .0 1, ..04/25/2047 .
205887-CB-6 .. | CONAGRA FOODS INC ~ 4.600% 11/01/25 . ..06/26/2023 . [Various .... .. 6,000,000 |......... 5,990,460 0. .0 f.......5,9%,163 |.... (101,233) (101,233)... ... 181, ..11/01/2025 .
222070-AG-9 .. | COTY  4.750% 01/15/29 ..02/22/2023 . [ JP MORGAN SEC ... 363,000 ... 324,151 L0 .0 327,224 ... ... (7,759)... ..01/15/2029 .
225310-AM-3 .. | CREDIT ACCEPTANC ~ 6.625% 03/15/26 .. . ..08/09/2023 . [ STIFEL NICHOLAS ........ . ... 365,000 ... 365,218 0. L0 ..358,056 |.... L0 ..03/15/2026 .
225310-AN-1 .. | CREDIT ACCEPTANC ~ 5.126% 12/31/24 ..........|....... ..12/19/2023 . [Cal | 100.0000 ..... |oeeeererrrrrnnnnnnnns fornnnnnns 1 800,000 |.......... 1,800,000 |......... 1,651,500 031,800 [evvvvvviiiiinnnnn 0 e .31,800 |0 e, 1,763,167 |.....ooeeeeenn 0 .. 12/31/2024 .
Redempt ion
22970*-AA-8 .. |BNSF LEASE PP 4.070% 05/15/34 ..............|..eeis ..12/15/2023 .[100.0000 .......coeveriieis e e 135,944 [..ovvvnnnnns 135,944 1............ 135,944 |............ 135,944 |l 0 ..05/15/2034 .
233063-Al-6 .. | DBJPM 2020-C9 XA 1.705% 09/15/53 ..........| ...t ..12/01/2023 . [Paydown ... 0. ..09/15/2053 .
233851-BJ-2 ...|DAIMLER FINANCE NA LLC ~ 3.250% 08/01/24 .. |....... ..01/30/2023 . | BARCLAYS ... .. 5,000,000 0. ..08/01/2024 .
DIVERSIFIED HEALTHCARE T 4.375% 03/01/31
25526P-AB-3 ... ..12/05/2023 . [ SUMRIDGE PARTNERS 4,869,000 |......... 4,869,000 L0 ..03/01/2031 .
25746U-DC-0 ...| DOMINION RESOURCES ~ 2.450% 01/15/23 ... ..01/15/2023 . [Maturity ..1,500,000 |......... 1,493,520 0. ..01/15/2023 .
25755T-AH-3 ...|DPABS 2017-1A A23  4.118% 07/25/47 . ..10/25/2023 . [Paydown ... .. 80,000 L0 ..07/25/2047 .
26208L-AE-8 .. |HONK 2019-2A A2 3.981% 10/20/49 .... ..10/20/2023 . [ Paydown ... ...42,500 0. ..10/20/2049 .
26200X-AA-9 .. |HONK 2020-1A A2 3.786% 07/20/50 . ..10/20/2023 . Paydown ... ....5,000 L0 ..07/20/2050 .
26200X-AC-5 .. |HONK 2020-2A A2 3.237% 01/20/51 . ..10/20/2023 . [Paydown ... ....5,000 . 0. ..01/20/2051 .
278865-BE-9 .. |ECOLAB INC ~ 4.800% 03/24/30 .........eevvvnnes ..01/31/2023 . [TD SECURITIES .. .. 2,000,000 |......... 2,193,720 |......... 2, 145 718 |.. L0 ..03/24/2030 .
285512-AD-1 .. | ELECTRONIC ARTS INC ~ 4.800% 03/01/26 ......|....... ..11/14/2023 . [Various 1,254,000 |......... 1,265,512 |......... 1,258,168 |.. 0. ..03/01/2026 .
Redempt ion
28932M-AA-3 .. |ELM RD GENERATING STAT ~ 5.209% 02/11/30 .. ..08/11/2023 . 100.0%00 72,741 72,741 .. 172,741 L0 ..02/11/2030 .
28932M-AG-0 .. |ELM RD GENERATING STAT  4.673% 01/19/31 .. ..07/19/2023 . [Various . . 163,536 |.. . 163,536 |.. L0 ..01/19/2031 .
20278N-AL-7 .. |ENERGY TRANSFER PARTNERS  4.250% 03/15/23 |....... ..03/15/2023 . [Maturity ... 0. ..03/15/2023 .
20365P-AP-7 ...|ENTERGY GULF STATES LA 5.500% 10/01/24 ..{|....... ..12/05/2023 . [Cal | 100.0000 ... 0 ..10/01/2024 .
20077K-AA-1 .. |EVER 2013-2 A 3.000% 06/25/43 ........cceuue|eeennn ..12/01/2023 . [Paydown . . . L0 ..06/25/2043 .
30296A-AN-7 .. | FREMF 2017-K 61  0.100% 12/25/49 ...........|....... .. 12/28/2023 . |Paydown ...........ceeeee... . , 0 .. 12/25/2049 .
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34417M-AB-3 .. | FOCUS 2017-1A A211 5.003% 04/30/47 .. 1073072023 . [Paydown .........ccevvviiiii]eniiniiiiiiiiieennns | 7,000 |.eoeeeeeeeenns 7,000 [ouvvvennnnnnns 7,267 1,202 | L0 . (202)[... .. (202))... ....7,000 |.... ..04/30/2047 .
344170-AA-6 .. |FOCUS 2018-1 A2 5.184% 10/30/48 . ..11/20/2023 . [Paydown ... ...2,880,000 |.......... 2,880,000 |......... 2,880,000 . 2,880,000 |[.. 0. ..2,880,000 |.... ..10/30/2048 .
Focus Brands Fun20171A 2022-1 A2 7 206%
34417R-AB-2 .. | 07/30/52 ... ..10/30/2023 . [Paydown .. .50,000 |. 50,000 |.. .. 50,000 |.. L0 50,000 |. 0 ..07/30/2052 .
36228F-2R-6 .. | GSR 2004-6F 3A4  6.500% 05/25/34 . ..12/01/2023 . [Paydown . 4,125 ... 4,125 ....3,039 [.. L0 0 ..05/25/2034 .
36257C-AA-5 .. | GSMS 2017-GPTX A 2.856% 05/10/34 .. ..11/01/2023 . [Paydown ... ...775,918 |... ... 775,918 ... 775,918 0. L0 ..05/10/2034 .
36260R-AB-5 .. | GSMBS 2020-PJ6 A2 2.500% 05/25/51 .........|....... .. 12/01/2023 . [Paydown ........ceevvvveviii]eneiiiniiieiinninnns | 333,377 |veeeeeeens 333,377 [eevvnnnnnnne 346,139 O e (I 12) [ O e (I,112) |0 388,377 0 ..05/25/2051 .
GS Mor tgage-Back2023PJ1 ities 2023-PJ1 A4
36267T-AG-3 .. |3.500% 02/25/53 ....coevvvviiiiiiiiiieiiiiieeeeieen [ e .12/0172023 . [Paydown .....ccevvvvviiiiiis|ereeeeieeeeeees e 317,050 [ovvvvvvrnnns 317,050 |............285,147 |l [V 031,908 [ 0 31,903 |0 e, 317,050 |ooeeeeeeeens 0 ..02/25/2053 .
37185L-AJ-1 .. | GENESIS ENERGY ..12/07/2023 . [Cal | 100.1250 .... .... 110,000 .... 110,019 |.. 0. .... 110,000 |.... L0 ..10/01/2025 .
372460-AA-3 .. |GENUINE PARTS CO  1.875% 11/01/30 .. ..02/17/2023 . | STIFEL NICHOLAS ..3,229,000 ..2,654,315 |.. L0 ..2,662,986 |.... L0 ) ..11/01/2030 .
378272-AF-5 .. | GLENCORE FUNDING LLC ~ 4.125% 05/30/23 .....|....... ..05/30/2023 . [Various .. 3,000,000 ..2,099,735 |.. 0. ..3,000,000 |.... L0 ..05/30/2023 .
384637-AA-2 .. | GRAHAM HOLDINGS CO  5.750% 06/01/26 ....... |....... ..06/06/2023 . [WELLS FARGO .. .. 1,790,000 . 1,792,608 |.. 0. ..1,791,862 |.... L0 ) . ..06/01/2026 .
GRANITE US HOLDINGS CORP  11.000% 10/01/27
3B748Y-AA-0 .. | cereeeeeeeiie s [ ..03/17/2023 .| Cal | (05781000 RN U RN 329,160 [...vvvvvnnnns 312,000 |............ 308,880 |............ 309,119 |, 0 e 478 [ O 78 0 309,297 [ovvvnninnnnnnnn 0 ..10/01/2027 .
Redempt ion
30121J-A@-9 .. | GREAT RIVER ENERGY PP 6.060% 07/01/26 ... |....... ..07/01/2023 .[100.0000 ......ccevvereeees oo e TIT,778 oo TI7,778 |eveeeeeans TT7,778 | TIT,778 oo 0 e O i O e 0 e 0 e, TTT,778 |eveevevvivennns (VN [V (VN O 47,133 [..07/01/2026 .
411707-AH-5 .. | HNGRY 2020-1A A2~ 3.981% 12/20/50 ..........|....... ..12/20/2023 . [ Paydown .. 10,298 |.. 0. ...10,000 |.... L0 ..12/20/2050 .
45822P-20-4 ...| INTEGRYS ENERGY PREFERRED ...........ccooovereins | oeeens ..08/01/2023 . [PRIVATE PLACEMENT ... .... 190,000 L0 ..4,993,200 |.... L0 (243,200)
46284V-AC-5 .. | IRON MOUNTAIN INC ~ 4.875% 09/15/27 .........[....... ..09/14/2023 . [ STIFEL NICHOLAS .. .. 365,000 .... 354,864 0. L0 . (25,196)].... ..09/15/2027 .
46590M-AT-7 .. | JPMCC 2016-JP2 XA 1.787% 08/15/49 .........[....... ..12/01/2023 . [ Paydown .... 892,844 L0 L0 ..08/15/2049 .
466247-SE-4 .. | JPMMT 2005-A5 1A2  4.386% 08/25/35 ... ..12/01/2023 . [Paydown .......ccevvvvveeens|oreinniinnnnnnnnnnns Joveeeeeecnd TH750 [ 11,750 [, 9,944 0. L0 ..08/25/2035 .
46641B-AE-3 .. | JPMCC 2013-C16 ASB  3.674% 12/15/46 07/01/2023 . | Paydown .... , 7,732 .. L0 0 ..12/15/2046 .
46647P-DK-9 .. | JPMORGAN CHASE & CO  5.717% 09/14/33 .. ..01/26/2023 . [ JP MORGAN SEC 306,000 |.. .290,346 |.. L0 0 ..09/14/2033 .
46648H-AY-9 .. | JAMNT 2017-2 B1 ~ 3.646% 05/25/47 .... ..12/01/2023 . [ Paydown .. 128,632 .. 128,893 0. L0 ..05/25/2047 .
JP Morgan Mortga2019LTV2 2019-LTV2 B4
46651A-BD-3 .. |4.636% 12/25/49 ....ooooviiiiiiiiiiiiiiiiiieii [ e | 12/01/2023 . | Paydown .. . 143,664 |.. . 132,070 |.. L0 0 0 L0 .. 12/25/2049 .
46651Y-AC-4 .. | JAMMT 2019-9 A3 3.500% 05/25/50 . ..12/01/2023 . [Paydown . 175,924 ). . 178,398 |.. L0 0 0 .0 ..05/25/2050 .
46652H-AC-0 .. | JPMIM 2020-ATR1 A3 3.000% 02/25/50 ....... [....... .12/01/2023 . [Paydown ... .. 218,637 ... 225,674 L0 L0 RV S .0 . ..02/25/2050 .
477600-AB-9 .. | JIMMY 2017-1A A211 4.846% 07/30/47 ....... [ ....... ..10/30/2023 . Paydown ... 0. L0 .0 ... 0. ..07/30/2047 .
477600-AG-8 .. | JIMMY 2022-1A A23  4.352% 04/30/52 .........[....... ..10/30/2023 . [Paydown .. . , 0. K L0 RV S L0 f.. ) ..04/30/2052 .
478160-CK-8 .. | JOHNSON & JOHNSON ~ 2.900% 01/15/28 .........|....... ..05/17/2023 . [ GOLDMAN SACHS .......................................... 4,793,400 |.......... 5,000,000 |......... 4,752,100 |.......... 4 861 [ P 0 e 9,624 [ 0 9,624 |0 e, 4 870 13 N . (VN A (77,558)]......... (77,558).ccvvennnee 122 444 1..01/15/2028 .
MORGAN STANLEY FIXED
483050-AC-7 .. |KAISER FOUNDATION HOSPIT ~ 3.150% 05/01/27 |....... ..02/16/2023 [ INC ..oooeeeeieiiiiiei e | 1,887,060 |.......... 2,000,000 |......... 1,917,380 |.......... 1,955,721 |oovveviiiiiins 0 oeeieeeeee s 1,306 [eveeviiiiiiiienn 0 oo 1,306 |0 e, 1,957,027 [oeeeennnnnnnnne (VN A (69,967)]......... (69,967) ..05/01/2027 .
494550-BV-7 .. |KINDER MORGAN PARTNERS ~ 4.250% 09/01/24 .. |....... ..04/12/2023 . [ GOLDMAN SACHS .. .. 1,980,020 |.......... 2,000,000 ..1,099,231 |.. L0 ..1,909,361 |.... L0 - (19,341))....e (19,341)[... ..09/01/2024 .
541056-AA-5 .. | LOGAN MERGER SUB INC ~ 5.500% 09/01/27 .....{....... ..06/29/2023 . [ Various 512,500 |... 889,000 ....901,690 |[.. 0. 900,502 |.... L0 (388,002)[........ (388,002) ..09/01/2027 .
55261F-AJ-3 .. |M & T BANK CORP  3.550% 07/26/23 ...........|[....... ..07/26/2023 . [Maturity .. 6,000,000 |......... 5,995,380 ..5,099,319 |.. L0 ..6,000,000 |.... L0 ..07/26/2023 .
55003V-AL-7 .. |MAGALLANES INC ~ 4.279% 03/15/32 .. ..04/28/2023 . Tax Free Exchange .170,000 |.. . 145,926 |.. L0 .. 146,696 |. 0 ..03/15/2032 .
55903V-AQ-6 .. |MAGALLANES INC  5.141% 03/15/52 .. ..04/28/2023 . Tax Free Exchange ..5,407,000 |.. . 5,450,407 |.. L0 ..5,449,365 |. 0 ..03/15/2052 .
57643M-HD-9 ...|MASTR 2004-10 4A4  5.500% 11/25/34 .........[....... ..12/01/2023 . [Paydown .......coevvvvvevensorrenniiniinnininnns Joeenie 4,382 [ 4,382 3,821 0. L0 ..11/25/2034 .
MEAD JOHNSON NUTRITION CO  4.125% 11/15/26
582839-AH-9 ... ..05/18/2023 . [ JEFFERIES & CO . .... 1,000,000 |......... 1,058,450 0. L0 ..11/15/2025 .
59217G-EE-5 .. |MET LIFE GLOB  1.950% 01/13/23 ... ..01/13/2023 . [Maturity .... 4,000,000 |......... 3,978,600 L0 L0 ..01/13/2023 .
59981H-AB-7 .. |MCMLT 2017-1 M1 3.250% 11/25/58 .......ouun|.oeenn ..12/01/2023 . [Paydown ... ..3,491,138 |......... 3,390,506 0. L0 ..11/25/2058 .
608190-AL-8 .. | MOHAWK INDUSTRIES INC ~ 3.625% 05/15/30 ..07/06/2023 . [Various . .726,000 |.. .663,484 |.. . 666,351 L0 0 ..05/15/2030 .
61763K-AY-0 .. | MSBAM 2014-C15 ASB  3.654% 04/15/47 ..12/01/2023 . [Paydown ... 427,311 .. . 440,183 |.. . 427,976 L0 0 ..04/15/2047 .
626717-AG-7 .. |MURPHY OIL CORP  6.375% 12/01/42 . ..05/12/2023 . [ SUMRIDGE PARTNERS .212,000 |.. .195,040 |.. .195,678 L0 0 ..12/01/2042 .
626717-AN-2 .. |MURPHY OIL CORP  6.375% 07/15/28 ... . ..04/27/2023 . [ SUMRIDGE PARTNERS . .. 76,942 |.. 0. L0 ..07/15/2028 .
628530-AV-9 .. |MYLAN LABORATORIES INC ~ 3.125% 01/15/23 .. |....... ..01/15/2023 . [Maturity ...2 958,000 |... . ..2,956,121 |.. 0 L0 ..01/15/2023 .
628530-BK-2 .. | MYLAN LABORATORIES INC  4.550% 04/15/28 .. |.......|.. 05/02/2023 . | WELLS FARGO .. ... 561,000 ... 609,831 |.. 0. 0. . (69,437)].... ..04/15/2028 .
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62042K-AA-4 .. |NRPMT 2013-1 A1 3.250% 07/25/43 ........... .. 12/01/2023 . [Paydown ........ceevvvveviii]eneiiiniiieiinninnns | 108,907 |............. 108,907 |.......e.... 106,185 |............ 107,433 [covveeiiiiiiees O e 1474 [ O LT F 0] 108,907 oo 0 ot 0 e 0 s 1,662 |..07/25/2043 .
Redempt ion
629637-AH-4 .. |NRP (Operating) LLC PP 4.730% 12/01/23 .. ..01/02/2023 . 100.0000 ... ... 73,075 |... .. 73,075 |.. L0 .0 L0 ..12/01/2023 .
62963#-AH-4 .. |NRP (Qperating) LLC PP 4.730% 12/01/23 . ..12/01/2023 . [Maturity . 76,663 76,663 L0 L0 0 ..12/01/2023 .
636180-BL-4 .. |NATIONAL FUEL GAS CO  3.750% 03/01/23 ..03/01/2023 . [Maturity 700,000 . 699,933 L0 .0 0 ..03/01/2023 .
64016N-AA-5 .. |NBLY 2021-1A A2 3.584% 04/30/51 ........... ..10/30/2023 . Paydown ... ...10,000 |... .. 10,042 |.. 0. L0 L0 ..04/30/2051 .
64016N-AC-1 .. |NBLY 2022-1A A2 3.695% 01/30/52 . ..10/30/2023 . [ Paydown L0 .0 L0 ..01/30/2052 .
64110L-AL-0 .. |NETFLIX INC ~ 5.875% 02/15/25 . ..02/28/2023 . [BANK of AMERICA SEC ... 0. - (1,421))... L0 L0 ..02/15/2025 .
648684-AA-6 .. |NEW SEASONS LLC ~ 3.890% 04/01/62 ........... ..01/20/2023 . [Cal | 100.0000 ..... |oeeveeeerreennnnnnnns fornenn... 3,685,000 |...........3,685,000 |......... 3,685,000 .. L0 .0 L0 ..04/01/2062 .
64900D-AA-7 .. |NEW VILLAS ZIONSVILLE ~ 4.400% 05/01/62 ... ..01/19/2023 . [Cal | 100.0000 ... . 3,000,000 ......... 3,000,000 |......... 3,000,000 |.. 0. L0 L0 ..05/01/2062 .
NEW YORK STATE EL & GAS CO  5.750%
649840-CM-5 .. 105/01/23 ..ooooiiiiiiiiiiiiiii ..05/01/2023 . [Various .... . veeeeen.. 2,000,000 ... 2,047,220 . 2,001,007 |.. ....(1,007) ... ..05/01/2023 .
65339K-BU-3 ...|NEXTERA ENERGY CAPITAL  0.650% 03/01/23 .. ..03/01/2023 . [Maturity ... ...4,050,000 |........... 4,050,000 |......... 3,980,359 ..4,029,012 |.. ...20,988 |... ..03/01/2023 .
665228-CA-8 .. |NORTHERN IL GAS ~ 5.800% 12/01/23 ........... .. 12/01/2023 . [Maturity ..ooooooviiiiiiias o s 1,000,000 |.......... 1,000,000 |............ 995,180 [............ 999,578 |.oeveeeeieieeenn 0 22 |0 [, 422 ..12/01/2023 .
MORGAN STANLEY FIXED
688225-AH-4 .. | OSHKOSH CORP 3.100% 03/01/30 .............. ..02/10/2023 L[ INC .ooooeeieeeiiiiii e | 614,944 |............. 709,000 |....cevennns 659,116 |............ 662,779 [..evvvrinnnnnnnee [V PN -7 FOPRRRRRRPRR | R 676 , ..03/01/2030 .
69349A-AA-0 .. |PNC CAPITAL TRUST C  6.209% 06/01/28 ...... ..08/04/2023 . [MARKET AXESS .....oovvvvee oevreneeiniiieniennns |, 27,376 [oeeeeeeennnn 29,000 |vvvvrrrnnnns 27,985 [ouunnnnnnnne 28,196 [coevvvvrnninnnnns (V1N U & T FOP | F T o 0 [ 28,267 [ O e (891) [ (891) )l 1,129]..06/01/2028 .
PFP 111 20218 2021-8 A 6.473%
69357X-AA-9 .. 108/09/37 ...ervrvriiiiiiiiiiiiiiiiiieee s .. 11/14/2023 . [Paydown .......ccovvvvvvveii]veneniiiininenneenns |, 8,313,369 |........... 8,313,389 [......... 8,313,359 |.......... 8,313,359 [...uuvninnninnnns L | O | 0 ..08/09/2037 .
Redempt ion
69403-AB-3 .. |PACIFIC BEACON LLC ~ 5.755% 07/15/26 ... ..07/15/2023 .100.0000 ... ...170,720 |... .. 170,720 .. 145,112 . 163,150 |.. ..07/15/2026 .
PACEWell 5 Trust20211 2021-1 A 2.628%
69410P-AA-1 .. 110/10/59 .eevvvviiiiiiiiiiiiiiieeeieiceeeeeee s ..12/10/2023 . [Paydown ........ceevvvvvvens]erniniinninninnnnnns Joeennnnn. 389,992 [nniiinnnnns 389,992 ... 389,967 [..uvvvunnnes 390,611 |l [V FOUUUUUURURU (1 1°)] SRR | K (21 I 0 ..10/10/2089 .
PACEWell 8 Trust20231 2023-1 A 5.500%
69410T-AA-3 .. | 02/10/62 ... ..12/10/2023 . [Paydown .. ...36,449 |.. .. 33,025 |.. ....0 ..02/10/2062 .
713448-CG-1 .. |PEPSICO INC ~ 2.750% 03/01/23 ..03/01/2023 . [Maturity ... .. 3,000,000 |......... 2,997,120 ,999,819 |.. ..03/01/2023 .
PHOTO HOLDINGS MERGER SU  8.500% 10/01/26
T19245-AD-4 .| cevvriiiiiiiiiiii ..06/14/2023 . [Various .......coooveeeeies foveeneiiinnninnnnnns o, 1,468,023 |........... 2,572,000 |......... 2,518,998 |.......... 2,533,834 ..10/01/2026 .
Redempt ion
72303#-AA-7 .. |PINEBRIDGE ~ 6.000% 12/31/31 .......ccceennn ..10/06/2023 . 100.0%00 .............................. 894,708 [..evvvvennne 894,703 ............ 894,708 |............ 800,178 |...ccceeeeeenns 0 ..12/31/2031 .
72703P-AB-9 .. |PLNT 2018-1A A2I1  4.666% 09/05/48 . ..12/05/2023 . [Paydown ... ....50,000 |... ..50,000 |[.. 0. ..09/05/2048 .
72703P-AC-7 .. |PLNT 2019-1A A2 3.858% 12/05/49 .... ..12/05/2023 . [Paydown . ...50,000 |... .. 12/05/2049 .
Redempt ion
73019#-AB-8 .. |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ... ..09/13/2023 . 100.0%00 .69,511 ). .. 69,511 .. ..09/13/2027 .
730481-AJ-7 .. | J.B. POINDEXTER & CO  7.125% 04/15/26 ..12/18/2023 . [Various .... ...584,196 |... ...581,000 ..04/15/2026 .
Redempt ion
731020-AA-4 .. |POLAR TANKERS INC ~ 5.951% 05/10/37 ..11/10/2023 . 100.0000 ... 22,377 ... ..22,317 ..05/10/2037 .
T4166N-AA-2 .. | ADT SEC CORP  4.875% 07/15/32 . ..02/23/2023 . [BANK of AMERICA SEC ... ...219,826 |... .. 259,000 ..07/15/2032 .
Progress ResidenmSFR10 st 2021-SFR10 E2
T43330-AL-6 .. |3.666% 12/17/40 ......evvvrrrrnnnnniiininininninnnns ..12/01/2023 . [Paydown ........covvvvevvnnsforneiniininnnnnnnnns Joeen 123,528 [, 123,528 ..12/17/2040 .
74340X-BU-4 .. |PROLOGIS TRUST ~ 3.250% 06/30/26 ..02/01/2023 . [ SUNTRUST ... .. 5,000,000 ..06/30/2026 .
74387L-AC-5 .. |PFMT 2019-1 A2 3.000% 12/25/49 ..12/01/2023 . [Paydown ... .. 12/25/2049 .
Redempt ion
T47428-AA-4 .. | SUN HOLDINGS PP 4.340% 08/15/51 .... ..11/15/2023 . 100.0000 ... 0. L0 ..08/15/2051 .
T4968R-AA-3 .. |RPIT 2019-1 A 2.750% 10/25/63 ..12/25/2023 . [Paydown ... L0 L0 ..10/25/2063 .
75281A-AS-8 .. | RANGE RESOURCES CORP  4.875% 05/15/25 ..... ..06/05/2023 . [WELLS FARGO .. 0. L0 ..05/15/2025 .
76112B-SF-8 .. |RAMP 2005-SP1 1A6  5.000% 09/25/34 ......... ..12/01/2023 . [ Paydown L0 L0 ..09/25/2034 .
76112B-Si-1 .. |RAMP 2005-SP1 2A9  5.250% 09/25/34 ......... ..12/01/2023 . [Paydown ... . 0. L0 ..09/25/2034 .
76174L-AA-1 .. |REYNOLDS GRP ISS/REYNOLD ~ 4.000% 10/15/27 ..12/28/2023 . [Various . .322,000 |.. .317,085 |.. 318 152 L0 0 ..10/15/2027 .
78015K-7D-0 .. |ROYAL BANK OF CANADA  1.950% 01/17/23 ..01/17/2023 . [Maturity . 1,000,000 |.. .994,060 |.. . 998,824 L0 0 ..01/17/2023 .
78403D-AZ-3 .. | SBA TOWER TRUST ~ 6.599% 01/15/28 ........... ..05/03/2023 . [Various .... 252,000 .. 252,124 . 262,120 |.. 0. L0 ..01/15/2028 .
SABINE PASS LIQUEFACTION  5.900% 09/15/37
785592-AY=2 .. | eeuuneiiiiiii e ..08/22/2023 .| Tax Free Exchange .......|ooeeiiieieieiinens |oveeeees 9,984,708 10,000,000 ......... 9,985,600 |.......... 9,985,037 |...oooeeeeennnn 0 (329 O e (329) |.ovveeeiieeens 0]....994708 |................ 0 fooiiiiiiiiinnnn 0 e O o, 440,861 |..09/15/2037 .
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79549A-YP-8 .. | SBM7 2003-1 A1 6.500% 09/25/33 .. ..12/01/2023 . [Paydown ... 0 4,132 |... 2,467 L0 ..09/25/2033 .
808513-CB-9 .. | SCHWAB CORP  5.000% Perpet. ..01/30/2023 . [Various . 0 0 ..01/01/9999 .
81745D-AE-1 .. | SEMT 2013-9 A1 3.500% 07/25/43 .. ..12/01/2023 . [Paydown . 0 0 ..07/25/2043 .
817450-AB-8 .. | SEMT 2015-1 A2~ 3.000% 01/25/45 .. ..12/01/2023 . [Paydown . L0 0 ..01/25/2045 .
81745R-AH-3 .. | SENT 2013-3 B2~ 3.530% 03/25/43 ..12/01/2023 . [Paydown ... 0. L0 ..03/25/2043 .
82280Q-BY-6 .. | SCOT 2015-1 B1 ~ 3.776% 08/25/45 ..12/01/2023 . [Paydown ... 0 L0 ..08/25/2045 .
8502201-AP-9 .. | SCFT 2020-AA A 1.970% 09/25/37 ..12/25/2023 . [Paydown .. 0 L0 ..09/25/2037 .
85207U-AH-8 .. | SPRINT CORP  7.125% 06/15/24 .....cccovvnnnnnn]veenns ..02/23/2023 . [ STIFEL NICHOLAS 0 L0 ..06/15/2024 .
862121-A#-7 .. | STORE CAPITAL CORP PP 4.730% 04/28/26 ....|.......|.. 03/09/2023 . [Cal | 100.0000 ... .. 5,000,000 |......... 5,000,000 0 L0 ..04/28/2026 .
MORGAN STANLEY FIXED
862121-AA-8 .. | STORE CAPITAL CORP  4.500% 03/15/28 ....... [....... ..04/05/2023 . [ INC 279,023 |... 306,000 ....280,761 L0 L0 ..03/15/2028 .
86765B-AL-3 .. | SUNOCO LOGISTICS PARTNER  3.450% 01/15/23 |....... ..01/15/2023 . [Maturity ... ..1,000,000 |.......... 1,000,000 ... 940,650 0. L0 ..01/15/2023 .
872480-AA-6 .. | TIF 2020-1A A 2.090% 08/20/45 ........cccce|oeennn ..12/20/2023 . [ Paydown 800,000 |... ....800,000 799,652 L0 L0 ..08/20/2045 .
87303*-AA-9 .. | THL Credit  5.000% 12/03/24 ..12/29/2023 . [PRIVATE PLACEMENT 4,620,778 ..4,620,778 |.. . 4,620,778 |.. L0 0 ..12/03/2024 .
87342R-AH-7 .. |BELL 2021-1A A211  2.294% 08/25/51 . ..08/25/2023 . [Paydown . . 76,000 .. 75,000 |.. .. 75,000 |.. L0 0 ..08/25/2051 .
87901J-AH-8 .. | TGNA  5.000% 09/15/29 ..03/10/2023 . [US BANCORP ... ...136,769 |... .. 158,000 .. 152,668 0. L0 ..09/15/2029 .
TENASKA VIRGINIA PARTNERS
880310-AA-8 .. ..09/30/2023 . [Various .... ... 200,699 .... 200,484 0. L0 ..03/30/2024 .
88033G-DA-5 .. | TENET HEALTHCARE ~ 5.125% 11/01/27 . ..01/20/2023 . [Various .... .... 644,000 ....644,000 L0 L0 .. 1170172027 .
88576N-AD-0 .. | 321 HENDERSON 2006-2A A2 5.930% 06/15/47 |....... ..05/04/2023 . [Various .... ..5,841,630 |......... 6,696,881 0.l (67,538))... L0 ..06/15/2047 .
88576N-AD-0 .. | 321 HENDERSON 2006-2A A2 ..04/15/2023 . [Paydown ... 207,773 .. .238,193 |.. L0 (15,570) 0 ..06/15/2047 .
88576X-AA-4 .. |HENDR 2010-1A A 5.560% 07/15/59 . ..02/09/2023 . | BANK of AMERICA SEC .261,2411.. . 299,427 |.. L0 . (384) 0 ..07/15/2059 .
88576X-AA-4 .. |HENDR 2010-1A A 5.560% 07/15/59 . ..01/15/2023 . Paydown ... ....5,646 |.. ... 6,471 |.. L0 . (324) 0 ..07/15/2089 .
89177B-AA-3 .. | TPMT 2019-1 A1 3.750% 03/25/58 .. . ..12/01/2023 . [Paydown .. .... 108,401 ....107 ™ 0. L0 ..03/25/2058 .
898320-AF-6 .. | TRUIST FINANCIAL CORP  5.100% 03/01/30 ... |....... ..01/25/2023 . | JP MORGAN SEC .. 547,000 ... 568,992 L0 L0 ..03/01/2030 .
90353K-AW-9 .. |UBSCM 2018-C13 ASB  4.241% 10/15/51 ....... |.eeeeen |. 12/01/2023 . | Paydoun . 69,672 0. L0 ..10/15/2051 .
90367U-AA-9 .. |US ACUTE CARE SOLUTIONS  6.375% 03/01/26 . |....... ..05/17/2023 . [DEUTSCHE BANK ..o |oenneneeeiiiienniiens [ 304,443 [, 355,000 355,888 |............ 355,620 [....uvuunnnnnnnnn [V FORRRR (114) 0 ..03/01/2026 .
Redempt ion
90931L-AA-6 .. |UAL 2016-1 AA PTT  3.100% 07/07/28 ........|[....... ..07/07/2023 .[100.0000 .......cevveereeis foeeeeneeeeeeeeeeeeens e 168,207 |t 158,297 158,297 |............ 188,207 |l (VN [V P | E (VI O 1 I PO (- v AU | ) AU [V [V O 3,680 [..07/07/2028 .
Redempt ion
909320-AA-4 ...|UNITED AIR 2014-2A PTT  3.750% 09/03/26 .. |....... ..09/03/2023 . | 100.0000 ...218,459 |... .... 218,459 .... 278,459 ..09/03/2026 .
911365-BF-0 .. |NA UNITED RENTALS ~ 5.500% 05/15/27 .........|....... ..06/02/2023 . [BANK of AMERICA SEC ... ...950,745 |... .... 964,000 ....833,830 , ..05/15/2027 .
913017-CH-0 .. |UNITED TECHNOLOGIES ~ 2.650% 11/01/26 ......[....... ..09/06/2023 . [BARCLAYS .....evvvvivunnnnn fereeeeiniiinieneenes o, 4,607,100 |.......... 5,000,000 4,989,950 |..........4,995,732 |..oooeeeeinnnn O [ 722 |0 [ 722 ..11/01/2026 .
UNIVISION COMMUNICATIONS INC
914906-AS-1 .. |02/15/25 ...coooveeiiiiii ..07/21/2023 . [Various ......ooeeveeeies foeveeneininenennnenns o, 1,809,080 |.......... 1,846,000 1,822,025 |......... 1,838,700 [oeovvvvvvnnnnnnnn O oo 1,892 [ O [ 1,892 ..02/15/2025 .
Verus Securitiza20227 st 2022-7 A1
92530N-AA-4 ...15.152% 07/25/67 ..covvvvvvveeiiiiiiiieieieeeeeeeeen [ e ..12/01/2023 . [ Paydown .... 800,999 .... 789,484 ..07/25/2067 .
92556H-AD-9 ...| VIACOMCBS INC ~ 4.200% 05/19/32 ....cooeveeee | oennns ..11/20/2023 . [BNP SECURITIES ... .. 305,000 ... 342,698 ..05/19/2032 .
Redempt ion
92783#-AA-4 .. |VA INT'L GATEWAY PP 3.930% 06/30/30 . ..12/05/2023 . 100.0%00 . 105,726 |.. . 105,726 |.. .0 ..06/30/2030 .
92890F-AV-8 .. | WIFRBS 2014-C20 ASB  3.638% 05/15/47 ... ..12/01/2023 . [Paydown . ..1,240,543 |.. . 1,277,699 |.. .(1,863) ..05/15/2047 .
92038J-AF-9 ...|WIFRBS 2013-UBS1 ASB  3.603% 03/15/46 . ..09/01/2023 . [Paydown . . 368,764 |.. . 369,506 |.. (172) ..03/15/2046 .
WABASH VALLEY POWER ASSOC PP Redempt ion
92066%-AA-7 .. |04/30/24 ... ..10/30/2023 . [100.0000 .....cceeevrreiens oo e 13,273 | 113,273 114,203 | 113,387 | [V F, [AL)) PR | N (114) feeeeiiiiiiiienn O o 118,273 |0 e (1 O [V O 3,604 |..04/30/2024 .
JANE STREET EXECUTION
94974B-FY-1 .. |WELLS FARGO CO  4.100% 06/03/26 .......cccen |eeeeenn |-. 02/23/2023 . [ SERVICES ....ovvvvvvviiiens fooeeeieiiiiiiiieeins |, 4,821,850 |.......... 5,000,000 4,994,850 [V A (176,231)[........ (176,231)......eeeee 47,833 |..06/03/2026 .
WELLS FARGO BK NORTHWEST PP Redempt ion
94978#-AH-0 .. | 01/10/24 ..12/10/2023 . 100.0000 ... ... 113,167 ... 113,167 L0 .0 . 0 ..01/10/2024 .
95001Q-AS-0 .. | WFCM 2018-C46 ASB  4.086% 08/15/51 . ..12/01/2023 . [Paydown ... .... 189,582 .... 195,269 ..(2,352)[... ... (2,382))... L0 .0 . 0. ..08/15/2051 .
95002T-AA-2 .. | WIFMBS 2020-3 A1 3.000% 06/25/50 ........ce.|.eerenn ..12/01/2023 . [Paydown ... .. 162,579 ... 167,914 ..(5,327)... ....(5,327))... L0 .0 . .0 .. ..06/25/2050 .
95002X-BH-7 .. | WFCM 2020-C57 XA 2.069% 08/15/53 ..........|....... .12/01/2023 . [Paydown ... .. 102,383 (84,652)]... ...(84,652) ... L0 .0 . .0 . ..08/15/2053 .
976520-BL-2 .. |WIN 2014-2 B3 4.049% 09/20/44 ..............|....... ..12/01/2023 . [ Paydown 575,150 [............ 564,384 [.ouiiiinnnnnnn 0 s (6,662)]................. 0 |oueeennnees (6,662) |....cceveeeeeee 0 557,722 | 0 [V P 0 ..09/20/2044 .
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980745-D@-9 .. | WOODWARD GOVERNOR CO PP 4.030% 11/15/23 . ..11/156/2023 . | Maturity ... ...4,000,000 |.......... 4,000,000 |......... 4,000,000 . 4,000,000 |.. 0 .0 ..11/15/2023 .
98419M-AJ-9 .. | XYLEM INC ~ 3.250% 11/01/26 ................. 09/06/2023 . | BARCLAYS ... 4,672,250 . 5,000,000 |.. . 4,989,700 |.. 4,995,560 L0 0 ..11/01/2026 .
98956P-AF-9 .. | ZIMMER HOLDINGS INC ~ 3.550% 04/01/25 . ..05/18/2023 .| US BANCORP 1,941,580 . 2,000,000 |.. . 1,936,860 |.. . 1,980,647 L0 0 ..04/01/2025 .
98978V-AB-9 .. | ZOETIS INC  3.250% 02/01/23 ..02/01/2023 . |Maturity ... ... 3,200,000 |... 3,200,000 3,232,800 3,200,000 |.. 0 0. ..02/01/2023 .
Audax Direct Lending Solutions 8.000%
AUDAXI=1%=1 . ]01/01/32 e eeeeeeen | e e 05/31/2023 . | PRIVATE PLACEMENT ...... |eeeeemeiiieeeniins Joeneeeeees 414,932 | 414,932 ............ 414,932 0 0 ..01/01/2032 .
Redempt ion
009088-AA-3 .. | AIR CANADA 2015-2AA PTT  3.750% 12/15/27 . |A...... ..12/15/2023 .| 100.0000 ...144,664 |... .... 144,664 ... 144,664 0. 0. .. 12/15/2027 .
064159-8N-9 .. | BANK OF NOVA SCOTIA  3.625% 10/27/81 ...... ..02/01/2023 .| JP MORGAN SEC 259,910 . 329,000 |.. .329,000 .. L0 0 ..10/27/2081 .
06417M-C4-5 .. | BANK OF NOVA SCO  6.000% 08/08/23 .......... ..08/08/2023 . |Maturity ,000,000 |.......... 4,000,000 |......... 4,000,000 0. 0. ..08/08/2023 .
15135U-AP-4 ...| CENOVUS ENERGY INC  5.250% 06/15/37 ....... ..09/20/2023 .| Cal | 92.2210 .... .... 410,000 ... 443,210 s 0. L (1173) | .0 ..06/15/2037 .
443628-AJ-1 .. |HUDBAY MINERALS INC ~ 4.500% 04/01/26 ...... ..05/05/2023 . |BANK of AMERICA SEC .200,000 |.. .203,500 |.. 202 349 L0 .(239) 0 . (16,609)[. ..04/01/2026 .
740212-AM-7 .. | PRECISION DRILLING CORP  6.875% 01/15/29 . ..10/11/2023 .| JEFFERIES & CO . . 128,000 |.. . 133,201 |.. 132,111 L0 0 .(9,936)(. ..01/15/2029 .
74819R-AP-1 .. | QUEBECOR MEDIA INC ~ 5.750% 01/15/23 ....... ..01/15/2023 . | Maturity ... 508,000 ...508,000 0. 0. .. ..01/15/2023 .
Redempt ion
(1466#-AA-6 .. |CPR Leasing Ltd PP 5.410% 03/03/24 ....... A......|..09/03/2023 .| 100.0000 ... s ..03/03/2024 .
000000-00-0 .. | YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 ..... D......|..12/08/2023 .|Various .... .. 152,604 ..02/12/2026 .
Redempt ion
000000-00-0 .. | YPF SOCIEDAD ANONIMA  9.000% 02/12/26 ..11/12/2023 .| 100.0000 .66,692 .. 55,521 [.. 56,756 ..02/12/2026 .
05601H-AA-2 .. |BSPRT 2021-FL6 A 6.570% 03/15/36 .......... ..11/15/2023 . | Paydown ... ,226,352 |... ,226,352 226,352 ..03/15/2036 .
Battery Park CL020221A 2022-1A A1 7.626%
07134C-AA-5 10/20/35 e ..11/30/2023 .| RBC/DAIN ... ,040,000 |......... 10,000,000 ..9,952,333 ..9,946, ...85,017 [........... 85,017 ..10/20/2035 .
10554T-AE-5 .. | BRASKEM NETHERLANDS ~ 5.875% 01/31/50 . ..09/08/2023 . |Various .... . 650,000 |.. . 654,550 |.. . 654,462 (167,403)[. . (167,403) ..01/31/2050 .
111021-AL-5 .. | BRITISH TELECOM PLC ~ 5.125% 12/04/28 ..10/25/2023 . | MARKET AXESS ... .. 422,000 ... 495,669 . 483,209 |.. . (73,286)......... (73,286)|... .. 12/04/2028 .
BRITISH TELECOMMUNICATIO  3.250% 11/08/29 MIZUHO SECURITIES USA
TT02A-AE=1 . | e D...... . 11/21/2028 .| INC oo foe e e AT X7 I 337,000 |.ccvvnnnnnnn 287,847 0 feeeeeeenn 1,360 [ 1,360 |oeeevennnnnns 11,439 [..11/08/2029 .
17186H-AC-6 .. | CIMPRESS NV 7.000% 06/15/26 ................ D......|..02/01/2023 .|Various .... .. 4,146,589 |........... 4,103,000 |......... 4,204,813 .0 ..06/15/2026 .
19123M-AD-5 .. | COCA-COLA EUROPEAN PARTN  0.500% 05/05/23 ..05/05/2023 . |Maturity ... 2,343,000 ..2,343,000 |.. .2,286,221 |.. 0 ..05/05/2023 .
20752T-AA-2 .. | CONNECT FINCO SARL/CONNE  6.750% 10/01/26 ..02/09/2023 . |BANK of AMERICA SEC 394,046 . 411,000 |.. . 423,913 |.. 0 ..10/01/2026 .
314890-AD-6 .. | FERGUSON FINANCE PLC ~ 4.650% 04/20/32 ..... ......|..06/28/2023 .| IMPERIAL CAPITAL LLC .. ...623,362 |... ... 657,000 ....650,486 0. ..04/20/2032 .
31572U-AG-1 .. |FIBRIA OVERSEAS FINANCE ~ 4.000% 01/14/25 .|D......[..09/01/2023 . [Tax Free Exchange ...3,986,765 |.......... 4,000,000 |......... 3,938,960 .. 3,986, .0 160,000 |..01/14/2025 .
344419-AC-0 ...| FOMENTO ECONOMICO MEX ~ 3.500% 01/16/50 ... ..03/09/2023 .| Cal | 75.2780 . 3,010,367 ..3,999,000 |.. . 4,330,117 |.. ..4,314,128 |. 0 . ,213,915)]..01/16/2050 .
36165R-AC-9 .. |GCC SAB DE OV 3.614% 04/20/32 .............. ..03/20/2023 . | GOLDMAN SACHS .. ...644 875 .770,000 |.. .667,900 |.. ..672,791 |. 0 (27,916) . 11,750 [..04/20/2032 .
44841D-AB-8 .. |HUTCHISON WHAMPOA FIN  3.625% 10/31/24 ....|D......|..04/12/2023 . |Various 2,948,700 |.......... 3,000,000 |......... 3,071,610 ..3,012,957 |.... o0 [ (64,257)....... (64,257)|... .... 49,542 ..10/31/2024 .
44920U-ANM-0 .. |HYUNDAI CAPITAL SERVICES ~ 3.750% 03/05/23 |D...... ..03/05/2023 . |Maturity ......oooeviviins foovvnnninnniiiiinns o 10,000,000 |......... 10,000,000 |......... 9,977,000 |....v.....9,998,289 [oeniivinnnnnnn O e 1711 [ O e 1711 0 10,000,000 |......ccevnnnnne [V R | I F N (U 187,500 |..03/05/2023 .
MORGAN STANLEY FIXED
45262B-AB-9 .. | INPERIAL BRANDS FIN PLC  3.500% 07/26/26 .|D...... ..04/18/2023 .| INC ..evvvviiiiiiniiiiiinis | e 797,479 [ 850,000 [.eunennnnne 913,562 |............ 892,589 |.....ooeviiiinnn O o (3,884) i O [ (3,684) [ 0 e 888,905 |..evvvuiiiinnns 0 [eennn.. (91,426)f......... (91,426)............. 21,817 (..07/26/2026 .
Redempt ion
456866-AL-6 .. | INGERSOLL-RAND CO  7.200% 06/01/25 ..06/01/2023 .| 100.0000 ... ...107,000 ... .. 107,000 .. 111,762 .. 107,000 |.... 0. ..06/01/2025 .
JBS USA FOOD FINANCE JBS USA  4.375%
46590X-AE-6 .. | 02/02/52 ....ovvuiiiiiiiiiiiie i ..08/22/2023 .| Tax Free Exchange ... ...3,011,119|.......... 3,000,000 |......... 3,011,490 .0 L0 0. ..02/02/2052 .
46590X-AJ-5 .. | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 ..08/24/2023 .| Tax Free Exchange 567,615 . 552,000 |.. .584,097 |.. 0 L0 .0 ..12/01/2052 .
46590X-AX-4 .. | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 ... ..08/25/2023 . |Various . 191,857 . 204,000 |.. .210,201 |.. 0 . (18,251)[. .. (18,251) ..12/01/2062 .
47032F-AB-5 .. | JAMES HARDIE INTL FIN  5.000% 01/15/28 ... ..06/14/2023 . |Various .... ,109,911 |.... ,166,000 ,116,445 0. L (27,317)......... (27,317)... ..01/15/2028 .
Redempt ion
55292i-AA-8 .. | MC BRAZIL DWNSTRM  7.250% 06/30/31 ........ D...... ..01/02/2023 .1 100.0000 ...eeuueeeeemnnnnn foermmneeeeennniees fereeeeeeennnas I Y 9,247 | 9,326 [V [V (U R 0 (..06/30/2031 .
MORGAN STANLEY FIXED
591555-AF-4 ...|METINVEST BV~ 7.750% 10/17/29 ............... D......|..02/08/2023 .| INC 300,750 ... ....600,000 |............ 644,100 ....636,905 |.. 0. 636,411 |.... 0. ....10,721..10/17/2029 .
65558U-YC-0 .. |NORDEA BANK ABP NEW YORK  5.450% 04/28/23 |D. ..04/28/2023 . | Maturity 2,930,000 ..2,930,000 |.. . 2,930,000 |.. 2 930,000 L0 ..2,930,000 |. 0 . 51,120 [..04/28/2023 .
69290L-AG-2 .. |PFP 2021-7 C  7.120% 04/14/38 ............... D. ..12/14/2023 .| Paydown ... 947,709 . 947,709 |.. . 944,155 |.. L0 ..947,709 |. 0 . 64,005 [..04/14/2038 .
69377F-AB-2 .. | FREEPORT INDONESIA PT  5.315% 04/14/32 ....|D......[..05/11/2023 . [ GOLDMAN SACHS .. ..582,000 |... .... 600,000 ....600,000 0 . 600,000 |.... .0 . ... 18,691 ..04/14/2032 .
78485W-AA-7 .. | STWD 2019-FL1 A 6.532% 07/15/38 . . |D......|..11/15/2023 .| Paydown .... ..5 353,763 |... ..5,353,763 |......... 5,353,763 . . 0. ..5,353,763 |.... 0. ... 184,191 ..07/15/2038 .
81254U-AK-2 .. | SEASPAN CORP  5.500% 08/01/29 oo [D...... [..02/13/2023 . [Various .... 233,325 |... ... 306,000 .. 307,358 |.. 0. 307,320 |.... o0 e (73,995) e (78,995) [ 9,070 (..08/01/2029 .
Shelter Growth C2021FL3 2021-FL3 A 6.556%
822866-AA-7 .. |09/15/36 ...eviiiiiiiiiiiiei D...... .. 12/156/2023 .| Paydown .....eevivviinnnnsfoeriiiiinniciiii e 9,811,500 |............ 9,811,500 |......... 9,811,500 |......... 9,811,500 [...ccvvvvvnnnnnns (U R | N F N [ [V [V PO 9,811,500 [ovuuiiivinnnnns [V O [V [N 483,586 |..09/15/2036 .
87969N-AD-7 .. | TELSTRA CORP LTD  3.125% 04/07/25 .......... D......|..05/11/2023 .| TD SECURITIES 5,516,830 |... ..5,650,000 |......... 5,474,716 5,602,403 |.. 0. ..5,609,991 |.... (93,162)]... ...106,918 |..04/07/2025 .
903742-AA-2 .. |ULKER BISKUVI SANAYI AS  6.950% 10/30/25 .|D......[..10/30/2023 . [ JAM FUNDS RECAP ... 303,875 |... .. 325,000 .. 335,149 |.. 0. 332,353 |.... (28,478)|... .. 22,650 [..10/30/2025 .
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928571-BJ-8 .. | VODAFONE GROUP PLC ~ 4.125% 05/30/25 ........ ..02/28/2023 . [ JP MORGAN SEC ....evvvvvnn |oeveeeeeeeiiiieinenes e 2,432,050 |........... 2,500,000 |......... 2,475,725 |.......... 2,490,726 |..oooeeeenneenn 0 i858 [ O 856 [ 0 2,491,282 |................ [V FORR (59,232)].......... (59,232)).cceveenens 26,354 |..05/30/2025 .
92079@-AC-6 .. | WACKER CHEMICAL PP 4.180% 04/23/23 ....... ..04/23/2023 . [Maturity ... 7,000,000 |.......... 7,000,000 |......... 7,000,000 ..7,000,000 |.... L0 0 .0 .. ..04/23/2023 .
BOROM3-AC-3 .. | BARRY CALLEBAUT SVCS NV 5.500% 06/15/23 . ..06/15/2023 . [Various . ...369,000 .... 369,000 |.. .... 393,908 |.. ..369,000 |. 0 ..06/15/2023 .
G1257*-AJ-0 .. |BOREALIS FUNDING PP 5.360% 08/19/23 ...... ..08/19/2023 . [Various . ..10,000,000 10,000,000 |.. 10,000,000 |.. 10 000,000 10,000,000 |. 0 ..08/19/2023 .
G26156-AB-0 .. |DCC TREAS IRELAN PP 4.040% 04/25/23 ...... ..04/25/2023 . [Maturity ... ...4,000,000 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 |.. ..4,000,000 |.... L0 ..04/25/2023 .
ELECTRICITY SUPPLY BOARD PP 6.050%
G2978#-AE-3 .. | 12/15/23 ....ooooiiiii Cevenn .. 12/15/2023 . [Maturity ..ooooooviiiiiiiis e e 1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 ... (VN [V [V O U SO 0l....... 1,000,000 0 .. 12/15/2023 .
MORGAN STANLEY FIXED
655555-AR-0 ...| LOGAN GROUP CO LTD  7.500% 08/25/23 ....... D......|..01/31/2023 .| INC 300,000 [..eevvrrnnnes 70,355 66,527 |.. .0 ... 70,385 |.... L0 ..08/25/2023 .
G9284#-BD-8 .. | VITOL FINANCE PP 4.400% 06/27/23 D. ..06/27/2023 . [Maturity . 3,000,000 |.. .3,000,000 |.. . 3,000,000 ..0|........3,000,000 [. 0 ..06/27/2023 .
G9338#-AB-9 .. | VESUVIUS PLC PP 4.610% 12/03/23 .... . [D. ..12/03/2023 . [Maturity . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 ..0[....... 1,000,000 [. 0 ..12/03/2023 .
N42816-BS-3 .. |KONINKLIJKE VOPAK NV PP 3.740% 06/19/23 . |D. ..06/19/2023 . [Maturity ... . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 ..0|........2,000,000 [. 0 ..06/19/2023 .
N4445#-AR-7 ...| INTECH CAPITAL PP 7.250% 07/15/24 .........|D. ..11/22/2023 . [PRIVATE PLACEMENT 0 0 ....0 .0 L0 0 ..07/15/2024 .
N4445#-AV-8 IMTECH CAPITAL PP 7.250% 07/15/24 . D. ..11/22/2023 . [PRIVATE PLACEMENT .0 .0 .0 L0 0| 0 ..07/15/2024 .
ARC INFRASTRUCTURE PTY LTD PP 4.230%
Q1842#-AC-2 .. |03/27/23 ...cooooiiiiiiiii C......|..03/27/2023 . |Maturity ...2,000,000 |.......... 2,000,000 |......... 2,000,000 . 2,000,000 |[.. ..2,000,000 |.... L0 ..03/27/2023 .
V6560A-AP-7 .. | OFFICE CHERIFIEN DES PHO  3.750% 06/23/31 |D......|..05/09/2023 . |BARCLAYS LONDON 385,000 .. 326,401 |.. 328,323 |.... L0 ...(5, 885) ..06/23/2031 .
90376P-EH-0 .. | INT DEV FIN CORP AGENCY DEBENTURES .... ..12/29/2023 . [Various .... .0 L0 ..07/05/2038 .
912828-P3-8 .. |U S TREASURY ....oovvviviiiiiiiiiiiiiiiieees ..12/29/2023 . [Various . 0 0 ..01/31/2023 .
209620-EB-6 .. | EVANSVILLE-VANDERBURGH IND SCH EDUCATION .. ..12/29/2023 . [Various . 0 0 ..07/15/2023 .
626301-FX-0 .. | TXBL MUNI FUNDING TRUST VARIOU GENERAL . ..12/29/2023 . [Various . 0 0 ..05/01/2041 .
65339K-BT-6 .. |NEXTERA ENERGY CAPITAL .. ..12/29/2023 . [Various . 0 0 ..02/22/2023 .
785592-AD-8 .. | SABINE PASS LIQUEFACTION ..12/29/2023 . [Various . 0 0 . 18,750 ..04/15/2023 .
G9284#-BD-8 .. | VITOL FINANCE PP . ..12/29/2023 . [Various .... .0 0. L0 ...66,000 [..06/27/2023 .
369604-BQ-5 .. | GENERAL ELECTRIC €0 .....ccceeeeeeiiiiiiiiiiiiiias [ oo ..12/29/2023 . | Various Ofeeieiiiiiieeeeen O e 0 O e O e O e 0 e O [ Ol O i O o 6,824 [..06/27/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 390,694,786 392,793,102 , 0 399, 134,563 0 (7,100,267) (7,100,267) 10,513,609 XXX
020002-BB-6 .. | ALLSTATE CORPORATION ~ 3.291% 08/15/53 .....[....... ..07/25/2023 . [Various ...766,729 |... 773,000 L0 .0 LT13,715 ... L0 .53,013 |...........53,013 |... ..08/15/2053 .
118230-AS-0 .. | BUCKEYE PARTNERS ~ 9.694% 01/22/78 ..........|....... ..12/27/2023 . [Cal | 100.0000 ... 3,000,000 |.......... 3,000,000 0. ..0|....... 2,983,883 |[.... L0 16,117 ... 16,117 | ..01/22/2078 .
21869M-AA-5 .. | CORESTATES CAPTL |11 6.211% 02/15/27 .....|....... ..09/25/2023 . [ SEAPORT GROUP LLC ...80,115 ... L0 .0 ...82,348 |.... L0 (2,233) e (2,233)].00 ..02/15/2027 .
23311R-AH-9 ...|DCP MIDSTREAM LLC ~ 5.850% 05/21/43 .........[....... ..05/22/2023 . [Cal | 100.0000 ... 0. L0 ..309,3%8 |.... 08,602 [ 8,602 |... ..05/21/2043 .
369604-BQ-5 .. | GENERAL ELECTRIC CO  8.196% Perpet. ... ..03/03/2023 . L0 .0 ..271,343 |.... L0 .... 14,658 |... ..01/01/9999 .
369604-BQ-5 .. | GENERAL ELECTRIC CO  8.196% Perpet. ....... ..03/15/2023 . [Cal | 100.0000 ... 0. L0 ..309,872 |.... L0 ..27,128 |... ..01/01/9999 .
744320-BJ-0 .. |PRUDENTIAL FINANCIAL ~ 5.125% 03/01/52 .....|....... ..11/06/2023 . [Various .... . . L0 . X .0 ..542,780 |.... L0 ..03/01/2052 .
976657-AH-9 .. | WISCONSIN ENERGY CORP  7.754% 05/15/67 ....|....... ..09/07/2023 . |Various .... .. 28,331 |.. 0. .. .5 ). .0 ...28,3%6 |.... 0. ..05/15/2067 .
1309999999. Subtotal - Bonds - Hybrid Securities 5 303,573 5,376,000 5,240,188 5,241,127 0 546 0 546 0 5,241,675 0 449,620 XXX
2509999997. Total - Bonds - Part 4 464,698,916 473,215,313 478,656,450 467,330,488 3,785 (608, 148) 2,467 (606,830) 0 477,840,624 0 (9,211,825) (9,211,825) 9,852,765 XXX
2509999998. Total - Bonds - Part 5 127,441,456 129,983,779 128,097,011 0 0 133,382 0 133,382 0 128,230,394 0 (788,938) (788,938), 1,259,144 XXX
2509999999. Total - Bonds 592,140,372 603, 199,092 606,753,461 467,330,488 3,785 (474,766) 2,467 (473,448) 0 606,071,018 0 (10,000,763) (10,000, 763), 11,111,909 XXX
‘ JANNEY  MONTGOMERY
902973-73-4 ... |U S BANCORP PREFERRED ...........cceoeeeeeeeeeeens |eeeenns e 01/13/2023 . [ SCOTT NINC ..oovvvvvvvvenns fovnnnnnns 9,773.000 |...ccnnnn 167,141 |, 0.00]............ 168,164 |............ 151,482 |........... 16,682 [.....cccennnnnn [\ PP [V P 16,682 |................ [ 168,164 |....ooevveennes [ P, (1,022)|........... (1,022)]..........d 2,291 |ovviinn e
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 167,141 XXX 168, 164 151,482 16,682 0 0 16,682 0 168, 164 0 (1,022) (1,022), 2,201 XXX
4509999997. Total - Preferred Stocks - Part 4 167, 141 XXX 168, 164 151,482 16,682 0 0 16,682 0 168, 164 0 (1,022) (1,022), 2,21 XXX
4509999998. Total - Preferred Stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - Preferred Stocks 167, 141 XXX 168, 164 151,482 16,682 0 0 16,682 0 168, 164 0 (1,022) (1,022), 2,21 XXX
S. G. COWEN SECURITIES
009158-10-6 ... ..06/01/2023 . [ CORP. ...1,070.000 |... 201,064 |... L 245,683 |oeeeennnn (6,128) i 0 | 0 e, (6,124) ... 315,532 |.... . (24,468))......... (24,468) 3,164 |...
03073E-10-5 ... ..11/28/2023 . [Various .... ..9,684.000 |... ,815,964 |... .. (574,981)|.... (574,981) |... ,029,755 |.... . 786,209 .. 14,602 |...
S. G. COWEN
032654-10-5 ... ..08/02/2023 . [CORP. .......ccnnnnnnnnns |oeeeeenns 1,5679.000 |............ 304,715 250,008 |........ (130,380)]..ccvvveennnnnns [\ P [V (130,380) .o [ 128,624 | 0.t 176,091 |......... 176,091 |.....oeeen AN
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S. G. COWEN SECURITIES
036752-10-3 ... | ELEVANCE HEALTH, INC ....oooevriiiiiiiiiiii [ oo ..03/28/2023 . [ CORP. 250,745 | [ 84,481 |............ 284,185 |........ (199,704)|...eevneniiiins O e 0 [ (199,704) [ 0 [ 84,481 ...l (VN A 175,264 |......... 175,264 |.oevvvvennnnnnnee 820 [ weeinn
S. G. COWEN SECURITIES
04010L-10-3 ...| ARES CAPITAL CORP ..11/20/2023 . [ CORP. ...199,523 |... ... 187,171 . 186,584 |.. . 187,171 12,352 | 12,352 .. .. 14,547 |...

053015-10-3 ... [ AUTOMATIC DATA PROCESSING INC .. ..09/14/2023 . |Various ....

..424,883 |.... ...74,751 |...

...499,634 |... ... 424,883 .514,027 |.. 74,751 ... 7,665 |...

S. G. COWEN
060505-10-4 ... [ BANK OF AMERICA CORP ......evvvvveeiiiiiiiiaenas [ e ..06/26/2023 . [CORP. ....evvvveeeiniiiiens [ 2,290.000 |..oceounnnnen 63,886 |...uvveeeeeiiiiiiees [, 109,581 |..oeeniens 75,845 |........... 33,736 [ceeeeeiiiiieenn (VN F 0 frieeaanns 33,736 [ovveeeeiiinns [\ 109,581 |ooeeiiiinnn [ AT (45,895)f.......... (45,69)|..ccnnnienns 1,008 [cveeees e
09259E-10-8 ... [ TCP CAPITAL CORP ......evvveeeiiiiiiieeiiiiiiinaes | e .. 11/28/2023 . .. 7,547.000 ... ...89,320 |... .. 104,835 ..104,835 |.... . (15,519)]........ (15,515)f...
11135F-10-1 ... [BROADCOM INC oot | e .. 12/19/2023 . [CORP. ..eevvvveeeeiiiiees [ 1,111.000 |......... LT L K O 331,475 (289, 719)]..evveeeenes (VN F 0 feeenns (289,719) [ovvvveeeenins [\ 331,475 [oeeeeiiiins 0 funeens 766,638 |......... 766,638

S. G. COWEN SECURITIES

149123-10-1 ... [ CATERPILLAR INC
191216-10-0 ... [ COCA-COLA CO ...
244199-10-5 ... [DEERE & COMPANY ..

..03/27/2023 . | CORP. ...2,736.000 ... ...596,624 |...
..11/01/2023 . Varlous . ..19,730.000 ,167,779
..03/17/2023 . |Various .... ..2,010.000 |... 775,081 |...
S. G. COWEN SECURITIES
....... ..04/20/2023 . | CORP.
..09/19/2023 . |Various ....
....... ..06/11/2023 . | TENDER OFFER
....... ..05/12/2023 .| Taxable Exchange
S. G. COWEN SECLRITIES
..08/03/2023 . | CORP.
....... ..08/22/2023 . | GOLDMAN SACHS ..
....... .. 11/27/2023 . | Various
....... ..08/03/2023 . | VIRTU FINANCIAL ..

S. G. COWEN SECURITIES
..11/28/2023 .| CORP. .
.. 11/29/2023 . |Various ....

S. G. COWEN SECURITIES
ORP

.... 247,503
.834,390 |..
.. 161,121

... (407,933)|....
. (420,636)|.
(700,687)f....

(407,933) |....
. (420,636)
(700,687) ...

..247,503 |....
..834,390 |
. 161,121

..349,122 |..........349,122 |...
323,389 | 323,389
. 613,960 |......... 613,960 |...

25746U-10-9 ... [ DOMINION RESOURCES
26614N-10-2 ... | DUPONT DE NEMOURS INC .
269438-10-0 ...|FIRST EAGLE ALTERNATIVE CAP ....
269438-10-0 ...[FIRST EAGLE ALTERNATIVE CAP ....

...786,522 |...
...789,590 |...

,067,569
819,559

...215,768 |...
....93,212 |...
..... 2,468 |...
...18,852 |...

.1,057,569 |....
819,559 |....
... 42,904 |....
..827,736 |....

(271,047)(......... (271,047) (...
(29,970) ...
..... 9,032 |...
.. (44,018)[...

o o oo

30231G-10-2 ... | EXXON MOBIL CORP
34964C-10-6 ... [FORTUNE BRANDS HOME & SECURI COMMON ...
35137L-10-5 ...
38141G-10-4 ...| GOLDMAN SACHS GROUP INC ...

11,404 |0 9,767 [ 9,767 |...

..... 3,085 |...

o o oo

38147U-10-7 ...| GOLDMAN SACHS BDC INC .
38173)1-10-2 ...| GOLUB CAPITAL BOC INC ...

137,233 |..
...221,177

.. (254)[....

459200-10-1 ... | IBM ... ..08/03/2023 .

460690-10-0 ... | INTERPUBLIC GROUP
46625H-10-0 ... | JP MORGAN CHASE & CO ..

..06/18/2023 .

..08/22/2023 . [Various ....
S. G. COWEN SECURITIES

...221,849

. ...22,889 |....
.. 429,256

478160-10-4 ... [ JOHNSON & JOHNSON ........coovuvvvirrieiiiiiieieen | e ..08/03/2023 . |CORP. .....evvvveeeeeiiiins [ 246.000 |.....ovennnn 42,089 [ooeeeeiiiiiiiiiiis [ 39,842
S. G. COWEN SECURITIES

482480-10-0 ... [KLA CORPORATION ......evvveeeeeiiiiiinieeiiiiieees [ e ..08/02/2023 . [CORP. ....eevveveeviiiinens [eeeene 1,724.000 |............ 837,225 | | 556,541 |............650,000 [..........(93,459)|.....cceeeeeennc O forneieiiiiiii 0 s (93,459) [vvvvvvvnnnnnns [\ S 556,541 [..uiiiiinnnnnne [\ R 280,684 |......... 280,684 |............... L0728

539830-10-9 ... [LOCKHEED MARTIN ....oooiiiiiiiiiniiiiiiieiee s | s ..08/03/2023 . [ VIRTU FINANCIAL ....oovvs forreeininans 23.000 |-.evveenns 10,345 | e 8,704 | 11,189 | (2,486) e O [ 0 e (2,486) |- [\ S 8,704 ..o (0N U 1,642 | 1,642 |oooeeiiiieenns ;1
Keefe Bruyette & Woods

580135-10-1 ... [MCDONALDS .......ceiiiumiimiaerieiiinieeeeeiieeeee | e ..02/07/2023 . [EQ .ooooiiiiiieceeiieeees [eeeee 1,269.000 |......cc.... 337,89 |- e 162,736 |......oeen. 334,420 |........ (171,683)]....eeeveeene (1N [ R (171,683) |- 0 foeeiannne 162,736 |..oceveeennne 0 foueeenns 175,188 |......... 175,158 | (1) F

594918-10-4 ... [MICROSOFT CORP .......evvveveeiiiiiieeeeiiiiieeee [ eennns .. 11/27/2023 . [Various .....ccoeeevviunns feereene 1,540.000 |.....oeee..n FTC ) ) R 79,724 |..eunnnnnnnn 369,323 |........ (289,599)(....cvvvvvnnnnns (0 0t (289,599) [...vvvvvvvnnnnns (I IO 79,724 |l [V FORR 494,792 |.......... 494,792 | 4,207 [eveeees s
S. G. COWEN SECURITIES

681919-10-6 ... [ OMNICOM GROUP ........ccevvveeieeiiiiiieieeiiiiies [ oo ..03/24/2023 . [CORP. ....evvvveeeiiiiiiens [ 4,385.000 |............ <7 N SR N 331,495 |.....oeenn 357,684 |.......... (26,189), (26,189)

68389X-10-5 ... ORACLE CORP ..
704326-10-7 ... [PAYCHEX INC ..

..08/24/2023 . |Various ....
..09/14/2023 . [Various ....
S. G. COWEN SECURITIES
....... ..08/03/2023 . | CORP.
....... ..12/19/2023 . |Various ....
KEY BANC CAPITAL
....... ..11/15/2023 . | MARKETS ....
KEY BANC CAPITAL
744320-10-2 ... | PRUDENTIAL FINANCIAL ooooeeiiiiieiiiiiiieeeee [ s .. 11/15/2023 . [MARKETS ......ooeveiiiiins foeeene 3,933.000 |.....eeeee 373,249 |- |, 436,266 |............ 391,176
S. G. COWEN SECURITIES
....... .. 12/19/2023 . | CORP.

..7,675.000 ...

. ...599,008
..3,970.000 |...

. ...(28,256)|....
... 447,937

.. (10,837))....

...(28,256) |...
.. (10,837) ...

718172-10-9 ... [PHILIP MORRIS INTERNAT-W/I ...
718546-10-4 ... [PHILLIPS 66

427.000 |...
..3,750.000 ...

..(5,223)f....

. .. (6,223)|...
..(77,281))....

::.(77,231)

...319,579

74251V-10-2 ... | PRINCIPAL FINANCIAL GROUP ....

..2,023.000 |...

.. 128,527

... (41,243))....

...(41,243) ...

........... 45,089 |oeeeeiiiieeenn 0 e 0 [ 45,089 [0 [l 436,266 (o0 [l (63,017 (63,017) [ 14749

747525-10-3 ... | QUALCOMM ... ...951.000 |...

...135,562 |... .. 132,244 . 104,553 ..

..132,244 |....

L3318 ... 3,318 ...




olvi3a
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SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
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CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
S. G. COWEN SECURITIES
75513E-10-1 ...| RAYTHEON TECH CORP ..08/03/2023 . [ CORP. 482.000 |... ....40,833 |... ...(11,462)|.... L (11,462) | 0 37,18 0 [l 3,652 3,652 ...
83012A-10-9 ...| SIXTH TREET SPECIALITY LENDING .....ccovveieinn [ oeeennn ..11/30/2023 . [Various .... ..9,121.000 |... ...190,237 |... .. 192,826 ...30,472 |.... ...30,472 |... ..(2,589)f...
S. G. COWEN SECURITIES
863667-10-1 ...| STRYKER CORP ......oovvvvriiiiiiiiiiiiiiiiieieeeeeens [ e ..06/26/2023 . .. 3,477.000 |... ...983,671 ... .. 652,385 |............ 850,002 |........ (197, 737)+veveveeeeeeeennn O el 0 s (197,737) |.... 331,316 |...
882508-10-4 ...| TEXAS INSTRUMENTS .......cooeeiiiiiiiiiiiiiiiieeen [ oo ..08/03/2023 . ... 1,538.000 |... 268,947 |... ... 221,853 e (32,206) [ O | 0 e (32,256) |....
88642R-10-9 ... | TIDEWATER INC .. ..01/27/2023 . [Various . ..63,760.000 2,745,392 |. .680,319 |[.. ..(1,669,237)|. ..(1,669,237)
S. G. COWEN
902973-30-4 ... |U S BANCORP ..12/19/2023 . [ CORP. ... 3,288.000 |... ... 171,625 ....28,2% |.... . (26,365)
91913Y-10-0 ...| VALERO ENERGY CORP . ..03/24/2023 . [Various .... ...4,034.000 |... ... 266,611 . (255,142)[.... .. . ) .0 . L0 ,
92826C-83-9 ... | VISA INC ..oovveeiiiiiiiiiiiiiiciccecccecccceecceeces [ e .. 11/27/2023 . [Various .......ccooeveeeees |oeeeenns 3,874.000 833,073 [..evvneneee 804 862 |........... 28,211 |, (1 PO (VN F 28,211 | [N . 833,073 [oeeviinnnnnnnne (VN A 113 301
S. G. COWEN SECURITIES
931142-10-3 ... | WAL-MART L.eemmiiiiiiiiiiiiiiiiiiiiieias [ e ..07/21/2023 . [CORP. ....evvvnninnnininnnns foeeeeees 4,640.000 635,461 |............ 657,906 |.......... (22,445)]...ccceennnns (1 PO [V F, (22,445) |..ovvvvvennnnnns [N . 635,461 |..........eeee (VN F, 61,042
G29183-10-3 ... | EATON CORP PLC ....ooovviiiiiiiiiiiiiiiiiiiiiceeee [ e ..06/23/2023 . CORP ...5,151.000 |... ...041,867 |... .. 374,929 . (433,520).... (433,520) |...
G65431-12-7 ... | NOBLE CORP PLC NOBLE . ..01/31/2023 .| SG COWEN FIXED INC . ... 1,523.000 |... ...61,220 ... ...(31,389)[.... (31,389) ...
5019999999 Subtotal - Common Stocks - Industrlal and Miscellaneous (Unafflllated) Publicly
Traded 22,971,632 XXX 15,209,277 (5,684,410) 0 0 (5,684,410) 0 15,209,277 0
31337#-10-5 ...|FHLB CINCINNATI ..... ..12/20/2023 .|PRIVATE PLACEMENT ... ... 3,509,900 |... . 3,509,900 0 .. 3,509,900 |.... L0
31339*-10-7 ...|FHLB Indianapolis ... ..03/01/2023 . | PRIVATE PLACEMENT ...... |.............24.000 |.............. 2,400 ... e 2,162 .. .. 0 ....2,162 ... Ol . E .. .
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,512,300 3,512,062 3,512,300 (238) 0 0 (238) 0 3,512,062 0 238 238 112,099 XXX
5989999997. Total - Common Stocks - Part 4 26,483,932 18,721,339 24,092,341 (5,684,648) 0 0 (5,684,648) 0 18,721,339 0 7,762,593 7,762,593 378,420 XXX
5989999998. Total - Common Stocks - Part 5 680,378 629,042 0 0 0 0 0 0 629,042 0 51,337 51,337 5,430 XXX
5989999999. Total - Common Stocks 27,164,310 19,350, 381 24,092,341 (5,684,648) 0 0 (5,684,648) 0 19,350,381 0 7,813,930 7,813,930 383,850 XXX
5999999999. Total - Preferred and Common Stocks 27,331,451 19,518,545 24,243,823 (5,667, 966), 0 0 (5,667,966) 0 19,518,545 0 7,812,908 7,812,908 386, 141 XXX
6009999999 - Totals 619,471,823 626,272,006 491,574,311 (5,664, 181), (474,766) 2,467 (6,141,414) 0 625,589,563 0 (2,187,855) (2,187,855)] 11,498,050 XXX
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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912810-TP-3 .. |U S TREASLRY  1.500% 02/15/53 ......... ..08/10/2023 . [Various . ..10/02/2023 . |Various .... ...7,315,000 |....... 7,248,866 |....... 7,100,465 |......... 7,249,350 |.... O B4 0 [0 (148,886))........ (148,886)|. .. 25,499
91282C-EZ-0 .. | US TREASURY NOTES ~ 0.625% 07/15/32 ... .01/13/2023 .| Various . 01/19/2023 .| Various . 5,880,000 ..5,717,650 |. 5,655,105 |. ...62,546 |. ....62,546 |. 9,371
91282C-GK-1 .. | US TREASURY NOTES ~ 1.125% 01/15/33 ... .06/13/2023 . |Various . 09/07/2023 .| Various . .. 19,345,000 ...... 18,803,892 [. .19,005,329 |. (201,438)|. . (201,438)|. 56,620
91282C-GM-7 .. | US TREASURY NOTES ~ 3.500% 02/15/33 ... .06/13/2023 .| Various . 12/28/2023 . |Various . ..22,670,000 22,358,764 |......21,967,105 |. .22,370,266 | (403,161)|. . (403,161)|. 94,282

91282C-GN-5 ...|US TREASURY NOTES ~ 4.625% 02/28/25 ... |....... ..03/16/2023 . [ MARKET AXESS ... ..03/20/2023 . [ GOLDMAN SACHS ..

..2,060,000 |....... 2,086,398 |....... 2,092,751 |......... 2,086,248 |.......oooeennn O fereeeeneins (150))ecnniniiieennnns O foeennnins (150))e i 0 il 0 e 6,503 [ 6,503 |.

. .2,086,3%8 |....... 2,092,761 |......... 2,086,248 |....
.. 3,460,000 |...

o o oo oo
oo ocoooo

g1

91282C-GP-0 .. | US TREASURY NOTES ~ 4.000% 02/29/28 ... |....... ..02/24/2023 . [CITIGROUP GLOBAL NKTS ..09/20/2023 . |Various .... . 3,420,184 |....... 3,421,492 |......... 3,430,224 |.... ....(8,732)|.

91282C-HB-0 .. | US TREASURY NOTES ~ 3.625% 05/15/26 ... |....... ..06/09/2023 . [BMO CAPITAL MARKETS CORP .. ..06/20/2023 . |Various .... «ee |+esere... 25,000,000 |......24,625,000 |...... 24,540,346 |........ 24,626,429 |.... veennn.(86,083)]

91282C-HT-1 .. |US TREASURY NOTES  3.875% 08/15/33 ... |....... ..10/05/2023 . [ GOLDMAN SACHS ...........c......... ..12/28/2023 .[CITIGROUP GLOBAL MKTS ... |.......... 2,500,000 |....... 2,337,109 |....... 2,511,611 |......... 2,340,101 0 O foeeeeeeenn 0 o 7151 171,511

0109999999. Subtotal - Bonds - U.S. Governments 88,230,000 86,738,771 86,155,312 86,763,052 0 24,280 0 0 0 (607,740), (607,740) 586,062 272,816
00206R-MH-2 .. | AT&T INC ~ 6.020% 03/25/24 ........cceee | veeenns ..01/20/2023 . J P MORGAN SEC . |-.06/12/2023 . |Call 100.0000 . ... 1,400,000 |....... 1,399,860 |....... 1,400,000 |......... 1,399,908 |.... .0 .0 . ... 5,300
03027X-AQ-3 .. | AMERICAN TOWER CORP  3.000% 06/15/23 |....... ..04/05/2023 . [ GOLDMAN SACHS .. ..06/15/2023 . [Maturity ... 1,400,000 |....... 1,393,784 |....... 1,400,000 |......... 1,400,000 |.... .0l .0 .. 13,417

BANK OF AVERICA CORP  4.100% 07/24/23
0B053F-AA=7 .. | ceeenriiieeee et [ ..05/03/2023 .| TD SECURITIES .. ..07/24/2023 . |Maturity .. ..400,000 |.... 400,000 |.... ... 4,601

071813-CE-7 .. |BAXTER INTL INC ~ 0.868% 12/01/23 . .10/05/2023 .| WELLS FARGO .
073730-AG-8 .. | BEAM SUNTORY INC ~ 3.250% 06/15/23 . .01/26/2023 .{J P MORGAN SEC
092113-AH-2 .. | BLACK HILLS CORP  4.250% 11/30/23 ... |....... ..10/02/2023 . [WELLS FARGO

12/01/2023 . | Maturity
06/15/2023 . [Maturity

. 600,000 |.
....... 1,000,000 |.
....... 1,000,000

1,866
4,063

o o oo
o o oo

«. [-.11/80/2023 .| Maturity .. [ R I . .. 14,639
13123X-AZ-5 .. | CALLON PETROLEUM CO  6.375% 07/01/26 |....... ..02/22/2023 . [MORGAN STANLEY HI-YLD ........... ..07/17/2023 . CITIGROUP GLOBAL MKTS ... |....ceveeins 296,000 |.......... 277,500 |......ee 290,080 0 0 feeieiiiinnnnn0 foeeelll 10,603 |............ 10,608 |........... 10,379 |....ooeens 2,778
FIDELITY NATIONAL INFORM  0.375%
31620M-BP-0 .. | 03/01/23 e [ e ..02/01/2023 . TD SECURITIES ......evvvveeennnnns ..03/01/2023 . [Maturity ...coovveeniiniiis | 1,800,000 |....... 1,794,168 |....... 1,800,000 |......... 1,800,000 0 0 forreeenininnnd i O i 0 [ 3,375 | 2,850
37045V-AE-0 .. | GENERAL MOTORS CO  4.875% 10/02/23 ... |....... ..02/08/2023 . [ GOLDMAN SACHS ..................... ..03/01/2023 . [Call 100.0000 ....... [...cc.... 3,700,000 |....... 3,700,000 |....... 3,700,000 |......... 3,700,000 |-eeevriieannnne [V ORI 0 foreeeeeiiiees 0 0 freeeeeeind0 [ 0 o 0 e 74,855 | 64,133
GOLDMAN SACHS GROUP INC ~ 5.708%
38141G-WU-4 .. | 02/23/23 ..oeeeeeiiiieeieieeeeies e ..01/27/2023 . [RBC/DAIN .ooeoeniiiiiiiiiiiies ..02/23/2023 . [Maturity .....oooooeiiiiiis | 3,800,000 |....... 3,801,418 |....... 3,800,000 |......... 3,800,000 |-ccevrienaennnne [V S (1,418)[c.oceeennns [V (1,418)[c.ccoeennns 0 foreeeeiiinns [V R [V ORI 0foeeeenns 52,847 |........... 39,635
465685-AG-0 .. | ITC HOLDINGS CORP  4.050% 07/01/23 ... |....... ..02/15/2023 . TD SECURITIES .. . |--06/16/2023 .|Call .. 1,200,000 |....... 1,194,948 |....... 1,200,000 |......... 1,199,390 |.... 4,442
49427R-AQ-5 ...|KILROY REALTY LP  2.500% 11/15/32 .... |....... ..04/05/2023 . [ MARKET AXESS ... ...|-.08/17/2023 .|Various ...eenn... 59,108
49427R-AR-3 ...|KILROY REALTY LP  2.650% 11/15/33 ... |....... ..04/03/2023 . [Various .......cceeeiuviiiaeninnnns ..12/20/2023 . [Various .........cccceeueenes |oeennnnnnn... 316,000 |oeeiiins 197,586

LENNOX INTERNATIONAL INC  3.000%
526107-AD-9 .. | 11/15/23
55903V-BC-6 .. | MAGALLANES INC ~ 4.279% 03/15/32 ......
504918-CG-7 .. |MICROSOFT CORP  3.400% 09/15/26 .......

..05/12/2023 . [ STIFEL NICHOLAS
.04/28/2023 .| Tax Free Exchange ..
..11/06/2023 .| Tax Free Exchange

. |--11715/2023 . [Maturity ..
..11/13/2023 . [ BARCLAYS ...

..12/08/2023 .[TD SECURITIES .. N

Redemption 100.0000

200,000 |....
.. 147,787 |.
.. 1,458,861 |....

.(3,933):

,500,000 ... 457,417

617446-81-2 .. | MORGAN STANLEY ~ 5.800% 01/25/24 ...... |....... ..01/30/2023 .| BANK OF NEW YORK .........ccceeee. L. 12/25/2023 | e [ 1,200,000 |....... 1,198,980 |....... 1,200,000 |......... 1,200,000 , L | | L | L8608 [.vveennn ,
OKLAHOMA GAS & ELECTRIC ~ 0.553%

678858-BI-0 .. | 05/26/23 ....evveiiiiiiiiiiiiiiiiiieeeeiins [ e ..02/28/2023 . [KEY BANC-MCDONALD ................ ..05/26/2023 . [Maturity ....ocoooeeniniiiis | 1,275,000 |....... 1,261,281 |....... 1,275,000 |......... 1,275,000

74340X-CE-9 .. | PROLOGIS TRUST  4.750% 06/15/33 ....... | ....... ..03/23/2023 . [BANK of AVERICA SEC .............. ..05/22/2023 . [CITIGROUP GLOBAL MKTS ... |......... 10,000,000 |....... 9,981,500 |....... 9,739,800 |......... 9,981,145
SPRINGLEAF FINANCE CORP  6.875%

85172F-AM=1 .. | 08/15/25 ..eoeeieiiiiiiiiieiiieis [ ..02/22/2023 . [GMP SECURITIES ..........cccunes ..09/13/2023 . [UBS WARBURG .........cccounr |eeemnnnnnns 259,000 252,849 |.......... 256,410 |............ 254,432

85207U-AF-2 .. | SPRINT CORP  7.875% 09/15/23 ...
87303*-AA-9 .. | THL Credit  5.000% 12/03/24 ....
CANADIAN IMPERIAL BANK ~ 0.950%
13607G-RK-2 .. | 06/23/23 ...
380355-AD-9 ...| GOEASY LTD . . .
ROGERS COMMUNICATIONS ~ 4.100% 10/01/23

..05/25/2023 . [ GOLDMAN SACHS
..05/31/2023 . [PRIVATE PLACEMENT ..

..09/15/2023 . [Maturity

. ,200,000 |...
..12/29/2023 . | PRIVATE PLACEMENT ..

,025,779 |...

,205,868 |....... 1,200,000 |......... 1,200,000 |....
,025,779 |....... 1,025,779 |......... 1,025,779 |....

.05/03/2023 . TD SECURITIES .. ..06/23/2023 . [Maturity ..
..03/10/2023 . [BMO CAPITAL MARKETS CORP ....... ..12/01/2023 . [Call 1

995,000
...318,000 |...

..988,901 |..
..305,750

..995,000 |.
310,756 |....

TT5109-AY=7 .. | eeeeeee e A......|..04/11/2023 .|BANK of AMERICA SEC .. ..|-.10/01/2023 . Maturity .. ... 1,142,000 |....... 1,132,985 |....... 1,142,000 |......... 1,142,000 |....
12594K-AA-0 .. | CNH INDUSTRIAL NV 4.500% 08/15/23 ... [D......|..05/10/2023 .|US BANCORP ..08/15/2023 . [Maturity .. .. 1,500,000 |... ,494,900 |....... 1,500,000 |......... 1,500,000 |....
COCA-COLA EUROPEAN PARTN  0.500%
19123M-AD-5 .. | 06/05/23 .....eevieieiiiiiiieiee e D...... ..02/17/2023 . TD SECURITIES ......evvveeennnnns ..05/05/2023 . [Maturity .....cooooeeiiiiiis el 500,000 |.......... 495,395 |.......... 500,000
CREDIT AGRICOLE LONDON  3.750%
225350-AE=7 .. | 04/24/23 ...ooviiiiiiiiis D...... ..01/30/2023 . CREDIT AGRICOLE SECLRITIES ..... ..04/24/2023 . [Maturity ....ocoooeiiiiiiis el 839,000 |.......... 836,911 |.......... 839,000
Golub Capital Pa201631A LO Ltd 2016-31A
38175l-A .|BR  7.754% 08/05/30 ............... . ..08/16/2023 . [DEUTSCHE BANK .. ..11/07/2023 . [SCOTIA ...750,000 |...

-.900,000 ...
.......... 582,000

E-8 .
456837-AK-9 .. | ING GROEP N V. 4.100% 10/02/23 .. [D......]..09/05/2023 . |RBC/DAIN .. [--10702/2023 . |Maturity .. ...900,000 |...
50247V-AA-7 .. |LYB INTL FINANCE BV 4.000% 07/15/23 |D...... ..04/03/2023 . [ GOLDMAN SACHS .........ceenn..... ..07/15/2023 . [Maturity ....oooooeeeiiinnns oo 582,000
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ADANI PORTS AND SPECIAL ~ 3.375%
Y00130-RW-9 .. [07/24/24 ........vvvvnniiiiiiiiiiiiiiiiinnneees D...... ..02/07/2023 .| DEUTSCHE BANK .........ceeeeeeeee. ..10/13/2023 .| Call 97.5000 oo foeeeeiinnnns 395,000 |.......... 355,006 |.......... 385,125 |............ 372,777 oo [ 7,770 [ [ 7,770 [ [\ P [ PP, 12,348 |........... 12,348 ...l 9,591 | 555
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 41,753,779 41,358,240 41,286, 144 41,467,342 0 109, 102 0 109,102 0 0 (181,198)] (181,198) 673,082 260,924
2509999998. Total - Bonds 129,983,779 128,097,011 127,441,456 128,230,394 0 133,382 0 133,382 0 0 (788,938), (788,938) 1,259, 144 533,740
4509999998. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
S. G. COWEN SECURITIES

25746U-10-9 .. [DOMINION RESOURCES .......cevvvvivvirnnnnnnns [ eevnnnn ..02/21/2023 .|Morgan Stanley ..04/20/2023 .| CORP. .... ...1,710.000 |...........99,954 ...(2,990)...........(2,990)|.

68389X-10-5 .. [ORACLE CORP .......ccoevviiiiiiiiiiiiiiinns | eeeees ..08/23/2023 .|S. G. COWEN SECURITIES CORP. ..08/24/2023 .| Various . oo feeeennnn.. 1,783,000 |......... 170,265 ...16,548 |...........16,548 |.
S. G. COWEN SECURITIES

704326-10-7 .. [PAYCHEX INC ...oovvvviiiiiiiiiiiiiiiiiiiiiiiies [ eeeees ..02/22/2023 .| GOLDMAN SACHS .........eevvvvvvnnnns ..03/27/2023 .| CORP. .eevvvvvveveevnnnieinns [oeeeeeeeeees 331.000 [eevvveenns 36,962 [...evveeee 36,135 [covveeneenns 36,962 [.oooiiiiiiiiinnn [V A [V O (VN PO (V) O (VN F [V PO, (826)]............. [£:715) ] A [V F 0
S. G. COWEN SECURITIES

718546-10-4 .. [PHILLIPS 66 .........evvvveveemmmnnnnnnnnnnnnns | eereees ..11/28/2023 .| VIRTU FINANCIAL ....oovvvvvnnnnnes .. 12/19/2023 | CORP. .eevvvvvieeeeininieinns foeeeeeeeees 805.000 [...cevenns 95,223 |......... 106,762 |............. 95,223 [oeevvviiinnnnnns [V F [V O [V PO (V) O (VN F [V F, 11,539 [.......e. 11,589 [ [V F 0
S. G. COWEN SECURITIES

747525-10-3 .. [QUALCOMM .....evvvemnniniiiiiiiiiiiiiiiiiiins [ eeeees ..02/21/2023 . |Morgan Stanley ..................... .. 12/19/2023 | CORP. .evvvvvivvneeiiiiinnens foeeeeeees 1,148.000 |......... 144,074 |.......... 163,643 |......cc.. 144,074 ..ol [V F [V O [V PO (V) O (VN F [V F, 19,569 |........... 19,569 |............ 3,616 [ooovveeiiiiinens 0
S. G. COWEN SECURITIES

92826C-83-9 ...[VISA INC ..ooovvviiiiiiiiiiiiiiiiiiiieieieeeeens e ..02/22/2023 .|S. G. COWEN SECURITIES CORP. ...|..07/20/2023 .[CORP. ..........ccceeeieiiies |ovennnnnnnnns 375.000 |........... 82,564 |........... 90,061 |............. 82,564 [.....ccoeennnnn [ P [V [V PP [V [\ P [V PP, 7,497 |............ 7497 oo 169 [ 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 629,042 680,378 629,042 0 0 0 0 0 0 51,337 51,337 5,430 0
5989999998. Total - Common Stocks 629,042 680,378 629,042 0 0 0 0 0 0 51,337 51,337 5,430 0
5999999999. Total - Preferred and Common Stocks 629,042 680,378 629,042 0 0 0 0 0 0 51,337 51,337 5,430 0
6009999999 - Totals 128,726,053 128,121,834 128,859,436 0 133,382 0 133,382 0 0 (737,601) (737,601) 1,264,574 533,740
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 6 - SECTION 1
Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks 0 0 XXX XXX
50201*-10-2 ........... ST | I 00000 ........ [...... 35-0457540 ...... [........ BBI Il | 568,942 |...oivioviiieiieiieens 0 i 568,942 |...ooviiiiiiiiiins 100.000 .o 100.0
1799999. Subtotal - Common Stock - Other Affiliates 568,942 568,942 XXX XXX
1899999. Total Common Stocks 568,942 568,942 XXX XXX

568,94

568,942

1999999 - Totals
1. Total amount of goodwill nonadmitted $

CcusIP
Identification

SCHEDULE D - PART 6 - SECTION 2
2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
% of

Name of Lower-Tier Company

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

Shown in
Column 8, Section 1

Number of Shares

Outstanding

0399999 - Total
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest

7709999999 - Totals

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

813

1 2 3 4 5 6 8 9 10 11 15 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Quality |Effectiveness|
Used for Type(s) Rate or discounted | discounted of at Inception
Income Schedule/ of Number Index Premium Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade of Notional Received | (Received) | (Received) Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Contracts Amount (Paid) Paid Code Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 XXX XXX
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 01/13/2021 - . |0001 ...
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/13/2021 |. 01/12/2024 |.......... 7,931 |oeeuevirniinniiinn foreennenn 198082 |t 18470 [ [ Joevneennn 1,468 [ | 1,468 [ (5,118 e o ERTTRTIT 0001 .evenns
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 01/15/2021 - . |0001 ...
Goldman Sachs
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/15/2021 |. 01/16/2024 |......ceev'i 856 |oevenvenniiniiinn foreenneenn 198,20 |ovniin it 6,266 [oeenneeneinnes [ Jevneenne e 702 i it 702 [ (1,886 Joeneeeieeinees o e ERTTRTIT 0001 .evenns
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 01/26/2021 - . |0001 ...
Goldman Sachs
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/26/2021 |. 01/26/2024 |.......... 3,354 |ceuevernniinniiinn foreennen 198,28 |t 32,053 [ [ Jevneennnn 5,607 [ e 5,801 [ (6,841 e o ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/11/2021 |. 02/14/2024 |.......cceuu 813 |oevnnvinniinniiinn foreenen i 200065 |ovnienn e 5,809 [oecnniiniiiiees [ Joerneennend896 [ | 896 [ (1, 159)] e e o ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/11/2021 |. 02/14/2024 |.......... 1,924 |.coeevirniinniiinn [oreenenenn 200065 |ovnneent 18,567 [oeenniineiiies [ Joevneennn 2,098 [ |0 2,008 [t (3,636 Joeneeieeineen o e ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voveeieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/16/2021 |. 02/15/2024 |.......cee'i 896 |oevenvevnnvinnienn foreennenn 20104 |ouniin i 6,384 [ [ Joevneenenn 199 e et 789 [ (1,809)] e e o e ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voveeieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/25/2021 |. 02/27/2024 |..........5,043 |ceuevirniinnniinn foreennenn 198,31 | i 47,900 [ feeeeniveiivenns Joeveeenn 11,205 [ | 11,205 [ (7,715 e o e ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEK528  |. 02/25/2021 |. 02/27/2024 |......vev 383 |ovvniiiniiiiiiinn foreene e 198.31 |0 8,087 [ [ Joerneenn 768 [ el 768 [ (525 e o ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voverieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/11/2021 |. 03/14/2024 |..........7,307 |eeurvernvinnnvenn foreennennn 201286 |ovneent 70,853 [oecenccneinees [ Joevneenenn 8,257 [ e 8,257 [ (11,764 e o e ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/12/2021 |. 03/14/2024 |........ceui 859 |oevenvivniinnivinn foreennenn 201286 |ovnien et 6,038 [oeeencinecies [ Jeevneennend 785 [ e 745 [ (1L 08T e o ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voveeieiiieiiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/15/2021 |. 03/15/2024 |......ceevus 767 oevnnvenniinnnienn foreennenn 20207 Jovniine it 7,037 [ [ Joerneenene836 [ 836 [ (1,285 e o e ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/15/2021 |. 03/15/2024 |.............. [ O F 202.01 [ooeeiiiinns 958 |.eeeeiiieeeeeen fereniienneeeenn e 108 | 108 e (189 e e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/25/2021 |. 03/27/2024 |.......... KNURKH R 201.10 |.......... 29,088 [..eeeeeeiiiiieens fernneiiiiiiiis e 4,520 [ | 4,520 | (4,520)] s | e fo RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/26/2021 |. 03/27/2024 |.......... KO N I 201.10 |.......... 31,395 | e oo 57 | 5 AT [ (B AT e [ RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/13/2021 |. 04/12/2024 |.......... 2419 [ | 201.74|.......... 23,375 |.eeeiiieeeeein | e 3,846 | 30846 [ (B AT e [ e RIS 0001 ...........
Goldman Sachs Index
Call voverieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 04/14/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 04/15/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voveeieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 04/15/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 04/26/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voverieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 05/14/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 05/17/2021 - . |0001 ...
Goldman Sachs
Call voveeieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 05/17/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 05/26/2021 - . |0001 ...
Goldman Sachs
Call voveviiiiniiiienns Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 05/26/2021 LIRTTTITTN 0001 .oeunenns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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  |. 06/11/2021 |. 06/14/2024 |.......... VS PO RN 203.97 |eevennnnn JICIRe (VN R RPN RN 3,154 | e 3,154 |ouvennnns (413 O EPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/11/2021 |. 06/14/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/15/2021 |. 06/17/2024 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2021 |. 06/17/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/24/2021 |. 06/27/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2021 |. 06/27/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2021 |. 07/12/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2021 |. 07/12/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2021 |. 07/16/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2021 |. 07/16/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2021 |. 07/26/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2021 |. 07/26/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2021 |. 08/14/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2021 |. 08/14/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/16/2021 |. 08/15/2024 |.............. L3 PO RN 203.40 |oeveennane AV U I R LLCIC]) [T R 166 |oovvenennes [(CX) Y KRR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2021 |. 08/15/2024 |............ L3 T O R 203.40 |euuennnnnn VA6 R IR RN 1,825 [ [ 1,825 (..........e. [{CIC[0)) R AR R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 |.......... 4,268 |oeveeiiiiiniens [ 203.60 |.......... 41,538 [oeeeeiieiiines v [ 9,731 | e e 9,731 [ [R50 O EPTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 |.......... 6,979 |oueeeiiiiiiiienns foeeiiiinnns 203.60 |.......... [0V 1 PO RN R 15,913 [ [ 15,913 |.......... [RCTCISX ) U EOPTRR F RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2021 |. 09/13/2024 |.......... LIS 1 PO RN 202.69 |.......... LRI 1 1Y U IO RPN 22,650 | .oeeerinnnn [ 22,650 |.......... (KT R EUPTTR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/14/2021 |. 09/13/2024 |............ LS ) PR RN 202.69 |..euunnnnnn 1404 [ [ foeiiis L3 (VN [T R L[V R (1075 S R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2021 |. 09/17/2024 |.......... [T (V1571 PO RN 202.88 |.......... FCLV R R PO RN RN 8,198 [.eeeeeeens | 8,198 |.......... (R VL) PO EPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2021 |. 09/17/2024 |.......... T A L R 202.88 |.......... 52,548 |.eovviiiiiiiinn oo s 15,095 [.evveneens oo 15,006 |.......... {01073 O EPR [ KRN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/24/2021 |. 09/27/2024 |.......... 6,496 |..evnniiiiiiinns [ 202.14 ..o (2K VN PO R R 19,227 [ceveeeeens o 19,227 |.......... (1770 PO EPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/24/2021 |. 09/27/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2021 |. 10/15/2024 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2021 |. 10/15/2024 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/27/2021 |. 10/25/2024 [RRTITTN 0001 ..oevnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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  |. 10/27/2021 |. 10/25/2024 |.......... L T22T ) PO RN 202.73 |eevennnnn LIV 74 1 O RN R 15,850 [.eeeeeeens |oeeennnnn . 15,850 o (R TV PO EUUPTRR [ RPN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2024 |.......... LER: V7 R E 203.45(.......... 46,259 |.covvneiieeiiiin o | 13,989 [.evveeeees [ 13,989 |.......... (251573 R EPR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2024 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2021 |. 11/15/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2021 |. 11/15/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2021 |. 11/27/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2021 |. 11/27/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2021 |. 12/13/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2021 |. 12/16/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2021 |. 12/16/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/22/2021 |. 12/27/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2022 |. 01/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2022 |. 01/12/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2022 |. 01/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/18/2022 |. 01/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/18/2022 |. 01/16/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/18/2022 |. 01/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 |. 01/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 |. 01/27/2025 |.......... 1,685 [ i 196.80 |.......... LIYU R FPRR RN 10,020 [.eneeeeens v 10,020 |..cvvennnnnnns LS8 P R N KRN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2022 |. 01/26/2024 |.......... 1,799 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2022 |. 02/14/2024 |.......... 1,325 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 02/11/2022 |. 02/14/2025 |............ 680 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2022 |. 02/14/2025 |.......... 8,217 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2022 |. 02/18/2025 |.......... AL PO RN 199.20 [ouvennnnns 62,945 |..oovniiniiiiin oo 38,136 [.eveneenns [ 38,136 [..nvneeeinnnn FS2-1 1  FR RRR R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2022 |. 02/15/2024 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2022 |. 02/18/2025 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2022 |. 02/27/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/25/2022 |. 02/27/2024 |.......... 2445 i e 199.62.......... 18,690 [.oevvveeiiiiiinns foeeniiiiiiiiinnns it 4,084 ) e o 4,034).......... (4,107)]ceevvevenniiins i foorviiiiiiniiiins o [RRTITTN 0001 ..oevnnnnns
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1 2 3 4 5 6 7 10 12 13 14 15 16 17 18 19 20 21 22 23
Description Current
of Item(s) Strike Year Initial Credit Hedge
Hedged, Price, Cost 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 Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration (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  |. 02/25/2022 |. 02/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/11/2022 |. 03/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/11/2022 |. 03/14/2024 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/11/2022 |. 03/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2022 |. 03/17/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2022 |. 03/17/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2022 |. 03/15/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |......'ee.5,206 [oeiiviinnnniinins Jovviinnnnns 204.38 |..evunn 45,539 [ | e 17,900 [.eneeeeeis | 17,909 |.......... [RIRCI0LC)) R AR KR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2022 |. 03/27/2024 |.....evee 1,879 [eiiiiiiniiiiiis v 204.38 |oeeunnen 1554 o [ 1,206 [.evnneeeees [ 1,206 |.......... (/-3 O KPR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |....evvenn 1,761 [eiiiiiiiiiiiiiiis v 204.38 |oovvuneen 16,308 [ [ e [0S R 6,059 [ (/<)) A AR AR R EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/12/2022 |. 04/14/2025 |..........8,087 [.ccciivirrrniinins Jovvnnnnnnns 202.68 |...uuueen 73,263 [ e e L7 DR I 34,449 ... (1072 R R R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/12/2022 |. 04/14/2025 |..eevvvnveen O [ v 202.68 |..ovvnnenenn802 [ | [ 399 | [ 399 | [£5)) R R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/12/2022 |. 04/12/2024 |.......... 1,066 [...covvivennniinins Jovvnnnnnnns 202.68 |...vuneen 8,122 | [ e 1,396 [oeveeeeees [ 1,396 [ [ O ERPTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2022 |. 04/15/2025 |..........1,408 [.ccoiiviinnniiiins Jovvnnnnnnns 202.40 |ovvveen 12,740 [ [ e 5,999 |ooiriiiiin | 5,999 | (5153 Y ERRRRR R RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2022 |. 04/15/2024 |..........5,163 [cceeiiiiminniiiiins Jovvininnnns 202.40 |vvenen 39,188 [ [ e 6,918 [ | 6,918 |.......... [A2<[0)) R AU R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 04/18/2022 |. 04/15/2025 |....evvee 4,274 [oiiviiniiiiiiis e 202.40 |.vvvennn 36,503 [ e o 18,206 [.eveeeeeens |ovviinnnnn 18,206 |..covvennnns [RAD S R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/26/2022 |. 04/26/2024 |.......... 1,049 [..oooiimiiiiiiiiis Jvvininnnns 201,28 | 1913 e [ e AVVX ) R 2,008 ..ounnnens [R5 Y EUUPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/26/2022 |. 04/25/2025 |.....evevenn ST [eoiiiiiiiiiiiiiis v 201,28 | 5,129 [ [ e 2,766 [.eneeeeens |oereinnnnns 2,766 [ FC 3 R R AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/26/2022 |. 04/25/2025 |......eeeen 831 [eoiiiiiiiiiiiiiiis v 201,28 | 5,347 [ [ e 3,085 | ceeviieee e 3,095 |.eevviins 1N R R AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2024 |.......... 2,459 [ociiiiivnnniiiiis Jovviiinnnns 201,34 e 18,563 [ [ e V) R 5,065 |.......... (2573 R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |..........5,970 [cceiiiiirrnniinins Jovvnninnnns 201,34 |t 53,729 [ | e 29,014 | .eeeeii [ 29,014 [oenninnn 720 R R N KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |...eevveeene 214 [eeeiiiiiiiiiiiiiis v 20134 | 1815 [ [ 1,038 | | 1,088 [oooeeeiiiinnnns L) R R RN R EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/16/2022 |. 05/15/2025 |..........6,657 [cceeiiiirenniinins Jovvnninnnns 201.60 [.eeeeen 56,632 |oeeeeiieeiiiiin oo s KIIVEX T U 31,783 [ LN R R N KRN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/16/2022 |. 05/15/2025 |.......ee 1,553 [eiiiiiiiiiiiiis i 201.60 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/16/2022 |. 05/15/2024 |..........6,895 [cccoiiiimrniiiiins Jovvnnnnnnns 201.60 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/25/2022 |. 05/23/2024 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 |......... 13,970 [cceiiiiimnnniinins Jovvnninnnns 201.93 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/25/2022 |. 05/27/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2022 |. 06/13/2025 |......... 13,637 [...covvvvvnniiiiins Jovvnnnnnnns 202.25(......... 120,525 |..oeniiiiiin [ o 63,001 [..oeeeeenn oo 63,001 [..covvvnnnnnns 273 | Lo e | [RRTITTN 0001 ..oevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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  |. 06/13/2022 |. 06/14/2024 |.......... 149 [ s 202.25(.......... J[UR<IC[V N R AP RN 2,895 | e e 2,895 |..ouuennns [0 R EPTTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2022 |. 06/13/2025 |.............. L PO RN 202.25|....cciinnnnns [CISIC N R RN RN L) U 365 [cueeiiiiiinnnn 2 R R ) RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/15/2022 |. 06/16/2025 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2022 |. 06/17/2024 |.......... 4,358 |oueeeiiiiininns [ 201.92 |oeeennnns 2472 | e 9,457 | eeveieees o 9,457 |vvvennnns (7)) FORRR R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/15/2022 |. 06/16/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 06/24/2022 |. 06/27/2025 |............ LS/ S R 201.37 |oevennnnnnn LT 7 SRR FR RN 2,874 | e e R TL 3 1 3N R O AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2022 |. 06/27/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2022 |. 06/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2022 |. 07/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/14/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/12/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/16/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/26/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/12/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/13/2024 |.......... FCTR: 741 R T, 197.29 [oueennnnns 27,999 | o s 19,000 [.eneeeeeens fovvinnnnns 19,000 |.oevvvennnns (CS 0 R RN R RN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/12/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2022 |. 09/16/2025 [RRTITTN 0001 ..oevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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  |. 09/15/2022 |. 09/17/2024 |.......... (T2 PO RN 197.12 LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2022 |. 09/16/2025 |.......... 9,507 |ouvveeiiiiiininns fooreiiinnns 197.12 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2022 |. 09/26/2025 |.... .. 195.08 |.. - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2022 |. 09/26/2025 195.08 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2022 |. 09/27/2024 |.... .. 195.08 |.. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/11/2024 195.51 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/14/2025 .. 195,51 |.. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 195.51 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/25/2024 195.86 [..evnnnnnn. 8,592 |evveiiiiiii [ e 7,315 | e o 11 O A PO R AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 195.86 [.......... LS [C1° N P RN R ST I 85,774 |..cun.... LTS [S TN PO KPR R RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/26/2022 |. 10/27/2025 |............. k528 FORRRRR RN 195.86 [..evunnnnn. (-7 IR FPTRRR RN 2,868 [.eueeeeenn |oeeiiiinnns 2,868 [....oceeeennn 21N R KRR N KRN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... [T PO RN 196.97 [ouvennnnns VAT P RO R 75,329 | ceveeiiin [ 75,329 |.covvennnns A 1L PO RPN R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 |.......... 6,868 [....ccvvveniiiiinn feviiinns 196.97 [ouvennnnns 57,609 |oueenieiiiiinns foevviiinniiiiins oo 85,771 [eeeeeeeees o 55,771 |eunns LIRS TC XN O RN AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2024 |.......... 371 PO RN 196.97 [ouvennnnns 30,842 |oueeiieiiiiiens v [ 26,433 | .eeeeiiin [ 26,433 |..oovnnnnnnnns XT8N N KRR EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.......... FAL.TE ) PO R 195.46 |.......... (1< T R R N 62,115 [.eeeeeeeees [ 62,115 |...ennens [ R KPR PP RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2024 |.......... L3153 1 PO RN 195.46 |.......... LI C1V N AP RPN R 27,463 | .oeveenennn [ 27,463 [ouuveiinnnnn 312 | feere e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/17/2025 |.......... STC AT PO RN 196.16 |.......... 46,226 |..eneeeeiinines | feees 47,545 | oo [ LYART 3 R LNy I PO KRR AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.............. L1531 PO RN 195.46 [coevnnnnnnnnes LIS R KRR RN LX) U I FCLsC N 1V R R AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/15/2024 |.......... L3 7. PO RN 196.16 |.......... 29,993 |.eiviiiieiiiins e s 25,608 [..eeueeeees o 25,608 |........cceunn FCZ XN PO RN N KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/26/2025 |............ LS/ S R 19617 | A543 | o e 4,637 | eeeeineees o 4,637 [coeeiieiiinnnn 15170 P R NN KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/27/2024 196.17 |.......... P PO RN RN 10,592 [ceveeeeens [ 10,592 [cvneieninnn L) PP KRR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 196.17 |.......... P TR 7 EUUR (SPR R, 24,950 | .eoeeiiinn [ 24,950 |...oounnnns T O KPR PR RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 195.82 [cuveennnns 65,253 |..ovvniiiiiiiiin oo s 63,786 [..eeveeeees o 63,786 |........... [TV PO KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 195.82 [cuveennnns 33,008 |...eneeeiiniines foeveiiniiieiiiins feeees 34,252 [ | 34,252 [ FC (V. O KPR AR RN LT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/13/2024 195.82 [cuveennnns LYK 2 EUR (SRR R 42,280 | .eeeeeinnnn [ 42,280 |........... IRt R FORRUUNR R N, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/16/2024 |.... .. 194,98 |.. - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 |.......... PR 57 PO RN 194.98 LT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 |.... .. 194,98 |.. - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/27/2022 |. 12/23/2025 |.......... 1,036 oo o 193.97 |.ovvennnnns 814 | | foinn 9,554 |.oiiiiiii | 9,554 ). cuuunnnns 1047 | oo i foi [RRTITTN 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 16 17 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value 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|HZNBBBKS28 |, 12/27/2022 |. 12/27/2024 |.......... 20884 | e 193.97 [ouvennnnns L1 U (PR R, 18,108 | .ovvevee [ 18,108 | TAT3 oo oo e [ LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/27/2022 |. 12/23/2025 |......... 12,095 [ooveniiiiiiiinnes foereiiinnns 193.97 [cvern 100,878 |oeevvnieieciviin [ s 111,513 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/14/2026 |.... .. 196.00 |.. ....31,053 |... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2025 196.00 [.oovvvveeniiiiinn [ LI PO RN 13,537 [ceveeeees [ 13,537 [ [C-7£)) S RN R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/12/2024 |.... .. 196.00 |.. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/17/2023 |. 01/15/2026 |.......... [NV PO RN 196.18 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/17/2023 |. 01/15/2026 |.... .. 196.18 |.. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/17/2023 |. 01/16/2024 |.......... LTSIV 7 R F 196.18 LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/17/2023 |. 01/15/2025 |.......... [T (V) PO RN 196.18 LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2023 |. 01/27/2026 |.......... L2 R 196.36 LT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |.......... P PO RN LSRN PO RN ATYAK ) R 21,202 | oo [ 21,252 |.oevininnnns (57001 R RN R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2025 |.......... PV PO RN LSRN PO RN 16,489 [.ooveeniiiiiiiinn [ 15,111 [ | 15,111 ... [RIST£:)) R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/26/2024 |.......... 31V PO RN LSRN PO RN VIS ) F RPN 12,599 [ o 12,599 |........ [ [0:3 (1)) R AR R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2023 |. 02/13/2026 |.......... PV PO RN LTSN O RN RETRC N FO RN 19,195 [ [ 19,196 [ (L)) S RN R R EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2023 |. 02/14/2025 |.......... V07 R F LTSN O RN L7 1 IO RN 18,244 | o 13,244 |ovennnne [SL5[0)) R AR R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |.......... LIR:KX]) O LTSN O RN LY PO RN 15,264 | oveeeeens o 15,254 |oevvenns £ S FOR R R, LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2023 |. 02/14/2024 |.......... L0 7 PO RN LTSN O RN 23,435 | [ L VA SRR R 14179 |.......... [(CI:5 1) R EORPTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/15/2024 |.......... L1V PO RN JECLTRC ) O RN 28,408 [oiiiiiiiieens | 17,418 oot | 17,418 ......... [Q[UR<E5[0)) R AR R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 1,956 [oiiiiiiiiiiiees oo JECLTRC ) O RN 16,320 [ooovviveeiiiiins [ 16,312 et o 16,312 [t (K-} R FR R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/18/2025 |.......... 3 V6 ) PO RPN JECLTRC ) O RN 30,924 |ooeveiiiiiini o 28,964 | ..oovnnnnnn [ 28,964 |.......... [RIRCLCI0)) R AR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 5,389 |ouvueiiiiiiiinns foeriiiinnns JECLTRC ) O RN L7 vV F RN L7/ DR I 4,943 |........... -7 PO KPR R RPN LT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |.......... [T 1°(V ) PO RN ST N PR 2 F RPN 20,214 | e [ 20,214 | LG TN R R R R LT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2024 |.......... [T 1°(V 1) PO RN ST N T 16,625 [..ooveeeineiiiins [ 11,484 [ | 11,484 |.......... [CTR LY O EUPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |............. L1eE 70 FORRR RN 195.93 LT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2025 |.......... 1,552 [oiiiiiiiiiiies i 195.93 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/13/2023 |. 03/13/2026 |.... .. 195.19 (.. - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 03/14/2025 |.......... LTC1 (VN R F 195.19 LT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2023 |. 03/14/2024 |.... .. 195.19 (.. - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBB6KS528 ). 03/15/2023 |. 03/16/2026 |............ LT T AT 193.74 [RRTOPTITN 0001 ..oevnnnnns
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1 2 3 5 7 8 14 18 22 23
Description
of Item(s) Credit Hedge
Hedged, Total Quality |Effectiveness|
Used for Date of Book/ Foreign of at Inception
Income Schedule/ Maturity | Number Adjusted Exchange Refer- and at
Generation Exhibit Exchange, Counterparty or of Carrying Change in ence Year-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts Value B./A.C.V. Entity (b)
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/16/2026 |.......... 2,209 [ [ 19874 L e T e 21,484 | oo | 21,484 | 3940 | RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/15/2024 |.......... 6,762 |.eoovveeeeeeiiinn fonee 19374 | [l B35,108 | | 35,837 [ oo | 35,837 | 729 | RIS 0001 ..evvvennns
Goldman Sachs Index
Call Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/17/2025 |..........3,334 |... - . |0001 ...
Goldman Sachs
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/27/2026 |.......... 8,105 |.oeieeeeeeeiiins o 195,30 | [ 69,494 | 72,220 [ceeeiines | 72,220 | 2,726 | RIS 0001 ..evvvennns
Goldman Sachs Index
Call Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 03/27/2024 |..........6,431 |... - . |0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/27/2025 |.......... 1,510 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/14/2025 |..........1,380 |... - . |0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/12/2024 |.......... 5,100 RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/14/2026 |.......... 3,665 RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/15/2025 |.......... 7,533 [ceveeeeeeiiiienns [eeeeenn s 197067 [ o 54,051 i [, 47,908 [ .oeeeenns [ 47,908 [ (6,142)] RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/15/2026 |.......... LIS N R (7Y OO AR |V < N U RN 37,268 [.ooeeeenns [ 37,268 [ (165))eeiiiiee RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/15/2024 |.......... 8,438 [.vveeeiiiiiiines [eeeeee 197067 [ o 44,369 [ [, 28,015 [ .eeeeeeis [ 28,015 [ (16, 354)) RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/15/2026 |.......... 2,019 [ [ 197067 [ e 17197 e [ 16,128 |.vveeeeeees e 16,128 [ (1,089). RIS 0001 ..evvvennns
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 04/27/2026 |.......... 2,072 [ [ 197287 [ o 17,835 [ [, 16,411 | [ 16,401 [ (1 428) RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/25/2025 |.......... 2,087 |eoireenieeiiinn o 19787 | [ 15,075 | | 13,129 (oo e 13129 [ (1,946) RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 04/26/2024 |.......... 270 [eveeeeeeeiiiiines [ 197287 [ o 22,562 [ [, 14,263 [ .ooeeeis [ 14,263 [ (8,208) RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/14/2024 |.......... 4,600 |- fovee 19901 | e 24549 | s 13,431 [ oo e 13431 [ (7 RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/14/2025 |............. 944 | o 1991 L 8,900 e e S 447 [ oot [ 5447 [ (1,482)] RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/14/2026 |.......... 1,920 [eoeeeiiiiieneie o 19914 L [ 9,785 | | 8,298 [.ooeeeennn e 8,208 [ (1,447 RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/15/2026 |.......... 1,219 | [ 1994 | e 1057 i e 8,896 |.veeeeee |oeneeennn 8,896 [onniee (1,675 RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/15/2024 |.......... 6,925 [cuveeeeiiiiiienns [ 199040 L [ 3,873 [ [ 19,460 |..veeeeeees [ovnnnnn.. 19,460 ..o (17,412)f e RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 05/15/2025 |.......... 5,662 [ [ 199040 L [ 41,200 e e 32,045 [ oo | 32,045 | (9,163) RIS 0001 ..evvvennns
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/15/2026 |.......... 498 [ [ 19940 L [ BB TTT [ [ 32,837 [ oo | 32,837 | (3L940) RIS 0001 ..evvvennns
Goldman Sachs Index
Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 05/27/2026 |.......... 3,020 RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/23/2024 |.......... 2,112 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 05/27/2025 |.... - . (0001 ...
Goldman Sachs
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/12/2026 |.......... 2,89 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 06/13/2025 |.... - . (0001 ...
Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBB6K528 . 06/14/2024 |.......... 3,927 [RTTII 0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2023 |. 06/12/2026 |.......... (TN U 202.21 |evveeiiiiiini foeeeiiinnn 58,593 |.evvveniiiiiinin [ 42,449 | [ 42,449 | (RIS T RO R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/17/2024 |.......... [T [CI-) R E 07 (V) PO RN 33,144 | [t 13,009 [ [ 13,000 |......... (R I O ETUUTR PR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 06/15/2023 |. 06/15/2026 |..........2,434 |... ... (4,442)]. - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/16/2025 |.......... 1,964 [ e 20290 [ o 14,332 [ e 9,193 [ e 9193 [ [CTREC) O EUUPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/15/2023 |. 06/15/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/26/2023 |. 06/27/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2023 |. 06/27/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/12/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/16/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/25/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/26/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/15/2023 |. 08/15/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/17/2026 |.......... P2 Y 1 PO RN 199.94 | o 19,661 [.oovveveeeiiiins foeeneennn 18,333 | oo [ 18,333 |.......... [ R EUPTRR [ RN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/15/2023 |. 08/17/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/15/2024 |.......... TA57 | fooeeiiinnn 199.94 |.ovvinniiiinnn oo 39,512 | [ 26,951 | 25,951 |......... (13,560)[eevvevvenniinne Jovvnnniniiinnnns fooviviiiiniiiins o [RRTITTN 0001 ..oevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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 ...... W22LROWP2HZNBB6KS528  |. 08/24/2023 |. 08/27/2025 |............ [C15X ) PO RN i - O F, 4,954 | [ 4,330 | eeernnee oo 4,330 |.eovunnnnnns (5221 R R A RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/24/2023 |. 08/27/2026 |.............. (101N PO RN LSS I O F AL N (V[0 [T R, (0N R (1)) R AR RN R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/24/2023 |. 08/27/2026 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2024 |.......... R L) PO RPN i - O EN 16,864 |..oevvveeeiiiiins foeeees 12,382 [ v o 12,382 |.......... (1) O KPR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2023 |. 09/12/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/14/2026 |.......... FCNCt-tC ) R F A2 R LIV F RN 23,898 | .ceeeininnn [ 23,898 |.......... (-5 O EPR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2023 |. 09/13/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/17/2024 |.......... L 7 FO RN P71 ) P RN XY /7 P RPN 22,037 | eeeeeininn [ 22,037 |euuennnnn (AR )] O RPN PR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/16/2025 |.......... 151 PO RN P71 ) P RN [N N PO RN 37,317 [ [ 37,317 |euennnns (17,800)]..cevvveeeevvnnnn oo s [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/15/2026 |.......... %51 1 PO RN P71 ) P RN AL FO RPN 16,302 [.eneeeeens | 16,302 |.......... [T PO EPTRR [ RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/15/2026 |.......... [ 7 P N 202.66 |..ovvnneiiiinnin [ L7202 (38 PO RN 34,351 | eoeeeii [ 34,351 |.......... [R-TRS TS O EOPTTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... [ 2 O ALV F RPN 46,887 [.oeeiviiininnens | A3, 821 | e [ 43,421 .......... [RETIC1S) O EOPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/26/2025 |.......... L7 O F, ALV TN R RN eI 38 R RN FANE SRR 7,739 [ [SFY£-70) R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/27/2024 |.......... L30T PO RN 200.38 |eevveeiiiininns foeeeiiinnn 2,817 [ceeiiiiiiiiieninns | 15,512 e o 15,512 |.......... (055 R EPTTR [ RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... 4,596 |ouvvnniiiiiiinns [ ALV FO RPN 38,682 [ciiiiiiiiniens i 33,691 | .eeeeii [ 33,691 [.......... (11 Y EUUPTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/12/2023 |. 10/14/2025 |.......... 192 [ i 198.74 [oeveeiiiiiiiiees | 13,604 [.ooeeveeieiiiiins [ 12,925 [ceveeeeees o 12,925 |ouvennnnns [(-74°)) A AR RN R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/11/2024 |.......... [T U LTV PO RN JCS 11720 FO RN 30,431 | oeeeeii [ 30,431 [ooennnnene [ TR} PO EPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/13/2023 |. 10/14/2026 |.......... FCT . FO RN 198.74 [oeveeiiiiiiiiees | IR K F RN 28,413 | oo [ 28,413 o [W271)) S AU R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 |.......... VAL U JECEC T PO RN 23,621 |oevveieiiiini oo 25,382 | .eeeiiiinn [ 25,382 |..covunnnns 1761 | oo i [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/16/2023 |. 10/15/2025 |.......... ST A L PO RN JECCC T PO RN 37,697 [coeeeiiiiiieeens | 37,360 [.evuneeeens [ 37,360 [..eunnnnnnnn (K70 PO RPN R KRN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 |.......... LU R JECEC T PO RN JICT: 7 O RN 13,625 [cevveeens [ 13,625 [ciieiinnnn LX) PO KPR U RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/16/2023 |. 10/15/2024 |.......... [T <7 R E JECEC T PO RN 32,224 | [ 29,458 | .oeeeiii [ 20,458 |.......... (275157 R A KRR R, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2023 |. 10/27/2025 |.......... P4 ) PO RN JLCZ 1 1 PO RN 17,506 [.ooeeeveeeiieinns [ 18,439 [.evveeeees o 18,439 [ [CC N R R N RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2023 |. 10/25/2024 |.......... 3,446 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2026 |.......... 2,656 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/14/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/13/2023 |. 11/14/2024 |.......... L3 ) PO RN 197.59 [oeveiiiiiiiiiens o 21,651 [ooeeiiiiiiieeinns | 21,708 [.eveeeees o 21,708 [ LS P R AR RN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2023 |. 11/13/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/15/2023 |. 11/15/2024 |.......... S M [ | 19781 i o 26,792 | [ 26,322 e | 26,322 |....cuunnnns (470) e e foriiiiiiiiins o [RRTITTN 0001 ..oevnnnnns
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2023 |. 11/16/2026 |.......... P51 L I 197.81 RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2023 |. 11/17/2025 |.......... 2,189 [ | 197.81 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2023 |. 11/16/2026 |.... .. 197.81].. - . (0001 ...
Goldman Sachs
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/22/2023 |. 11/26/2025 |............ 855 | [ 197.67 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 11/22/2023 |. 11/25/2026 |.... .. 197.67 |.. - . (0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/22/2023 |. 11/27/2024 |.......... NG [ R R 197.67 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 12/13/2023 |. 12/12/2025 |.... .. 196.55|.. - . (0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/13/2023 |. 12/14/2026 |.............. L2 U 196.55 [vvveeeiiiiiienns [ (S22 PR E3 1 U 751 s 107 [veeeeeeeeieees oo o e RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/13/2023 |. 12/14/2026 |......... 10,145 | [ 196.55 [cvvveeeiiiiienn [ 85,343 [ [ 93,638 [..ooniiens |oeeeins 93,638 |........... 8,295 [ueveeeeiiiinn oo e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/14/2023 |. 12/13/2024 |.......... (7. I R 196.55 [cvvveeeiiiiiienns [ 34,101 [ o 3744 | | 38,744 |........... TN P U U RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2023 |. 12/16/2024 |.......... KNCICK T R 196.55 [cevveeeiiiiiinn [ 19,224 [oveeeeiiiiiiee [ 21,833 [ | 21,833 ... 2,609 [ceveeeeeeeiieens oo e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2023 |. 12/15/2026 |.......... 1,959 | [ 196.55 [cevveeeiiiiiinn [ TCK] 1 R R 18,080 [.coouvveees |oeennns 18,080 |........... 2,489 [ e e e RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2023 |. 12/15/2026 |.......... 1,089 [ o 196.55 [vvveeeeiiiienn [ [SJ2< ) U 10,049 |.eveeeeeee o 10,049 |...oeeennnne 72 O AU R RN RIS 0001 ...........
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2023 |. 12/15/2025 |.......... 1,928 | fereeees 196.55 [cvvveeeiiiiiienns [ 13,758 | oo 15,283 [ .oeeeeiis [ 15,283 ... JI¢iST) FRRR RIS RO RN RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 12/26/2023 |. 12/27/2024 |.......... KJEC1 1 I 198,41 [oveeeeiiiiiine [ JECK T F R 20,228 [.coeiiiies | 20,228 |........... 1< FR RN RO RN RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/26/2023 |. 12/23/2026 |.......... 4,319 [ | 198,41 [oveeeeiiiiiene [ 36,937 [coeeiiiiiiieeee [ 36,455 [ ..o | 36,455 ... [ 1)) U RO RPN RN RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/26/2023 |. 12/23/2026 |.......... 9,168 |- [ 198,41 [oveeeeiiiiiine [ 73,851 [ o 71377 [t [ 77317 | 3,526 [ceveeeeeeiiiiens e e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/26/2023 |. 12/23/2025 |.......... 8,951 [cuveeeeiiiiieees [ 198,41 [oveeeeiiiiiene [ 64,469 |.....oocovnininnn [ 52,633 [.cooeiiins | 52,633 |........ (11,836 forveeeeciiiiees o el RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/14/2021 . 01/12/2024 |............ 129 [ [ 2827 |.oovvennnnn LU U AR RN L SRR R K I [R574)) R R R RN EIRTTT 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/15/2021 |. 01/16/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2021 |. 01/26/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 02/12/2021 |. 02/14/2024 |.... - . 10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/16/2021 |. 02/15/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 02/26/2021 |. 02/27/2024 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... [.03/12/2021 |. 03/14/2024 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooe coveiiiiiiiiiiiiiiieeeans . 03/15/2021 |. 03/15/2024 ERTTRTIT 0001 .ovvneans
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeee coveeiiiiiiiiiieiieeans . 03/26/2021 |. 03/27/2024 ERTTRTIT 0001 .evuvens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceee coveniiienniiiiiiiiiennns . 04/14/2021 |. 04/12/2024 LIRTTTITTN 0001 .ovunenns




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

LL'8ld

1 2 3 4 6 7 8 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2021 |. 04/15/2024 |............ A78 | e 230.32 [.eevunnnn 6,600 [oeeveeenineinnes forreenineeiineennn ferreiieen 239 [ o 239 [ceeeennnns (1,298)] e eeevenieenn Joerneenneeiees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/27/2021 |. 04/26/2024 |.... ...16,100 . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2021 |. 05/14/2024 |............ B73 |eeeiiieiiieeiis foevieennns 234.89 ..cuunnennn 9,527 |vveveinneiieeen o e 235 [ e 235 [ceeennnnns (1,419)] e Joerneeneeiees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 05/17/2021 |. 05/15/2024 |............ KA ORI AP 235.21 [oeevnnn 5,126 [oeeveeiniieinns foeveveiiveieees [ VX1 [T O 123 | (748)].eeeenvennevenn foerneeniieeneees o e [ = s 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 05/27/2021 |. 05/24/2024 |............ 996 [.eeveviriieiiien foeeenis 233.96 14,920 [oeeevieeeneenns Joeeeeeiieeeeees [ 113720 IR IR ;i F (202 R FORRRRUPRRR R RN O, 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2021 |. 06/14/2024 |............ 966 |.vnveeneieieeiins foeriiennns 236.06 13,885 [oeeeveeevieenins Joeeeeiiieeiieees [ A25 [ o 425 ..o (1,903)]+ . vevvvennvennn Joerneenineeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2021 |. 06/17/2024 |............. Lol TR AR 236.22 [..cuunnennn 8,512 [eeeiieiieeiis feeveveieceieees [ 261 | [ 261 |evnennns (1,162)[c e eevveniee Jooeeeneereeei ferereiieciieee o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/25/2021 |. 06/27/2024 |............ 918 | v 233.06 12,947 [oeeeeeeieieeiies Jeeeeiiecieees [ (L4 PP RO 707 |oeeeennnen (2,057 )]+uvevnvennnnennn Joerneenneeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2021 |. 07/12/2024 |............ T26 |oeeieieiiieeenns v 232.79 10,241 [oeeeeieinieeins Joeeeeiiieceieees [ (74 T RO 675 |eunennns (1,670)+eevevevnvennee Jooreenneenineenis foerenveniieeniees o | = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2021 |. 07/15/2024 |............ LTV PR I 232.84 |.ccuunnnn 2,118 [eeeeeeeiieiis feeeeeieveieees [ LK1 [ O LS PN (343)]evvvevneenineen foreenineenieens o fe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2021 |.07/26/2024 |.............. VAT FPTTTTTRPR RO 233.62 [.ccuunnnnn 1,030 [ooeenneenineenins Jorevenieeeiieeens [ [51: 1) IR OO [S1: 1 IO (160)]+. e eveeeevneenns foerneenneennees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 08/13/2021 |. 08/14/2024 |.... .... 8,531 . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/16/2021 |. 08/15/2024 |............. 532 [rreeiiiiiiieen o 235.01 |ouunennnns 7,563 [oeeenneeineens fenneveninvenineen o884 | [ BB | (1,085)] e e e fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2021 |. 08/27/2024 |............ LT O R 234.32[.ccvnnnn 5,878 [oeeveeineenn ferneeenivenineen foreenne 483 | B3 | (BBT )]s [ e fee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.09/14/2021 |. 09/13/2024 |.... ...10,605 . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2021 |. 09/16/2024 |............ 1SSl TR R 234,06 |ouuuennnns 5,454 |eeeiiiiiiein o e YK [ R LYK I (T84)]eeevnvennvenn foerneenineennees o e [ = s 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2021 |. 09/27/2024 |............ [C173) A X I ) [ CICT. N RN RO RO 1,204 |t e 1,204 ).......... (1,516)]. e foeeniieeeeeeiies forreeeeeeeiiees foviee [ il 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2021 |.10/11/2024 |.......... 1,909 [coeeiiiiiiieeis o 231.80 15,369 |evvveeeeeeiinns foreeieeeiien [ 1,996 |.eveeeeees [ 1,99 |.......... (2R1012)) R PRI A U 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2021 |. 10/15/2024 |............ A | v 231.30 |ovunennnns 5,681 [oveeveenieinns feereeeieveieees [ £ T RO 789 |eeeeinnnns (895)].evvvevnvennnnen foreenneenneenins Joeveinveineens foee 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2021 |. 10/25/2024 |............ K1 (R 231.20 (V0772 PO R R 1,469 |t o 1,469 |.......... (1579 o e e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/12/2021 |. 11/14/2024 |............ [/ RO N 232.68 13,603 | o [ 1,870 [ceeeiies [ 1,870 |.......... (1,998 oo e e 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2021 |. 11/15/2024 |............ 129 oo foreeieens L7203 1 1,782 [ Joeeeiiieciieees [ 248 [ [ 2 IO (262)]cvvvevnvennnnen foreenineenineenns o foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2021 |. 11/27/2024 |.......... 7,205 |ceunvenniinnnninn foreennenn 229086 |ovnneennn 16,482 [ feeeicevieenn Joevneennnn 3,049 [ e 3,049 [ (2,543)] e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2021 |. 12/13/2024 |...couvveen 976 |oeenvinniinnnienn foreennenn 231045 | 13,289 [ e foeneeeenn 2,275 [ e 2,275 [ (1,953)] i e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1271572021 |. 12/16/2024 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 12/27/2021 |. 12/27/2024 |......oeeei29 |oeeniiinniinniinn foveenn e 23469 | 4,037 [ feeiniiniiin feevnnene D47 [ e D47 e (B38)]ee i s e s [ e 0001 .oouvennns




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

cl'8ld

1 2 3 4 6 7 9 10 11 12 13 15 16 17 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Increase/ zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2022 |. 01/12/2024 |.......cceou 391 |oornniiniiiiniiienn foreenneens 235.42|.cccunnnnn 4,315 | o e [ e (B10)]+evevnvenneennn Joernneenineenneen o e [= e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/14/2022 |. 01/14/2025 |.... e 7,109
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/18/2022 |. 01/15/2025 |.....uvvevnn 428 |ovvnniinniiiiiinn foreenieens 233.62 [.ccuunnnnn 5,750 [oueevnneenneens foevnevennveneeen e 999 | e [SSTe N (792)]cvvevevnvennenen foreenineenineenins Joeeveieveinens fe = e 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 01/18/2022 |. 01/16/2024 |......ceevuu 985 |oevnniinniiniiinn foreenieens 233.62 |..ccunn.nn 10,787 |oeveeeneeeneeen o e [ [ s (1,821)[ceeveeveveveiieee Joeeeeneeeieeeis Joeeeveiieveieees [ | = e 10001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 0172772022 [.01/26/2024 |oeeenvvenen e 482 |ouniiiiiiiiiciis e 230.27 | 5,195 |oevieiieinneen o e B [ e B L (15,2000 e e e | = e (0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2022 |. 01/27/2025 |...cvuvenen T | foreenneens 230.27 |ouuiiiiiennn 978 |eeeeeeveeeieeen o o220 [ e 220 |oevnieinnnns (143)]eveeveviiinieeen foreenineeiineens o foee = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2024 |........c0u 363 |oevenvenniinnnienn foreennnenns 228.76 |ouuurennnns 3,835 |oevieiineeineen forrereis e 36 [ e 36 | eeennns (1,023)]+vevnvenneeennn Joerneenneeninees forveiniiiiins e [= e 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2025 |.....ovveveei 87 Jovrniinniiiiineinn foreenneens 228.76 |ouuurennnns 1,130 [ Joeeeeenieenieens foeernnn 30T e e 301 |oenneiinnns (170)]+ e veveeeeveenn Joerneenneeiineen o e [= e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2022 |. 02/15/2024 |.......... 1,617 |oeeurierniininiinn foreenneens 228.78 | 17,094 [oeeeieeneeins Joveeeiieeiieees [ 162 e o 162 |ovenns (4,561 vevneennneennn Joerneenineeninees forveiiins e [= e 10001 el
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2022 |. 02/18/2025 |......ceevue 634 |oevnniinniiiiniinn foreenieens 228.78 |ouuurennnnn 8,207 [oeveevneenineen feevneveninienineen e 2,193 | [ 2,193 |t (1,223)] e vevneenneennn foerneenineeiinees forveenins e [= e 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/25/2022 |. 02/27/2024 |......ceeveinB6 |ovvnniinniiiinienn foreenineens 230,49 [.eevniiinnnes 595 [oeeeeeeiiieiies e feer B e [ IR (142)]cvveveveinieeen foreenineeiineeins Joeeeicies foee = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/14/2022 |. 03/14/2024 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2025 |.....uvveuue 276 |ovvnnienniinnienn fereenineens 228.32 [.cevunnn 3515 | o e 982 e [ 982 |eviieiinnns (524)]cvvvevnvenieeen foreenineenineeins Joeiis fee = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2022 |. 03/17/2025 |......vveueeidBO |ovvnniiiiiininiinn foreeneens 228.85 |euuuennnns 5,859 |oevueinneiineen o e TBAT [ [ 1,647 [oeeennennns (B72)]evevnvennvennn Jeevreenneeiinees o e [ = e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/15/2022 |. 03/15/2024 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/25/2022 |. 03/27/2025 |...eeuvenns 376 |oevnniinniinnnienn foreenneenn 231065 | 794 [ e e 1127 [ e 1127 [ (BB7 )] Joeeeeviceees o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/25/2022 |. 03/27/2024 |..........2,210 |eeurrernnrinnnrenn foreenneenn 231065 [ 22,989 [ Jeeeenicenieeenn v 884 [ e 8B4 [ (B TT2)] e e e e [ = e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2022 |. 04/12/2024 |......ceeue 5T |oevnnvinnniennnienn foreennenn 23328 |ovnienen e 6,048 [ o foerneen e 127 e i 127 [ (1,256 e o e [= e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2022 |. 04/14/2025 |......cvevuei 86 |oevnnvenniinniinn foreenenenn 23328 |eneene 1,094 [ Joeeiieeiieenn Joerineenn 287 [ il 287 [ (152)]eecicciii Joeeeices o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/18/2022 |. 04/15/2025 |....euvvenns T94 |ovvnnvinniiinienn foreenenenn 232090 |ovneen 10,138 [ e feevineenenn 2,357 [ e 2,301 [ (41 s o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/18/2022 |. 04/15/2024 |........... 966 |oeeenvennnvennnnenn forvennennn 232,90 |oennien 10,080 [oennecnieieiee Joeeniveiivennn foerinrenne s 282 s i 282 [ (2,15 e o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2022 |. 04/25/2025 |.......... 1,267 |eeurvernnvinnnnenn forvennennn 230048 |oen et 16,002 [ocneecnieciiee Jeeeenneevieennn foevnneennnn 4,485 [ e 4,485 [ (2,806 e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/13/2022 |. 05/14/2025 |......ceeeue 851 |oevnnvinniiiniienn foreennenn 228088 |onnein e 6,905 [ Jeeeeieveiieeees foevneenenn 2,219 e e 2,219 [ (1,007 )] e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/13/2022 |. 05/14/2024 |............ 620 |oeeurvennnvinnnnenn foreennennn 228088 |ounniine e 6,362 [ Jeeenieeiieennn fevineennnnd 503 [ 503 [ (1,838 e e e [ = e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.05/16/2022 |. 05/15/2024 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 05/16/2022 |. 05/15/2025 |..........2,159 |.eeuuvinnnvinnnnenn foreeneneenn 229,29 |t 27,126 [ Jeeneeniieninninnn foewneenenn 8,506 foenivniis Joeeieen e 8,506 [oeeenni e (3,908)]eeeeeieveninen fovnneninieinnnes foovviiiiiinniins Jovennevinneennenn [= v 10001 aeienenes




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

€l'8l3

1 2 3 4 6 7 10 11 12 13 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration (Paid) Paid Paid Income 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 . 05/27/2022 |. 05/27/2025 |....euvvenne 564 |oevnniiniiiiiiiinn foreenieens 232,36 [.eevunennn TA26 [eeeeeveeenneens fevneveineenineen o 1,973 e [ 1,973 [ et (998)]vvvvevnvennnen foreenineenineenns Joeveiiveinens fee = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/27/2022 |. 05/24/2024 |.... ... 2,185 L2
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2022 |. 06/13/2025 |......ceevue 163 |oevnnienniininiinn foreennnenns 220.37 | 1,894 [ e feeveen 119 [ 1,119 s (291)]eveevevivenineen foreenineenineenns Jeeicis fe = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 06/14/2022 |. 06/14/2024 |............ 358 |oeeenvevnnvennnienn foreennnenns 220.37 | 3421 | o e 1097 [ [ 1,097 [oeeennnes (1,079)ceeveeveeeveveee foeeeeneeeieeens Joeveveiieveiieees [ | = e 10001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan v [ 06/15/2022 [. 06/17/2024 |..eevevneee 899 |ouninnniiniiiiins foevieennns 221.85 |euuuiennnns 6,743 [oeeeeneeenieens Jereveineeninees o 1,838 | [ 1,838 [..cceen [0CHD) R RN R R R 1111 BN
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2022 |. 06/16/2025 |.....uvvevne 721 Jovvnnvinniininiinn foreenineens 221.85 |euuuiennnns 8464 [oeeveiiieen feeveeeinveiineen o 4565 | 4,565 ... (1,291 veeeenneennn Joerneenneennees foreeiiiins e [= e 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |. 06/27/2024 |........co 193 |oevnniviniiininninn foreennnenns 222.24 |..cuun 1,883 [oeeeeieeviieenins Jevnevenieenineens [ 509 | e 509 |eviieiinnns (555)]cvvvennveninnen foreenineenineeiins Joeveiiiines fee = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |.06/27/2025 |......eeeve 211 Jovriiinniiininiinn foreenenns 222.24 |..cuun 2,510 [oeeneeieen Jeereeeiceiieen o 1,322 e e 1,322 | (B76)]evevneenneennn Jeerneenneenineen o e [ = e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2022 |. 07/12/2024 |......cccet 934 |oevnniiniiiiniinn foreenneens 222,63 [.eevunannn 9,027 [eeeevneenneens fevieeenevenneen o 2,569 | [ 2,569 |..uuennns (2,663)]+.vevneennneennn foenreenineeninees forreiniiiins e [= e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2022 |. 07/15/2024 |............ 605 |oceuuvernnvennnienn foreennnenns 223.29 [.eevunnn 5,859 |oevuiinneiinenn o e 1,687 [ [ 1,687 |eueennns (1,717 e eeeeeieeeieee foeeeeieeeieeeis Joeeeeeiieveiieees [ | = e 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2022 |. 07/15/2025 |.......... 1,299 |oevunievnniininninn foreenneens 223.29 15,254 |oveeeeeeineenn o o 8338 e [ 8,338 [.cevennnnn (2,299)]cvvvevnienineen foreenineeiineeiins Jeeeenneieenn [ = el 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 07/27/2022 |.07/26/2024 |.... 6,263 [cveevneenneenn ferenieninieinees foreenne 1,390 |,
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2025 |.......... 1,570 |eeuriernvirnnnenn foreennnenns 226.15 19,064 [.evvveenneeennns Jeeveneveievenn foevnnnennn 8,508 [ s 8,508 [.......... (2,731 veeneeenneeennn ferneenineeiinees foreeeninns s [= e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2024 |.......cceuu 765 |oevunvenniinnnienn foreeninenns 226.15 |ouniennnns T583 | o o 1,668 [ [ 1,668 |...u.nns (1,935)] e veeneenieennn Joerneenneeiinees forveeciins e [= e 10001 el
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/15/2022 |. 08/15/2024 |.... .. 14,858
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2022 |. 08/15/2025 14,526 [.eevneenieenns Jeeveneveiecenn foeennenn 6,445 [ | 8,445 [ (2,077 e e e [ = e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2024 |............ 802 |oeeuuvernniirnnienn foreennnenns 223.06 |ovuuennnnn T8 [ feeeeenvenieenn fevnennnn 2,488 [ | 2,488 [ (2,070)]e e feereeeiiecnees fereeeieeieeis e [= e 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2025 |..........2,730 |erurvernnrennnnenn foreennnanns 223.06 32,521 |oeveeineeineen forveicins e 17,664 [ | 17,664 |.......... (4,69 vevneennneennn foerireenineeninees forveiiiiieins e [= e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/13/2024 |........coo 811 |oevnniinniiiniiiinn foreenneens 219.30 |ovuuennnns 5,789 [oeevneineen foevneveniivenineen o 2,768 | e 2,768 [.oeeennnen (1,584)] e vevneenneennn Jerneenneeinees forveiiins e [= e 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 |.....uvveuee 833 |ovvnniiiiiiiniiiinn foreenineens 219.30 |ovuuennnns 5,035 |oevueiineiinenn o e 3422 [ 3,422 e (TA9)eeveveeieneenn Joerneenineeiinees o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2022 |. 09/15/2025 |.......... 1,807 |eeuuvernnvinnnnenn foreennenns 218.61 20,896 [oveeveeenineennn foernneeniieenineen foreennnn 15,304 | [ 15,304 |.......... (3,072)] e vevneenneennn Joenneenineeiinees forveiiciins s [= e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2022 |. 09/16/2024 |............ 823 |oeeurvernnvirnnnenn foreennnenns 218.61 [.oeeenneen T8 [ Jevneveninveninees e 4,109 | [ 4,109 [....cunnne (2,116)[- e eveeeevnevenieee foeeeeneeeneeeis Joeveveiieveieees [ | = e 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2022 |. 09/27/2024 |..........ou 330 |oevunvenniinnniinn foreeninenns AV B 2,968 [oeevieinineenn feevievenineeineen e 2,570 | [ 2,570 [ooeeennnn (T12)]eeveveieneenn Jerneenineeineen o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2022 |. 09/26/2025 |......ceeveeiB9 |ovvnniiniiiiniiiinn foreeineens 21241 | 982 |eevieinneeineen o e 98 [ 981 |eveeinnnns (128)]+evevnvennnvennn ferneenineenineen o e [= e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/14/2022 |. 10/14/2024 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/14/2022 ). 10/14/2025 |......oveeeeeB7 |veniiinnniinnnninn foreennnnens 211,90 |veiiinnen 616 |.eeneeeenieinns foevnneniniiiinnes v 895 | e [ 655 |.evuiiininnn (80)]+eevevnvennnnennn foennneenneennnes fovvenniiiiniinns Joveneeenieninnens [= weveenn 0001 Laniiines




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

vi'8L3

1 2 3 4 6 7 9 10 11 13 14 15 16 17 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 Type(s) Date of Rate or discounted Book/ Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/27/2025 |.....uvvenns 202 |oevnnvenniininienn foreenineens 213.29 [.eevnnn 2,223 |oeveeiineenneen o e 2,203 |ceeeenn o 2,203 |eviieninns (294)]evneveneveneien o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 1072772022 |. 10/25/2024 |.... e 2,073 | e [ereein 1,783 ... .. 1,783 ... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2025 |.....ovveuea ST |ovvniiiiivinnienn foreenineens 21474 et 6,285 [oeeriieinineenn feereeeineeiinees o 5,91 | [ 5,91 [eeveinn (859)]vvvvevnrennnnen foreenneiiineinns feeeveeei fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 11/14/2022 |. 11/14/2024 |............ 880 |.eeuurernvirnnnenn foreennnenns 21474 et T919 | Jeveeeieeenieees foreeieen 6,355 |.eeiiiin [ 6,355 |.uuuennns (1,839)].vevvvennvennn Joerreenneeinees o e = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 1171872022 [ 11/17/2025 |ooveiini2,390 |ounennniiniiinins foevieennns 215.48 |.......... 26,280 [.eevneeniieennn foereeeiieciiees fereeeis 23,924 = e 0001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 11/15/2024 |..........2,019 |.ceuriirniinnniinn foreennenns 215.48 |.......... 18,146 |oeveeeeieeiiees o s 13,889 [.oeeeeees feeenans 13,889 [..ceennee (4,280)] . vevveennnnennn Joerreenneeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2024 |.......... 1,037 |eeurierniinnnnenn foreennenns 21218 | 9,730 [oueeeeeenieen feerneeeieeenieeen foreeinenn 8,575 | eeeieins [ 8,575 [cevernnnns (2,187 eveeerneeninee Joereenneenneens fereeiieeieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2025 |..........2,380 | eeuurernnvennnnenn foreennnenns 212,18 |t 27,500 [oueenieenineennn foereneeiieeiinees foreeeis 27,180 [.eneeneas Jeeeeennns 27,180 [.cevnneen (3,380)]+.vevveennnennn Joerneenneenineen e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/26/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/12/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/13/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/15/2022 |. 12/15/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2022 |. 12/16/2024 |........... 984 |oeeeniinniiniiiinn foreenieens 218.40 |.uuunnns 9,116 [ Jeevieeieeeiiees foreeieen 5,788 [.eeieiies | 5,788 [cevevnnnnn (3,190)] . vevvvevnvennn Joerereenneenineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/26/2025 |......eeevi 626 |oevnnvinniinnnienn foreeninenns 215.73 | 6,912 [ feereeeieeieees [ 6,283 | e [ 6,283 [.cccvunennns (939)]vvnvevnnvennnnen foreenneiiieens e fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 12/27/2022 | 12/27/2024 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/12/2024 |..........2,237 |eeurverniiinnnnenn foreennnenns 219.03 |vuiiiiieieeenn foeenee e 15,043 [ e AL P AT FAL R (14,327 )]+ veveeenieenn Joerneenineennees forveiiis e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/17/2023 |. 01/16/2024 |..........2,272 |eeurverniinnnnenn foreenineens 218,71 [oeeeeiiiiiiiies e 15,288 [ [ 909 [.veeieenn e 909 |.evuneenn (14,349)]. v eveevivenn Joerreenneeineen foevei = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/17/2023 |. 01/15/2025 |........c. 1,047 Joeennvenniinnniinn foreenneens 21871 [eeeeeiiiiiiins e 9,641 [ [ 6,335 |.eeiein [ 6,335 |.euuennns (3,306)]+.vevvvennvennn Joermneenineeninees forverniiiiins e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/17/2023 |. 01/15/2026 |..........3,095 |.ceuuiernvirnnienn foreenneens 218,71 [oereeiiiiiiiies e 34,866 [ [ 27,549 | eevii o 27,549 |ouuenns (7,316 eveeeevnveniee Joereenneeneeens feerieeenieeiieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2026 |......oveveeen27 Jovrnvenniiininnenn foreennnenns 21951 | foee 307 [ e LIV R T LIUN IO (B eeeneennvennn Joerneenneeninees forveiins e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/26/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 02/14/2023 |. 02/14/2025 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 02/14/2023 |. 02/14/2024 = eeeeen. [0001 Lo




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

Gl'8la

1 2 3 4 6 7 8 9 10 11 13 14 15 16 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 Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2023 |. 02/17/2026 |.......... 2,207 | v 217,00 [oevevnieniivennns o 28,285 [ [ 21,765 [.eoeenias | 21,765 [oeennnn (2,521 vevneennneennn Joerneenineeiinees foreeininns e [= e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 02/15/2023 |. 02/15/2024 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2023 |. 02/18/2025 |..........3,406 | ceuuvernnvernnrenn forvenneenn 217,00 |ounniinniiiiniinn [ i 30,964 e e 28,111 [ e 24,111 [ (6,853)] e e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 02/27/2023 |. 02/27/2025 |...eeuvenn 126 |oevnniinniiniiinn foreene e 21473 | [ 13T e e 1,024 [ e 1,024 [ (108 e e e [ = e ]0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan e [02/27/2023 [, 02/27/2026 |oevurenoi 1,025 [oueiiniiiiiiiiins Jeeneeenn 21473 [ e T 110 [ e T AT | T AT 3T e e e [ = e (0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2024 |.....ovvenee A14 e [ 21473 | [ 2,750 e e 1467 [ e 167 [ (1,283)] e e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2024 |.......... 1,344 |ceeniinniiniiinn foreenin s 213056 | [ 8725 | e 5,804 [ e 5,804 [ (3121 e e e [ = e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 |........ceue B13 |oernnienniinniiinn foreenne s 213056 |eniiiciiiiin [t 8,88 | e 6,846 [ [ 6,846 [ 185 | e e e [ = e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2025 |......cvevus 267 |oevnnvennnvennnnenn foreenineenn 213056 [oeniiiiiiniiin [ 2,388 | oo 2,267 [ e 2,261 [ (128)]eeeeieceeieeee Jeeeeeecees o e [= e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2023 |. 03/17/2025 |...ceuvenns 976 |oevnnvinniennnenn forvennenn 214014 | [ el BUTT8 | e 8,296 [ e 8,206 [ (482)]eeciiiiiccie e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2023 |. 03/16/2026 |..........2,386 |.eeuuvernnvennnrenn forvennenn 214014 | [0 26,163 | i 26,726 [ i 26,726 [ BB | e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/15/2023 |. 03/15/2024 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2025 |...ceuvevnen B |ovnniiniiiiiiiinn v 21433 | [ B8 | el D12 e D12 [ (B2)] e e e e [ = e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2026 |.............532 |oeeunvinniinnniinn foreeninnn 214233 | [ BUBTT | e 5,931 [ e 5,93 [ B0 | e e e [ = e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/27/2023 |. 03/27/2024 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/12/2024 |......ceeuut 654 |oevnniinniinniinn foreeniee e 217227 | [ e 317 | e 2,085 [ o 2,085 [ (2,232)] e e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 |.............253 |oeeurvennnvenninenn foreenneend 217227 | [ 28T | e 2,567 [ e 2,567 [ (28] e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2025 |.............. L1 TP TN 20727 | foeeiie e 752 [ e 618 | e [ 618 |oeeeennnenn (134)]evvevevivinineen fereenineenieeins e foe = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2024 |.......... 5,050 |ouuieeiiiiiiiis feviiennns 207482 |veeiieiieies el 33,379 [ e 16,009 [..oeveneens foueennnns 16,009 |........ (17,370) e eveevevneveveee foeeeenneeneeens Joeveveiieveiieees [ = e 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2025 |.......... 1,835 |ouieeiieiiienns Joevieennns 207482 |eeeeiiiiieiis et 16,638 [ e 13,580 [.veveienn feiennnns 13,580 [.eevunnee (3,088)]+evevneennnrennn Joenreenineenineen forreiniins e [= e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2026 |.......... 3,275 | e 207482 | et 36,312 [ e 33,010 [.eneeneas Jeeeeeanns 33,010 [ouvennnee (3,302)]+ . vevnvenneennn Joennneenineeninees forveeniiiiiins e [= e 10001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/25/2025 |.......... 132 | e 21645 |venviieiiiinenn [ 10,266 e e 8,897 [.viieiies e 8,897 [cevevnnnnn (1,369)]+ - vevneenneennn Joevneenneeninees forreiniiiins e [= e 10001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/26/2024 |..........o. 870 |oeeunvennnvennnnenn forvenineenn 216045 | [ 4437 | e 2,519 [ e 2519 [ (1,918 e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/27/2026 |.......... 1,525 |eeuuiennvinnnninn foreennenn 216045 | [t 16,797 | e 16,054 [ e 16,054 [ (743)]eeiieeecee Joeeeeicies o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/12/2023 |. 05/14/2024 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 05/12/2023 |. 05/14/2025 |......eeeeee 976 |oevenvennnvinnnnenn foveennenn 214005 | Lo 8,799 | e 8,827 [ oo 8,827 [ 28 e v oo e [= e 10001 L




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

9l'8l3

1 2 3 4 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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 . 05/15/2023 |. 05/15/2025 |.......... 1419 | e 213,59 [oreeiiiiiiiiees [ 12,726 [oeeeeeiiiiiiiees [ 13,136 [ Jeeennnns 13,136 [.oveveeennnns A0 |oeneeiiveeeeenn feee e e [= e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/15/2023 |. 05/15/2026 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2023 |. 05/15/2024 |..........4,373 |oeeurvevnivinnnninn foreenenenn 213259 | [0 28,580 | e nn 23,876 [ e 23,876 [t (4,705)] e e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 05/26/2023 |. 05/27/2025 |.....ovvens 114 i o nn 210006 |oveieeiieeienn [ 1,008 | foevineenenn 1,269 [ e 1,269 [ 26 | e e e [ = e 10001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .o |- 05/26/2023 |. 05/24/2024 |....ovevnei333 [oiiiniiiiiiins e 210006 [ e 2,149 L [ 2,569 | e 2,569 | 820 [ [ s [ = e (0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/12/2026 |.......cceueeeB1 Joornnienniiniiiinn foreeninenn 213048 | [ B72 | e 729 [ e 729 [ BT e e o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/13/2025 |......vvevueneBd |ovnnniinniiiniiiinn foreenne s 213048 | [ 765 | e 195 [ e 795 [t B0 [ e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/14/2024 |.......... 1,785 |eeuurernvinnnnenn foreennenn 213048 | [ 118 | et 100476 [ e 10,476 [ (1,335 e e e [= e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/17/2024 |.......... 3,953 |oeeuuvirnvennnnenn forvennenn 21478 | [ d 26,319 | oo i 20,674 [ e 20,674 [ (5,845 e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/15/2026 |........ceue 624 |oevenvennnvinnniinn foreenineend 21478 | [ 6,914 | e 1112 e e 12 e 198 e e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/16/2025 |......... 1,113 |oevnnvinniiniiiinn o 21478 | [t 10,188 | e 9,826 [ e 9,826 [ (332)] e e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/27/2023 |. 06/27/2024 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |. 06/27/2025 |............ L2 TR I 213,35 [ e 1187 [ o 7 I 1,252 |eueiiieenans B5 [ eeeeieiiiiieee foereeieeiee feeeeien [ = el 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2026 |............ 200 |euieieieieeeis foereenans 21515 |ounieieiiieeee e 2,232 [eeeeiiiiiiiies feeeeis 2,308 | eeeeei e 2,308 [ooeeiiieinnnns TT i foee e e [= e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/14/2023 |. 07/12/2024 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/17/2023 |. 07/15/2024 |.......... 2,432 |ceuuvernvennnninn foreennenn 214065 | [0 16,286 | oo 13,910 [ e 13,990 [ (2,876 e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/17/2023 |. 07/15/2025 |.....uvennn 988 |oevnnvinnvinnienn foreennenn 214065 | [ 9,074 | e 9,18 [ e 9,146 [ T2 | e e e [ = e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/17/2023 |. 07/15/2026 |......ceevue 871 |oevnnvenniinniiinn foreennenn 214065 | [ 9,705 | e 10,254 [ e 10,254 [ B89 | e o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |.07/27/2026 |..........2,656 |.eeuuvernnrennnrenn forvenineenn 21536 |oenniinniiiiiinn [ i 29,916 | oo 30,544 [ [ 30,544 [ 829 | e e e [ = e ]0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |.....evvevns 130 |oevnnvinnnvinniinn foreennenn 215036 |ovnviniiiiienn [ 1,204 | e 1167 [ e 1167 [t (BT )i Joeeeccs o e [= e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |.07/26/2024 |.............594 |oeveniinniiinniinn foreenin s 215036 |oveeiicciienn [ 4,019 | e 3,283 [ e 3,263 [ (758 e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2026 |.............942 |oeeurvivnnvinnnninn forveninenn 213040 | [t 10,573 | e 1727 [ e T 727 [ 1154 | e o e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2025 |......ceevuu 366 |oevenvennnvennnnenn forvenineenn 213040 |oennvinniiiiiiin [ e 3377 i e 3,895 [ e 30855 [ 278 | e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2024 |.......... 1,542 |ceurvenniinnnninn foreennenn 213040 | [ 10,364 | v 10,483 [ e 10,453 [ B9 | e e e [ = e 10001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/15/2023 |. 08/15/2025 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/15/2023 |. 08/15/2024 |..........5,807 |.eeuvevunvennnnenn foreenenenn 21197 | Lo 38,653 | feevneeiinecvnnes fenneennes Joveenevnnininnens fooeeen e (38,653)] v fovveiiiiciinies oo e [= e 0001 i




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

21813

1 2 3 4 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2023 |.08/17/2026 |.......... IR R RN 21197 | foeeneens 20,201 [oereeniiiiieis e 23,881 [t e 23,881 [ooveenneen 3,679 |eevnviiiiieiieen foreenneeineeins Jereeiceiens feee = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 08/25/2023 |. 08/27/2025 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2026 |.......cceeeu85 |oevnniinnniininiinn foreenn e 211225 | [ 938 [ e 1B [ e 1B [ 208 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 08/25/2023 |. 08/27/2024 |..........1,160 |oeeuuvernnvennnrenn forveninenn 211225 | foee et 7,669 [ e 9,282 [ e 90232 [ 1,563 e e e e [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 0971472023 [. 09/13/2024 |oevevenneee 919 |euniiniiiiiiiins Joenee e 212008 [ e 6,104 [ e 7,025 | e 7,025 e 921 [ [ fee e | 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2023 |. 09/12/2025 |......vverni222 |ovvnnvenniinnnnenn foreeninenn 212008 |ovnciiiciiiien [ 2,012 [ e 2,371 [ e 2,371 o380 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2026 |.......... 1,255 | e 21115 | foeeneens 13,701 [oveeeeiiiiiiiees foreeens 16,993 | .eenieenes Jovvieennn 16,993 [ooeevneeen 3,293 | foerneeceies e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2025 |.......... 1,861 [oeeeeiiiiiiiiines Joeenins 21115 | foeeneens 16,820 [ovevenveeniiinnnee forrennnnns 20,790 [.eneeinens Jeeeeanns 20,790 [ooveennneen 3,970 ovvniiiiiiiieen foreenneenneenns Jeeveiceinenn fee = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/16/2024 |.......... 5,806 [.ovevuienniiinnnns Joerennns 21115 | foeeneens 38,251 |ovvieiiieiieeens foeeneens 47,554 | oo [ 47,554 eneeienn 9,302 [ e feeeee e | = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/26/2025 |............ 185 [ Joevieennns 205.62 |vuiiiiiiieienn foerienans 1,623 |oeeeeviveviiennn foevieennns 2,628 | e o 2,628 [cveevneen 1,005 |oevniiiiveiieeen foreenneiiens e fee = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 |............. o7l AR R 205.62 |vuieiiiiiieenn foerieians 9,972 | e 15,426 | .evveeenes Joevieennn 15,426 .oeevneennn 5,454 |uniiiiiiiiiii foeveees e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 09/27/2023 |. 09/27/2024 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2026 |.......cceueiiB8 |oevnnvenniininiinn foreennenn 20443 | [ 720 [ e 1185 [ e 1185 o486 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2025 |....euvenue 548 |ovvnnvinniiniiiinn foreenine e 20443 | [ 4782 | e 837 [ el BU3T e 30889 e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/13/2023 |. 10/11/2024 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/16/2023 |. 10/15/2025 |.......... 1,193 | e 204,45 [ooenniiiiiiiees [ 10,419 [oeeeeiiiiiiiees [ 18,224 | e | 18,224 [oeeevee e 7,805 |eenvieiiieienn foevneeeieeiees e e [ = e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/16/2023 |. 10/15/2026 |.......... 1,854 |oueieenieiiiennns v 204,45 [ooenniiiiiiiees [ 19,443 [ e 32,070 [.eeeniens Jeeeennns 32,070 [oveennen 12,827 oveneiiiiieiiieen foreenneenneenns Jeeveiceiecens foee = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/16/2023 |. 10/15/2024 |.......... 3,458 | e 204,45 [ooenniiiiiiiees [ 21,917 [oeeeiiiss s 44,678 [.eeeneias | 44,678 [ooveennen 22,761 |oeeniiiiiieiieen foreenneeinecins Jeeeeinceiecens foee = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2026 |............ 1721 U R 20154 |eniiiiiiieeii o 3,927 | e T84 | s T84 e 3317 [ e o o | = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2025 |.......... 1,379 | v 201.54 |veiiiiiiieeenn foeenens 759 [ [ 23,587 |eevneenn o 23,587 [oeveenen e 11,828 e o o foee = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/25/2024 |.......... 1,503 |eeeveiiiieenis Jeevieennns 20154 |eniiiiiiieeii o 9,363 |vuiiiiiiiieeenn [ 22,732 | e o 22,732 |oeeeeeen 13,369 [ e foveece e | = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/14/2024 |.......... 2,806 |oeuieeeiiieieis e 206.94 |vuniiiiiiiieienn foeeiens 15,438 [oeveeiiiieeinns Jveennns 20,434 | e [ 27,434 1o 11,996 [ e foveieiis o | = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/13/2026 |...ceenvens 174 |oenniiiiiiiniinn [oreein e 206094 | foeene e 1088 [ e 2,789 [ e 2,789 [ 927 e e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/14/2025 |...ceenvens 164 |oennniinniiniiiinn [oreeen e 206094 | o 10452 | o 2,280 [ e 2,280 [ 829 | e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171572023 |. 11/17/2025 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 11/15/2023 |. 11/16/2026 [........ceoe 798 |oevenvvnnnvinnnnenn foreennenn 20669 |ovenivnnvinnnnenn Lo 8,498 | Joevne e 12,909 [ o 12,909 [ 4041 e e o e [ = e 0001 .oouvennns




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

81813

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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 ........... . 11/16/2023 |. 11/15/2024 |.......... 2,230 [ceveeeeeeiiiiieees Joeeeiis 206.69 [....ooociiininen [ 14,201 [oeeeeeiien e 25,783 [ oo | 25,783 |.......... 11,492 [ o e e RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... . 11/27/2023 |. 11/27/2026 LT 0001 ..evvvennns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 11/27/2023 |. 11/26/2025 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... o |- 1271472023 |. 12/12/2025 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/14/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 12/14/2023 |. 12/13/2024 LT 0001 ..evvvennns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/16/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 12/15/2023 |. 12/15/2025 LT 0001 ..evvvennns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/26/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 12/27/2023 |. 12/27/2024 |.... |- eeeeee. 0001 L
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 12/27/2023 |. 12/24/2026 |............ [ L) O R 21618 [ o LLOJRCEST O AN 10,844 | o, 10,844 |........... [E[V ) AR RSN RPN RN RIS 0001 ...........
S&P500 OTC European
Call-Buy .eeevveernnee Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UKS573  [. 01/13/2023 |. 01/12/2024 |............ AL R R 3,999.09 [c.eeeeiiiiiiiinn [ 25,499 | | 39,081 | .eeeeeeis [ 39,081 [.......... 13,583 [ o e e RIS 0001 ...........
S&P500 OTC European
Call-Buy .evevveernnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UKS573  [. 01/13/2023 |. 01/12/2024 |............ 474 | el 3,999.09 RIS 0001 ...........
S&P500 OTC European
Call-Buy ..vevveernnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 01/17/2023 |. 01/16/2024 |.............. L1 O R 4,090.74 RIS 0001 ...........
S&P500 OTC European
Call-Buy .evevveernnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 01/17/2023 |.01/16/2024 |.............. 10 | o 4,050.83 RIS 0001 ...........
S&P500 OTC European
Call-Buy ... .... | Index/Annuity . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... R 3,990.97 [cueveeiiiiiiinn e 25,300 B SR 11111}
S&P500 OTC Europear
Call-Buy .evevveernnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 01/17/2023 |. 01/16/2024 |..........1,202 |.cccuvvverneniinns fornnens 3,990.97 [ceeeeeiiiiiiiinn [ L2 U N 5471 .. RIS 0001 ...........
S&P500 OTC European
Call-Buy ... .... | Index/Annuity . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... R 3,990.97 [cuveeeieiiiiiens o 2,141,662 |... B 4,216,219 [ .ooeeenis [t 4,216,219 B SR 11111}
S&P500 OTC Europear
Call-Buy .evevveernnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 01/17/2023 |. 01/16/2024 |.....oveveeee A7 |oeiiiiiiiiiiiins ot 3,990.97 [oeeveeeiiiiiiinn [ 2,774 [ [ 4284 | i [ 4,244 RIS 0001 ...........
S&P500 OTC European
Call-Buy ... .... | Index/Annuity . . |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... R 3,990.97 [ceeveeeiiiiiiinns fernennn 505,182 [ [ 832,799 | ....832,799 |... B SR 11111}
S&P500 0TC
Call-Buy ..eevveernnnes Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 01/17/2023 |. 01/16/2024 |.......... 1,048 |..cccvvveeneriiiins ot 3,990.97 [ceeeeeiiiiiiiinn [ L720X 1 O 15,557 [eeeeeeis [ 15,567 RIS 0001 ...........
S&P500 OTC European
Call-Buy .evevverrnnnes Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5I70UKS573  [. 01/27/2023 |. 01/26/2024 |............ 23N O R 4,070.56 |.eevveeeeeeiinns | 106,858 |....vvveeeeeiinns oo 206,595 |.evveeeeen e 206,5% |.......... (TR 7 U R RO RN RIS 0001 ...........
S&P500 OTC European
Call-Buy .evevveernnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 . 01/27/2023 |. 01/26/2024 |.............. AL U 4,070.56 |...evveeeeeiiinns foniiieeens 2,875 [cuveeeeeiiiieens [ 3,585 | .eeeeeens o 3,585 [ceeeiinnnes TH [ e e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnes Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 02/14/2023 |. 02/14/2024 |............ LN R R 4,136.13 |- oo AN T O N 38,642 [ .o | 38,642 |........... L IIeTN AR RN R R RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnnes Index/Annuity ......... N/A e Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 [ 02/14/2023 |. 02/14/2024 |............ [T T R 4.136.13 | oo 272,505 | | 446,893 |..eeeeeeen o 446,893 |......... 174,388 [ooeeeeeieeeeens o e e [RTTII 0001 ...........




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
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1 2 5 6 7 8 9 10 11 12 14 15 16 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying zation)/ Hedged Potential ence Year-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R AR 4,251.29 oo feeeeees T3 PO RPN 45,173 = e 0001 e
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |..........4,421 [ccceiiiiiinnniniins Joerennnnd 4,147.60 |oeveeniiiinin o 1,771,161 | o 2,897,060 [...coeeee fonnnns 2,897,060 [...... 1,125,899 [c..eeniiiinnnnnns Joovennnniiieiins feeeniieiiiiis i = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P RO 4,147.60 |.. -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |......eeeeen 881 [eenniiiiiiiniinns Joeeennn PR YOIV FO RN 36,699 |..evveniiiiininn [ e [ (38,899 [ [ [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P RO 4,147.60 |.. -
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |........od,702 [eenniiiiiinnnninns Joeeennnnd PR YOIV N FO I RLTGI I PO R 469,876 = e 0001 e
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P RO 4,209.81 |.. .. 7,848 (... .... 12,904 -
S&P500 0TC
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L) O RN 3,982.24 |..ciiiiiiiiiiinn [ 2,880 [oeriveienniiiiins [ 5,380 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ FCLUST) PO AR 3,982.24 |..covviiiiiiiinin [ LA XX U R 250,678 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ L I R 3,919.29 | [ ST 50 1 PO RN 90,097 [.eveneeees [ 90,097 [ouuneee e 54,947 oo e i fo = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ -7 ) F AR 3,919.29 | [ 320,764 [ooeeeeiiiiiiinnns |oeeeinnnn 760,958 [..eveneeens e 760,958 |.........440,194 |...oeeniiiiinnnns foorerniineneinnn e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 154 [ oo 3,891.93 ..o [ 51,186 [cniviiiiineens | 94,243 [t | 94,243 |..oevee 43,057 [oiiiiiiiies e [ e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... P 7L ) PO RPN 3,891.93 |..oeviiiiiiiinnn [ 580,712 [ceveeiiviiiiins oo 1,433,969 [.ceveneens [onnnns 1,433,969 |.........853,257 [ooooiiennnniniiins fonneiiiiins [ e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. (11 PO RN R IO N RN 17,850 [ooeveeeeniiiiiins o 44,023 | .ooeeiiin [ 44,023 |.oeeenee 26,173 [ e [ e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... Q01 A, 3,891.93 . ceiiiiiiiiiiinn [ 45,662 |..ovvnniiiiiinnn [ 78,847 [.eveeeeees oo CTR-Z 7 . T 1) U KRR AR RPN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. LS/ PO RN 3,989.23 |..ciiiiiiiiiiinn [ LECTRT: ) PO RN 46,745 | ooveeei [ 46,745 |oueeeeen 28,203 | feeneeeccei e f = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ 2LV 1Y SRR I 3,891.93 . ceiiiiiiiiiiinn [ 26,866 [.......covvnvinns |ouvnnnnnns 66,358 [..euneeens o 66,358 |.......... 89,491 |.oooenniiiiiiinin oo e [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2023 |. 03/15/2024 |............... [N PO RN 3,891.93 |..cciiiiiiiiiins [ 1,207 |oovviiiiieieeeens [ 2,963 | .eeviinee e 2,963 |eevneeen 1,756 [ e [ e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... L3 PO RN 3,891.93 ... 896,224 |...oovvniiniiinnn [ 4,530,412 | .ceevnnnnnn [ennnnn 4,530,412 |......2,634,188 [....coeevrnnnnins | [ o = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. LS PO RN 3,977.53 |.oeviiiiiiiciinn feeeeeees V27 R 26,742 | oo [ 26,742 |eueeen 1B | [ e fo = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 03/27/2023 |. 03/27/2024 |............ JLLCE: ) U R 3,977.53 v feeeeeees 65,319 |oevveiiiiiiiins oo 140,912 [ e o 140,912 [ 75,592 | oo e [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ LG]SR R LR TGN IO RN 30,349 |evveiiiiiini o B4 AT [ o B4 171 oo 23,822 | [ e fo = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ [CI°7 R RN 4,137.64 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. [C1°) PO RN 4,255.10 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |............ 854 | o 4,151.32 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 04/17/2023 |. 04/15/2024 |.... P RO 4,213.59|.. -
S&P500 OTC Europear
Call-Buy ....covvvnnnnne Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |............. feic8 FRRRRR R 4,151.32 = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.... P RO 4,151.32].. -
S&P500 OTC Europear
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |.............. (24 TR FPTTTTN 4,151.32 = ieeeenn. (0001 Ll




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
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1 4 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior
Year(s) Current
Strike Initial Cost | Year Initial Credit Hedge
Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence Year-end
Description (a) 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 ....cevvnnnnnne Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |............... [/ P RN 4,151.32 o [ LI I R 1,300 | eeeeeeeiien s 1,800 [ooveeeveeee 49 e v e e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/17/2023 |. 04/15/2024 |.......eo 85,127 [eeniiviiiiininns Joeeeinnnn 4,151.32 | [ 1,977,949 [oeveiiiiiiinns oo 3,513,806 [....eeeee [onnnns 3,513,806 |...... 1,535,857 |..eevvvnnniiviinnn oo i [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/27/2023 |. 04/26/2024 |.... P RO 4,135.35|.. 7,021 12,692 -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ LTV F AR 4,135.35 |.oeveiinneeiiins feenen 171,525 | [ 310,918 [.eeveneeees [ 310,918 [ 139,392 s [ e f = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/12/2023 |. 05/14/2024 |.... P RO 4,124.08 |.. ....66,038 ... -
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 05/12/2023 |. 05/14/2024 |............ 315 | o 4,124.08 [ooeveniiiiiiiis o 122,652 [ e 229,106 [..evvneeeee foereennn229,106 [..oent 106,454 | [ e fo = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2023 |. 05/15/2024 |............ FA K] T R L 1 O RN R TE ) U I, 49,475 | ooeeeii [ 49,475 |.oevien 12,800 [onnniiiiiiiiies e [ e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.............. -1 1N R AR 32 1 N 26,516 [coeeiiiiiiniens | 51,365 | .eeeernnnns [ 51,365 [cuuneen 24,849 | e e fo = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... LR -7 R A 4,136.28 [cevnniiiiininns foeeinnnn L [V -7 R R 884,257 [.evveneenes o 884,257 | AT4,070 | [ e [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... A | o 4,136.28 |oevveniiiiininn oo 1,590,702 [.oevvvviineienes Jevnenn 2,970,165 [..euuneeees [ 2,970,165 |...... 1,379,463 |...covvenrininnnn oo e [ = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiinieeiinans . 05/15/2023 |. 05/15/2024 |............ L LCIVN R RN L 1 O RN 40,906 [...oeivvennininns Jveninnns 53,288 | .o [ 53,248 |.oevvne 12,343 [ e [ [ = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... . |Equity/Index [JP Morgan ... . 05/15/2023 |. 05/15/2024 |.... P RO 4,136.28 |.. -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.............. (7 R AR 4,205.45 = eeeeenns (0001 L
S&P500 OTC Europear
Call-Buy ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 05/26/2023 |. 05/24/2024 |.... P RO 4,205.45|.. -
S&P500 0TC
Call-Buy ....cvvvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2023 |. 06/14/2024 |............. 345 | e 4,372.59 = e 0001 e
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ 127 [ e 4,372.59 = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/15/2023 |. 06/17/2024 |............ (LY R RN 442584 | [ L VTE I R FP, 15,422 | v o RIS 728 FORRR (778 -1<'<)) U FORRUUURR KRR R, = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 06/15/2023 |. 06/17/2024 |............ (S P AR 442584 | [ eI TV 7/ FO RN 18,087 | coveeiies [ 18,087 ovvveeeen (21,844) s e [ e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.............. - R AR 4,534.27 | feeeeeeens 27,406 [o.neeviiiiieenns e 34,500 | .oevevnnnnn [ 34,500 [vuneeeenn 7,094 | oo i fo = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 11N O RPN I3 TN U 1,301,520 [ooovvviiiinniines Jovnen 1,635,655 [.evveneens [ 1,635,655 |.........834,135 |oooveeniiiiiiins fooriiiin e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... LI LCIC N R EN 442584 .o [ 316,599 |..evveniiiiiiinn o 312,208 [.evveneeens o 312,208 |..veeeee (4,390)]. e [ e [ = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvnnnnnne Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/15/2023 |. 06/17/2024 |............ LS PO RN 442584 | [ AR 7 FO RN P VST I 28,054 [oueeeee e (1,838)] i feeneeecviiies i [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. F£ ) PO R 4,378 41 |oeeeeiiiiiinin o 16,639 [.ooveieeiiiiiiins e 20,576 [.eveeeeeens o 20,576 [ouuneeeenn 3,936 | oo e fo = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. SIS PO RN 4,378 41 |oeeeeiiiiiinin o 36,465 |..evvnniiiiiinnn [ 50,192 | oeeviiis [ 50,192 [ouueee e 13,726 o e i fo = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ L) I R 4,505.42 |..coiviiiiiiiiinn feeees AT\ PO RPN 86,755 [.eveeeeens [ 86,755 |ouuneee e 11,466 oo e i [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvnnnnnne Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/12/2024 |.............. LS PO RN 4,505.42 = e 0001 Ll
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... . |Equity/Index [JP Morgan ... . 07/17/2023 [. 07/15/2024 |...oovveeeenn 98 oo | 4,522.79 .. -
S&P500 OTC Europear
Call-Buy ...ccvvvnnnnnns Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 ). 07/17/2023 |. 07/15/2024 |.......... 1,297 oo oo 4,522.79 | ciiiiniiiiinnn fees 273,402 )..oeveniiiiiiinn [ 232,666 |...ooeeeen [ 232,666 |.........(40,736)...cevvvnniiiiinnn foonniniiiiiiinnnes i foii = ieeeeen. (0001 Ll
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 07/17/2023 |. 07/15/2024 |............ (SR [VN SR I 4,522.79 |.ceviiiiiiiiiinn feeeeeens LRV R RN 12,466 [..ooeeeeens | 12,466 |......... (RIS R RUUUR PP RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.......... T 7. R R 4,522.79 ceviiiiiiiinnn fens 1,354,080 [..oevvvevnnninnns Jovnenn 1,510,910 [..eeeeeenns | 1,510,910 |......... JICICTR: <] 1N R AU RN R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 07/17/2023 |. 07/15/2024 |............ (U1 I R 4,629.08 |..evvnniiiiinin foeeeiinnnn LTI 2N O RN 34,876 [.eveeeeees o 34,876 |.......... [( TS T3 O EPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . . |Equity/Index |JP Morgan ... . 07/17/2023 |. 07/15/2024 |.... [N P 4,522.79 .. -
S&P500 0TC
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |.............. L1 PO RN 4,537.41 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ L F AR 4,537.41 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ 172 F AR 4,489.72 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ L2227 PO RN 4,489.72 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... CHCIeC ) AR RPN 4,437.86 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/15/2024 |............ ;) R I 4,437.86 |oevveniiiiinin i 44,868 [......covvnnnenns |ovnnnnnnns 38,987 [.evneeeens [ 38,987 [.......... [ES1R:E<11) R AU KR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/15/2023 |. 08/15/2024 |............ [T P AR 4,437.86 |oevveniiiiinin i 35,368 |.oevvniiiiiiii [ 30,696 [..euneeeens o 30,69 |.......... (773 PO EPR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/15/2023 |. 08/15/2024 |.............. A PO R 4,437.86 |oevveniiiiininn foereiinnnn 15,131 oo o 12,077 [eeeeeeeiis e 12,077 | [0S O EUUPTRR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... L7 N R A 4,437.86 [cevnnneieiinnins |oerennnnn 378,981 [coveniiiiiiinns foeeennnnn 487,971 [ v o 487,971 |......... [0/CJReiC VN R AR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L] O R LI A T IO RN L7 Y PO RN 54,526 | .cevvrnnnnn [ 54,526 |.......... (51N PO EPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ P21 U AR L1V T PO RN 119,978 [ foveenns 160,116 | ooeeeeeenen |oveennns 160,116 |.......... 40,139 |oeveenieeiiie foeeeiiin e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ ALY [ L1V TR I PO RN 25,519 |oeveeiiiiiini [ 33,998 | .ceeeiiin [ 33,99 |...ouunnnns F YN PO KPP PP RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ 72 P RN 4,505.10 [ceveeniiiiiiinnnns foerennnnn LLITE:Ic N R 181,822 [.eveneeeees o 181,822 |.......... 35,033 |.evvneiireiinnnns foererriicienn e e EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ LI PO R L3RSV (V) PO RN 29,666 [......cevvnnninns |ovnnnnnnns 36,861 [..euneeens [ 36,861 |........... 0 15 PO KPR AP RPN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/15/2023 |. 09/16/2024 |............ LI I R 4,450.32 |..ceiiiiiiiiinn feeees RT3 RN 30,288 [.evuneeans o 30,288 |.......... (201015} R AR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |..........2,202 [ccoevrvrirnnnnninns Joerennnnn 4,450.32 |.coovniiieiiinnn feeees YL R RN FATAYZ() [T R 717,210 |......... 282,902 |..evveieeiiinnn o e [ EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/15/2023 . 09/16/2024 |..........1,368 [cccooiiiirriininns |oerinnnnn 4,450.32 |..ceiiiiiiiiinn feeees TRV R 89,387 [.evueeeens [ 89,387 [.......... ST PO EPR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/16/2024 |.... P RO 4,450.32 |.. -
S&P500 OTC Europear
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ LT I R 4,548.23 LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/15/2023 |. 09/16/2024 |.......... I 12 R A 4,450.32 |..ceiiiiiiiiinn feeees (T4 1 R FP 77,505 [ceveeeeees oo 77,505 |..ennnneee (L1 R AU KRR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ FeLCIVN AR RN 4,274.51 | e 146,956 [...oovvvvnenniies Jovnnnnnns 245, 747 | e [ 245,747 |.evvennn 98,791 [ciiiviiiiiiiies e [ e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. FLCJ) PO RN 421451 oo [ 74 FO RN 17,205 [.eneeeeeeis o 17,205 |........... LR T R FU KU R, EIRTTT 0001 .eeennnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............ 12N P AR 4,327.78 EIRTTT 0001 .oeennnnens
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 10/13/2023 |. 10/11/2024 |............ 120 i o 4,327.78 [RRTITTN 0001 .ooevnnnnns




¢c8ld

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/16/2023 |. 10/15/2024 |............ [CIEK ) R I 4,373.63 |.coeeviieieiiinn [ 37,960 [oiiviiininnnns v 87,586 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |..........4,590 [cccoviiiiminnnnnns Joovinnnnn 4,373.63 |.ccevniiiiiinnn [ 1,877,013 |oeeeeeeiiiiiin o 2,816,195 LT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/16/2023 |. 10/15/2024 |.... P RO 4,465.48 |.. ....57,123 ... - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/16/2023 |. 10/15/2024 |.......... 1,016 |.ccevrrreeniiiiinns Jovnnnnnns 4,373.63 |.ooeevnniiniiinn feeeeeeen 52,439 | [ 122,703 | [ 122,703 |.......... (LT R R R A EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/16/2023 |. 10/15/2024 |.... P RO 4,373.63 |.. ....899,113 |... - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/16/2023 |. 10/15/2024 |.............. Lo PO RN 4,373.63 .o feeeeees 19,865 [.oovevveeiiiiiins [ 25,691 | .eeeeeii [ 25,691 EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/27/2023 |. 10/25/2024 |.... P RO L0 RV T N RN 25,380 - . 10001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............. LIV F R AR L0 RV T PO IR 185,240 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. 349 | e 4,495.70 |.oevvvneiiiiinnn fereees 134,168 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |.............. L) PO RN 4,495.70 |.ccvvveiieiiins [ 7,566 EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 11/15/2023 |. 11/15/2024 |.............. <71 PO RN 4,502.88 |..eeuniiiiiiiinn [ 8,378 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ T2 foes L3102 (1 R A, TR 7. FO RPN 51,560 [.evuneeenns [ 51,560 |.......... LT <7 R AU KRR R, EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index | JP Morgan . 11/15/2023 |. 11/15/2024 |............ (SIS P AR 4,502.88 |..evuniiiiinii foeeeiinnnn 40,287 [oooeiiiiiiiieeens | 76,097 [.eveeeeees [ 76,007 [ FCS TR 1 T R FORRURR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index |JP Morgan ... . 11/15/2023 |. 11/15/2024 |.... PN PR 4,502.88 |.. - . |0001 ...
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 11/15/2023 |. 11/15/2024 |.......coc 1,491 [ooiiiiiiiiiiiiiins oo 4,502.88 [c.vunniiiiiininns foereinnnn 313,450 |.evvveeiiiiiiinn o 548,928 | ..ooevnnnn [ 548,928 |......... 235,478 |oeeeveieicinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/15/2023 |. 11/15/2024 |......''ii2,958 [oeenniiiiiiiiniins Joreiennnn 4,502.88 |..evnniiiiinins o 1,140,967 [..oovvvvinneeees Jevnenn 1,683,121 [.eeeeeenis | 1,683,121 |......... A2, 153 | oo e [ EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 11/27/2023 . 11/27/2024 |............ V7 I RN 4,550.43 |..oovviiiiniiinn feeeeees 39,188 [ v 70,629 [.eveneeens [ 70,629 |.......... LI T:3 T R RN RN KRR EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 11/27/2023 . 11/27/2024 |............ 74 1 S N 4,550.43 |..coeviiiiiiiins [ 101,716 |oeeeeeeeiceinnn o 137,728 [ e o 137,728 ..o FC LTV [V[CTN R FO R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [JP Morgan ... . 12/14/2023 |. 12/13/2024 |.... P RO 4,719.55 | [ 116,311 ...125,124 | ... 125,124 ... - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............ L7 PO RN LIVA I RN 52,320 |oevveneiiiiininn foeeeiinnnn 32,254 [t | 32,254 |........ [P JRVLCIC)) R AR RN R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 12/15/2023 |. 12/16/2024 |.......... 2,848 |ouveiiiiiiieeens e 471919 | oo 1,109,688 |..oeveneiviinnnns oo 1,139,089 [..eeeeenns | 1,139,089 |.......... 29,4071 |evveiiiiiiinns foereri e EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/16/2024 |.......... 7L R I 471919 [ oo 265,899 |...ovvnniiiiiiinnn foreens 291,506 [..evuneenns o 291,506 |.......... 25,607 [ciiiiiiiniees i [ e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/15/2023 |. 12/16/2024 |............ L7/ P AR LIV ATC T - FORR RN 26,507 [coeeiiiiiiinnens s 37,313 | oo [ 37,313 [ 10,806 |+evvvenevvrnnnnns foorerrniiiiiciins e i EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 12/15/2023 |. 12/16/2024 |............ (L7 I LIV A - T - FOPR RN 26,567 [cooeiiiiiiiinenns | 17,206 [.eneeeeeens | 17,206 |.......... [ES S O EUUPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 12/15/2023 |. 12/16/2024 |............ [S1572) P R LIV A - T - FOPR RN 7K RN 48,400 [...oeeeeen |onneen... 48,400 |.... 28T R AU KRR R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/16/2024 |.............. (7 IS R 4,832,485 |.coiiiiiiiniiins feeees 21,349 | o 21,602 [.eveneeeens [ 21,602 [cunneiinnnnn XN PR KRR R KRR EIRTTT 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 12/27/2023 |. 12/27/2024 |............. RGN FO R RN 4,781.58 [cevneiiiiiniinns |oeeeinnnn 127,285 [ v 185,474 [ o 185,474 |.......... FST 1 R R R R EIRTTT 0001 .oeennnnens
S&P500 OTC European
Call-Buy ... ... | Index/Annuity ......... |N/A ........... [Equity/Index | JP Morgan ... . . 12/27/2023 |. 12/27/2024 |.... i T 4,781.58 |.. L. 24,382 . . oo . |- e 10001 ..
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 6,562,650 34,661,102 0 55,504,855 | XXX 55,504,855 17,100,039 0 0 0 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
0219999999. Subtotal - Purchased Options - Hedging Other 6,562,650 34,661,102 0 55,504,855 XXX 55,504,855 17,100,039 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............n Tidewater .......c...... N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 2,495 | eeiiiieeieeiii feee e 0.00 [nnueieeemnnnneee Jemmmmnneerennnns foenreeemnnnnneees Jonnererernnnns [nneerernns Jonnnnannrernnnns forreeenniianaaens
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0
0439999999. Total Purchased Options - Call Options and Warrants 6,562,650 34,661,102 0 55,504,855 | XXX 55,504,855 17,100,039
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0
0499999999. Total Purchased Options 6,562,650 34,661,102 0 55,504,855 | XXX 55,504, 855 17,100,039
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0
S&P500 OTC European
Call-Sell .... veee | Index/Annuity . N/A ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UK5573  |. 01/13/2023 |. 01/12/2024 |.... P U 4,109.00 |.. (8,613)f... P AU (17,672) ... ... (17,672)|..........(9,060)|.
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |............. 289 | feeeeeeens 4,089.00 [eveneeeeennnes foeeeennnn [C07 7)) TR R (163,784)[ .evveneee [ (163,784)......... (83,552)]-cvveeeeemennes Joeremmmmneeeeeenn feeeeeeeeeiiees e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell .... v | Index/Annuity . N/A ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UK5573  |. 01/13/2023 |. 01/12/2024 |.... P U 4,119.00 |.. (1,580)... .. (2,219)... ... (698)|. -
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LI PR ISR 4,099.00 [oeennereeemnnnees Joeeennns (QL:ETD) E T [REIOI:LSTC)) R (30,454)......... (15,573)]-vvveeeeeemenes foeeemmmeeeeeeenn [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell .... veee | Index/Annuity . N/A ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UK5573  |. 01/13/2023 |. 01/12/2024 |.... P U 4,109.00 |.. (1,831)f... ....(2,671)... ... (840)f. -
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. T2 |eeeeeeeeenneeeee foeeeennn 4,289.00 [oevueeieeennnaes foeeeennnn [RLTCKE)) T (35,210)] .eevvvenns fonneens (35,210)f......... (18,575)[- e eeeeeeeeeeee Jommmeeeeemnes foeeeeeeeeeeeeeeen [ LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. KT IR IR 4,099.00 |-veeuneeeemenn foeeeennnnn (5,466 eeeeeennaes foeeeennnnn (8,058).eveeeennn foevennnnns (8,088).......... (2,592)]cceveeeeeeemenn foeeeeeeee e e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 19 [ oo 4,069.00 |-eeeeneeeeeniis foeeeennnnn (3,426)]-ceeeeeeeenenes foeeeennnnn [CTRVAD) [ RS (5,171).......... (1,748)]- oo Jomeeeeeeeees feeeeeeeeeeeeeeen [ LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. (VN PR IR 4,179.00 |eeeeeieeeenies foeeeennenn (3,702)] e eeeeemmnees foeeeennnnn (4,794) evveenns o (CRET)) — (1,092)]++ e eeeememeees Joeemmmmeeeeeeennn feeeeeeeceeeees e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. [/ PO IR 4,209.00 [oeeeneieeennnnes foeeennnns (15,357 )|+ vveeeeeeeeenes foeeennnnn (32,178 ceeeeeees o (32,178)|......... (16,822)[-..eeeeeeeeeeee Jommmeeeeemnnes foeeeeeeneeeeeeen [ LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LA PRI R 4,149.00 |oveenneeeeenins foeeeennenn (1,499)]- e foeeeeennnn [20155°)) [RARRRR PR (2,088)............ (569)]-+vveeeeemmmes foeeemmmmneeeeennn foreeeeeeeeieeee e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. KIS IR IR 4,129.00 [oeeeneieeenniees foeeeennnn (10,905)[- e eeeeeneeeeen Jevnnnnns [(V2207)) I (22,479)|......... (T1,574) e | o [ LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............. 228 e e 4,051.00 [oeveeeieeenniaes foeeeennnn (78,852)[.ceeeeeeeeeeee Joeenann (159,456)] ...cevvvnns founnnnn (159,456)|........ (80,804)[-...eeeeeeneeeeee Joemmmeeeeemmnes foeeeeenneeeeeenn [ LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. 85 | e 4,111.00 [ooeeeeeeeeeeeees s (26,905)]-+vuueeeeeeenaes foeeennnnn (55,296)] .ccvvvnnnns fornnnnns (55,29)|......... (28,391)]- e eeeemmmes Joeeemmmeeeeeeenn [ e LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. KIS IR IR 4,250.00 [-eeenneeeeeennis foeeeennnnn (772 15)) P IR (3,917 v o (3,917)feee [V07)) S FOUUTRRRUU AEUSTTRRTRRRRTRT R LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. Ko IR IR 4,230.00 [-eeneneeeeeenni foeeeennnns (A1) R IR (20,992)] .eevvvenns fernens (20,992)........ (110D e o e o LT 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index/Annuity ......... N/A ot Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.......... 2,18 [ e 4,071.00 [-eeeeeeeeieeeees e (720, 114)[..eeeeeees o (1,467,029 ........cc | (1,467,029)f....... (746,914)...ooeeeeeeeeee e o [ LT 0001 .oeeenneeee
S&P500 OTC European
Call-Sell ..ooeerrnnnnns Index/Annuity ......... N/A et Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ LGN T 4,061.00 [-oeeeeeneneeeeeen fornnns (PLIRTED) F (43,827)] .eevvvnnns feneens (43,827)........ (17,850)[- e eeeeeeeeeeeee Jemmmeeeeemmnes foeeeeemne e [ LT 0001 .eeeneneees
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A et Equity/Index |Wlells Fargo ........ PBLDOEJDBSFIWOLXP3B76 ). 01/17/2023 |. 01/16/2024 |............ 256 |eeeiieeieieiies foeeeeees 4,240.00 |..eeiiieiiiiines foeeeennns (62,934)]-cevmneeeeenenn fooeeees (133,842)] ..oovvvenns Joennnns (133,842)........ (70,908)[- -+ eevevmmnareeee Jommmmneeerernnnns foorerrnnnanreerne foonnaeeeeennnnnnns = eeoocees 0001 ..oennneees




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1A

1 2 5 6 7 8 10 11 12 13 14 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence Year-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.......... X R 4,061.00 [.ooeevviinnniiins e (844,998)]....0uniiiinnnnns (1,713,995)| ... (1,713,995)[....... (868,997)]..ccvvvnnriiinnnn fooreeieiiiiniiees v [ | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. 5171 PO RN 4,051.00 (18,019)] (18,019)]cceveee e (7,278)f v e [ e | = e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P RO 4,041.00 |.. ...(88,537)] ... ....(88,537)|...
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. A PO R 4,220.00 [cevvenneiiennnnnns foeveeens (18,71 o (39,630) (39,630)f.......en(20,919)] ceeveniiiiinnn e e [ = 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... P RO 4,041.00 |.. (26,776), ... (26,776)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |.............. L1V PO R 4,260.00 [oeevenniiiiininnns foreeinnnnn () O RN (CH07)) PO R (G073 PO (7)) RN AR RPPPNRPPPRR AU o (111 IR
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/17/2023 |.01/16/2024 |.... 4,071.00 |.. (545,092) (545,092)]
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/17/2023 |. 01/16/2024 |............ L I R 4,031.00 [cevueniiiiiinnnnns foerennnnn (WATELTY) F (144,636) (144,636)].....eeen(72,692)]. s [ | e = 0001
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. [ PO R L0 (C7 (VN FORR I (223D I IR (45,321) (45,321)).0eeee (22,880 [ e e = (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. A3 O R 4,183.00 [cevveeniiiiininn foeeeiinnnn (1,951 eeeieiiiiiins foeeeeinnnn [01:11)) P RO (2,080)[...ccevvvnn (129))eeeenniiiiiiinns [ e e [= e (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 127 [ e 4,172.00 [eeveenniiiiininns Joeeeinnnn (38,967)[...ccvvvnnnnnnnns (78,971), (78,971)]...eevvna(40,004) .. foeeeiieeeeeinis [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 01/27/2023 |. 01/26/2024 |............... -1 PO RN 4,152.00 [oeveeeiiiiiniins foeeeiinnnn (1153 O RN (L)) IR R (5,206)[...cceeven (2,620)).ceveenieeinnnnns fooreeviiiiiiiiis e e [ e (0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. P41 PO RN 4,386.00 [ceevenniiiiinnnnns foeeeinnnnn [V D R RN (8,691)] eevennnnnn | (8,691)[..ceeeenn (4,649)).ceveeniiiiinn [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 5171 PO RN 4,203.00 [cevnnniiiiinnnnnns foeeennnnn [RTNEY)) R (34,301) (34,301 (17,549)] e e e [ = 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |............... -1 PO RN 4,343.00 |.oeeveenniiiiinnn oo (5723 O R, [WZ1)) I R [WZV)) R I : i EUUUR TR R AR R 111 I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. 15T PO RN 4,240.00 [cevneniiiiiinnnns Joerennnnn [QECTRCLY) R RPN (16,324) (16,324)]...eee e (2,420)] v oo e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............. YT F AR 4,250.00 [cevneniiiiinnnnns foerennnnn [R:Z7/0)) R (141,202) (141,202)]...0000 o (56,832)]. v [ e [ | = e (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ LS PO R 4,240.00 [cevneniiiiiinnnns Joerennnnn [(SX ) AR (89,642) (89,642).......eu(36,047)]ceevenniiiiinnn oo e [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. LN R R L1700V N FO RN (ALY PO RN (1,895) ceveeeeeens e (1,895)[..ceeevenee e 19 | [ e e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. LS PO R 4,364.00 [cevnnniiiiinnnnnns foerennnnn QL") R RN (23,801)] (23,801)f.0eeeeen (9,569)]ccvvvnieiiinnn o e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ LA I R 4,291.00 [cevveniiiiiinnnnns foerennnnn [RSTRLET)) O IR (58,906)] (58,906)].........(23,762)]...ccvvunrreirnnnn fooreviiiiniiinnis e [ = (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. L) PO R 4,260.00 [ceenniiiiiininns foeeennnn (RRIYFLC)) R (19,636)] (19,636)[....eeeee (7,909)]ccvvvnnninvvnnnn oo s [ = e 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. L) PO R 4,260.00 [oeevenniiiiininnns foreeinnnnn [RTR-T£)) O RN (4,010) ceveeeeeees e (4,019)[..ceeevnnn (A40)]e e [ [ e [ e (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. A PO RN 4,219.00 (16,699).....ceeeu (8,705)].ccevennninnrnnnn oo v [ = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |.............. L) PO RN 4,457.00 [oevvnnneniinnnnnns foevennnnnn (5,586)fceniiiiiiieins v (9,16 e e (9,181 (3,575)[eeeeeeieiiiiiiins | Lo e | = e 0001 el

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

S4P500 OTC European
Call=8el | vovvvvverennn.

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

S4P500 OTC European
CalI=8el | ovovevereenns

Index/Annuity .

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

Index/Annuity .

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

Wells Fargo ...

Wells Fargo ...

Wlells Fargo ........ PBLDOEJDBSFWOLXP3B76

Wells Fargo ........ PBLDOEJDBSFWOLXP3B76

. PBLDOEJDBSFHOLXP3B76

. PBLDOEJDBSFHOLXP3B76

. 02/15/2023

. 02/15/2023

. 02/15/2023

. 02/15/2023

. 02/15/2024 |....

. 02/15/2024

. 02/15/2024 |....

. 02/15/2024

P R 4,231.00 |..
......... 4,272.00
[ 4,459.00 |..

......... 4,210.00

(1,097,963),

(43,536)

. (8)f...

(41, 150)]




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

STAC =

1 2 5 6 7 8 10 11 12 13 14 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. - R RN 4,210.00 (18,676)| = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -1 1N R R 4,189.00 (49,957) = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P RO 4,220.00 |.. (1,129,627)] ..cceeeen o (1,129,627)| -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. -2 PO R 4,233.00 |.oeevvnnnniniinnn foeeneeeenn (7,488 [ (12,422)) e [ (12,422) = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P RO 4,231.00 |.. (263,138)|... -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ B [ e 4,417.00 (123,032) = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P RO 4,199.00 |.. ... (32,953)|... -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. (<11 R R 4,407.00 [cevvenenennnnnns fooreennnn (14,893)] e o (24,61 e (24,611)] = e 0001 e
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [ PO R 4,220.00 [cevveneieiinnnnns Joevennnnn (16,449) e e (18,670) cenneeeecn [, (18,670).......... (774} O EPTR [ RN = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. [V N PO R 4,199.00 [ceveenivviinnnnnns foovennnnn (5,683)fceniiiiiiiiiins |vvni e (6,668) e | (6,668)............ [RSL51C)) R RN R R = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ LA [ LT 0 VN FO RN [R:18:170) R (R1511)) P R (160)........... L CIC L R FORURR R = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. P2/ PO R 4,251.00 [oevvenriiiiininns foeeeinnnnn ({5 00) A I (15,364)] .oeeeeeeee [ (15,364).......... [E-TR-ZELY O EUPTRR [ RN = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L /21 R R 4,201.00 [oevveeiiiiininn foereinnnnn [E TR R 1) A RN (A1) I R (7,189)f....ennnnn [0 7/0)) R AR R R, = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L) PO R L0 (17228 [V N FOR RN (2573 R I (16,126)[ +vvvvvveens fornnnnne (16,126)].......... [R:18:1172) R AR KR R, = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. fCL 3 PO R 4,132.00 [ceveeniiiiiininns foeeennnns [QIU2:55)) R A (22,940)] oo [ (22,940)|......... [QVCI51C)) R RO R = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ L)Y I R 4,092.00 [cevenniiiiinnnnnns Joerennnnn (62,189)[....ccvvvvnnnnnnns [QRCIKET)) R R (136,359)|........ (LR V(0)) S R R RN, = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. L R R 4,062.00 [ceeveniiiiininnns foeeeinnnnn [(CTRI0)) O I [RENCLYS) PR R (13,647).....ne [T R EUUPTTR [ RN = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. (C1: ) R RN 4,017.00 [oooevveiiieeiiies fereennns (RIR:777)) R (34, 710) +evveeeeens o (34,710)......... (23813 O EPRUUN TR RN = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ FCLCIC ) R RN 4,017.00 [oooreviiiiiniins | (119,452))..cvvvniiiinnnnns [[IRIKEK)) R R (303,333)....... (REEKTR:I:H D) R [RUUUU RO RN = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. -7 PO R 3,998.00 [cevvuniiiinnnnns foerennnnn [(PZAR:ZX)) R RN (69,887)[+evvvvvenns fornnnnn (69,887)......... [Z0ZT.Y) FOR RPN R KRN = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. L CIN R R 3,988.00 [.evuniiviininnns foereinnnnn [(T-7/0) R RN [V 113)) IR R (10,106)|.......... [(CTRS 7 PO EUUPTRR [ RN = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. [/ PO R 4,027.00 [oeeveniiiiininnn foeeeennnnn (15511 R I (18,763)[ +vvvvevenns fornnnne (18,763)| = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... [/ PO R 4,125.00 [oeveeniiiiinin foeeeiinnnn [QICLCI®)) O RN (5 55)) ORI R (5,365) = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ L LE ) R R 4,007.00 (146,988)| = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ L5231 PR R 4,047.00 (154,018)| = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/14/2023 |. 03/14/2024 |.... 4,066.00 |.. ... (11,507))... -
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. P/ PO R 4,135.00 [oeveenieviinnnnnns foeveennenn (3,016) s v (9, 710) e e (9,710)] = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P RO 4,009.00 |.. ...(45,675)| ... ....(45,675)|... -
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.............. 86 [.iiiiiiiiiiiiiins Jeenannnns 3,931.00 |..eveniiiiinnnnns fooeeeennn (80,561 )] o (75.514) oo e (75,514)] = oo 0001 Ll




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

9¢'8l3d

1 2 5 6 7 8 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence Year-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ L U R 4,125.00 (55,203) = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |..........1,881 [ccceiiiiirinniiiins Joerennnn 3,970.00 [cevvuneireinnnnnns foevennn (363,804) cceeniiiiiiinins e (990,566)] .-.vvvennn (990,566) = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P RO 3,960.00 |.. ....(1,883,446) (1,883,446)| -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ 128 [ Jeeenns 3,960.00 [evvennivviinnnnns fooeeennnn (25,397 e o (68,482)[.eevneeens oo (68,482).........(43,085)]..ccvvvnniiriinnnn v e [ = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P RO 3,972.00 |.. ... (42,91)]... .oen (42,961))... -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. [ PO RN 3,950.00 [cevvenirvinnnnnns forveennnn (24,692)] e o (61,726)........... (61,726)].....evu(37,084)]eeeiiiiiiiines Joeeevineeeeeiins o e = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... 4,106.00 [.oovveennnnnnnns Jerneee e (41,520)] e [ (115,203)] .- (115,203)f... -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. <71 PO RN 3,941.00 [cevvenivvinnnnnns Joereennnn (B, 79 e (17,981)( ........ [SV28°1:1D) RO & I (1] R EOR RN U RN = e 0001 e
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ LA [ R 3,941.00 [cevvnnrvivinnnnns Joovennnnn (A1,130) i e (102,208)] .- vvveveee [QI070[0;<)) MR () N 074: ) FOUP KU PRI RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... V[0S PO IR 3,970.00 ....(1,688,383)........... (1,688,383)].....(1,021,227)]...eniiiiinnnnes foevennineeeeiinnn o v = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ 283 L0 1 (7M1 R AR (118 7.1 R R, (198,193)] ---vvveennn (198,193)]....... (127,353)].cccvvvnnneiviinnn oo v [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ LLCIU N I R 3,950.00 [cevvenivviinnnnns foreeennnn(32,760)) e o (87,521 ceveneeecs [ (87,521 ). (B4, 761)]e i oo e [ = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L R R V2 YOV N FO RN [0} O RN (4,766)..neeeeenns |oevennnnns (4,766)[......cevu (2,733)]ecvennniniinnnnns foovrenniniiiieins o i = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. VN PO RN L0 P70 VN FO RN (VR:740) R R (WA 1:X)) (R R (WA 1)) R (1) AR RN PP RPN = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. LN R R 4,276.00 [oevvenniiiiinnnnns foereinnnnn (3,212)]ceeeieiiiinins foreeeinnnn (8,262)] cevvenneens o (8,262)[...eeevee (5,050)).cevvenevvinnnnns fooveenniiieiieins e = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. 51 4,186.00 [.ooevvvvnnnninins Jevnennnns [QETT) R RPN ((7:75) U R (32,875)]eeeeee(19,378)]e e oo e [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. 2 4,087.00 [.ooeeviiiiiininns v [RETR1oc) O RN (8,668)..neeeeens |orvennnnns (8,668)]...cvvenee (5,084)c.eiiiiiiiniiis v [ e = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. 15 4,067.00 [.ooeeviinnininns Jvvninnnns (38723 R TN (10,999)] .eevvvenns [ (10,999)]...eeeeen (B,178)]e e oo s [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. 45 4,077.00 [oeeeveinnieieiins forennnns (REFCIVS R R [Rec TR :0)| U (33,520)]. ..vveen (18,903)[ oo Jvniieeieiiins [ o = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. 2 L3 (0700 N I A (12,911 s (30,082)f +evnneeees oo (30,082)[...ccee (17,172)]ecveveniiiiiinnn oo s [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/12/2024 |.............. LN PO R L33 IV N FO RN (WAVE:)) R RN (14,475)] cevvvree [ (14,475)].eeeeec (B,783)]e e oo e [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. 22 PO R 4,303.00 [cevveniiiiininnns foereinnnnn (VIV2(°)) R R (5,194) evveeeees o (5,194)).cvvee e (2,418 [ forrviiiiens [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ 24 (V) SR RN 4,231.00 [ceveniiiiinninns foeennnnn (£ 10) FRR RN (128,175) = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. [S1CJN PO RN 4,262.00 [oevveniiiiininnns foreeeinnnn [E- T 1)) R A, (15,364) = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/12/2024 |.............. £ R A L3 VN FOR RPN o7/ 1+t Y I (44,335), = e 0001 e
S&P500 OTC European
Call-Sell .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |.... -

S4P500 OTC European
Call=8el | vovvvvverennn.

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

S4P500 OTC European
CalI=8el | ovovevereenns

Index/Annuity .

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

Index/Annuity .

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

Barclays ....

Barclays ....

Barclays ............ G5GSEF7VJPS170UK5573

Barclays ............ G5GSEF7VJPS170UK5573

. G5GSEF7VJP5170UK5573

. 04/14/2023

. 04/14/2023

. 04/17/2023

. 04/12/2024

. 04/12/2024 |....

. 04/15/2024

P R 4,220.00 |..
......... 4,448.00
P R 4,241.00 |..

......... 4,214.00

....... (12,106);
...... (227,829)] ...

........ (30,054)

. (3,138))...




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

L¢'8l3

1 2 5 6 7 8 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence Year-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.......... 2,008 [oeeeveenneeiiinnn Jevnennns 4,234.00 |..ccovnnnnnanns (333,224)]....cccvnnnnne (645,585)| ... (645,585)]....... (312,361)]..ccvvennniiiiinnn feoereriiiiiinenes v [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 04/17/2023 |. 04/15/2024 |............ L) P R L3 TV O N (ESIVRVLCI0)) R A, (91,153)] cevvvvi [ (91,153)[.ee e (41,008)] v [ [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 04/17/2023 |. 04/15/2024 |.... P RO 4,214.00 |.. [(CCTGTA) I RPN (61,511)... ... (61,511)... . 10001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 04/17/2023 |. 04/15/2024 |............ L5771 PO R 4,411.00 [eeveenniiiiininns Joeeeennnn (30,549) ) | (59,479) e (59,479)]...vveee (28,980 Jveeeeeceiii [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.... P RO 4,276.00 |.. ....(39,274)|... . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. P2/ PO R 4,440.00 [oeeennniiiinnnnns foeveennn (1,918 e (3,330) e e [R5 O N | O e O e R TPPP 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 04/17/2023 |. 04/15/2024 |.... P RO 4,224.00 |.. (1,544,927) . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.......co 1,915 [ooiiiiiiiiininns oo 4,234.00 |..ccovvnnninnns (633,442)...0vvniiiinnnnns (1,164, 791) . (1,164, 791)]....... (531,349)]c.eeniiiiiinins v [ e = s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 04/17/2023 |. 04/15/2024 |.............. P2/ PO R 4,452.00 |..ceevvnniiiiiinn foeeeees (R1R:11C)) AR (3,082)] cevvnneens o (10573 PO I <)) RN U RPRRPTTR RN N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. fCL 3 PO R 4,203.00 [cevveeiiiiininnns foereennnnn [(1570[0)) R R (11,869)........... (11,869)]...cevve e (5,670)feeiiiieiiinens v [ e | = s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. (-] [ AR 4,193.00 [ceveeniiiiinnnns foerennnnn (VZRV3)) R R (49,225)] ..eeveenen |oviaannns (49,225)]...0vve e (22,103 Jveieeeeceiiis forreviiiis e [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 04/17/2023 |. 04/15/2024 |............ LK U 4,224.00 |..covvnniiiiinnn foreees [(RIT)) A RPN (60,719)........... [(CIUA <)) IR ;e (1 R FARRUUUURN R R L, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 04/17/2023 |. 04/15/2024 |............. 7 FR AR 4,400.00 [ceennniiiiinnnnns Joeeennnn (57,661)[.....ccevnnnnnnnns (111,888)f ........... (111,888)]..evee e (54,227 v [ o | = s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. LY/ PO R 4,241.00 [cevnenniiiiinnnns foeeennnnn [QETRCTD) R A (28,299)] .eevvvennns [ (28,299)]...0vven (12,988)[ e Jveeeeeeceiiis [ e [ = 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. L LN R R 4,390.00 [ceeveniiiiininnns foereeinnnn [N R RN (7,990)] cevveneens o (7,990)[eeeeee (3,858)]e e [ e e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ LG P AR 4,228.00 [ceveeiiiiinnnnns foeeennnn (86,011)].cevvveeniiens (163,205)] ..evvveenen (163,205)).eee e (77,193)] e [ e [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ LA P R 4,290.00 [cevneniiiiinnnnns Joerennnnn [EAIAK)) O RN (99,910)] +evvvvnnnns fernnnnns (99,910)f...eee e (48,497 ceevneieiiinnnn [ [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573 | 04/27/2023 |. 04/26/2024 |.............. <71 PO RN 4,290.00 [cevveniiiiininnns foreeennnnn (0] R RN (7,928) cevveeeens o (A2 PO < 18 <1 ) RN U RPN RO N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ LS PO R 4,227.00 [ceveniniinnninns foeennnnn (61,775)[.. v (122,151)] s (@22 YD R (14 5 7/<)) RN TR RPN RRPTUI N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ LSS PR R 4,237.00 [cevneneiiiinnnnnns foeeennnnn (Ui )) R IR (51,197) e o (51,197)f. oo (30,837)]e i [ [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ L2227 PO R 4,372.00 [cevenniiiiinnnnns foeeeennnn (29,049)].cevveiiiininnns Joeennnnn (61,636)........... (61,636)]......0un (32,587 [eeeeiiieiiinins v [ e | = 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... 199 [ o 4,209.00 [ceeuunniiiiinnnnns (642,897)[.....ccvvvnnnnnnns (1,249,676))........... (1,249,676)|........ (608,779)|...cvvenereeinnnns foorerinniiiiieins o foerrviceienn [ s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... LI R A 4,229.00 |...covvnnnininns (265,206)......ccvvnnnnnnne (637,436)] .- -vvveenen (637,436)]....... (372,230)]...cccvvueiivinnn feorrerriirniinnnns v [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... LK 7J) R I 4,219.00 [oeeveniiiiinnnnns (536,188)[......ccevvnnnnnns (1,047,053)| (1,047,053)....... (510,864)|...cvvvnieeinnnns fooreriiiniiiiiins e foereiieceienn [ s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5I70UK5573 | 05/15/2023 |. 05/15/2024 |............ L7 I 4,198.00 [cevveniiviinnnnns Joreeennnn (46,628))ccnnniiiiiinns | (90,228) e [ (90,223)]...eveee e (43,595)[. v v [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 06/156/2023 |. 05/15/2024 |.... 4,186.00 |.. (126,359) . 10001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ LS 3) FOR R 4,356.00 (69,780)]...cvvven(36,492)[eeeiiiiiiinins foevriinenecviien [ e | 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 06/15/2023 |. 05/15/2024 |.... P RO 4,248.00 |.. ....(49,706)|... . 10001 ...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Barclays G5GSEF7VJP5170UK5573 ). 05/15/2023 |. 05/15/2024 |............ 202 )i [ 4,200.00 |.....viiviinnnnns fooeeennnn(35,680)) e Joeeennnn (83,198) e [ (83,198)].........(47.519)]cevvvnniiiinnnns fooveviiiiiis o v [ i 0001 ..oevnnnnns




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

8¢'8l3d

1 2 5 6 7 8 9 10 11 12 13 14 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence Year-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ L1 1N U R 4,382.00 [cevneniiiiinnnnnns foerennnnn [ReI0N1-[0)) U R, (65,081) ... (65,081)]..ccvvven (34,501 foeenieeciciies [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.............. (7 R AR 4,332.00 |.cccevennniiiiinn foeeeees (K772 FOR R [QERCKE)) TR (17,535)].vvvvveee (8,003))e e oo e | | = e 10001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 05/26/2023 |. 05/24/2024 |.... P RO 4,332.00 |.. ...(59,187)] ... ....(59,187)
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ (-] S I LRIV (VN O RPN (7317 AR IR (90,263)] -eeeeeeee [rveeens (90,263)f..vvvvvvn(26,192)]eceeeeeeeeeeeeees [ e e | = e 10001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/14/2023 |. 06/14/2024 |.... P RO 4,482.00 |.. ...(23,928)] ... ....(23,928)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ 72 PR R 4,471.00 [oeveennniiinnnns foeeeennn (40,874) e o (57,212)] oo [ (57,212)[0vvvvee e (18,338)]e e oo e | | = e 10001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/15/2023 |. 06/17/2024 |.... P RO 4,492.00 |.. ...(58,388) ....(58,388)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.............. - R RN 4,556.00 [cevveniiiiinnnnns fooreennnn(25,788)] e | (32,979)] oo [ (32,979)). e (TAMM) s [ [ e [= 0001
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 11721 IR I 4,514.00 [ceevenrniiinnnnnns Joevennn (384,098)fceeniiiiiiens e (490,450), (490,450)|....... (106,357)]...cceeeeeeeenens fernnnniiiniiiiiins Jovveeeeiieiiiienns e [= (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/17/2024 |............ L) P R 4,671.00 [ooeeveivennnnnins Jevnenenn (80,541 [ (76,977), (76,977 e (16,436).vvvvvvvnnininns feeeeeeeeeeeeeeees foeeeeeeeeeeeee [ = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... LR[OI EN 4,503.00 [cevvuneiriinnnnnns Joevennn (514,402)fceeniiiiiinins | (656,604) (656,604)....... (142,202)]...ccvvveriiniinns fooeeeeeeeeeeeeeees [ e | = e 10001 e,
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |............ L[] R RN 4,492.00 |..ocevvnnneniinnn feeenee (B TAT )i [ (31,628)[ +evvevennns fornnnnnn (31,628)[..vvvvennne 3,119 | [ e | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... LI 1 R A 4,514.00 [covnennniiinnnnnns Joevennn (180,435)fceneniiiiiinnns e (156,033) (156,083))...uveeee e 24,403 [ [ e [ = e (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/17/2024 |............ LU R R 4,696.00 [.evenniiiiinnnnns foereinnnnn [WARI0:)) R (1,961)] evnnnnnnnn | (1,961)[.eeeeeee 5447 | [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |............. 2 F AR LI YL IV N FORR N (77,866)]..ccvvneeeniinnnn oo (99,132)] -eeeeeeeee [ (99,132)].ccvveen(21,466)[..coeveveeeeees Jvnneeecceiiis [ e | = e 10001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. FA ) PO R 4,466.00 [..eeniiiiinninns foeeennnn (11,861)]ceveeeeiiiinnnn o (QLIVIK) FOUURU R (14,273)ceeee e (2,412)] i o e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. SIS PO R ) (VV[VN FOR IR [0°TC) IO IR (39,961)].cceeeeeee [ (39,961)[....ccee (12,007)]ccevveeniniiinnn oo s [ = e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |.............. LS PO AR 4,618.00 [.cooevveviinninns Jvniinnnns (7,393))eeeeieeiinninns foreeeinnnn [CTRTAD) I R (B A7)0 2,222 | [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ LI R R 4,618.00 [.ooovvvvnnnnniins Jevnannnns (59,964))..cuvniiiiinnnns |oerinnnnn [(CERCZAD) PR R (69,641)]...eeeeen (9,677)]ecvvvenniiiiinnn oo e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 07/17/2023 |. 07/15/2024 |............ LN U R 4,812.00 [cevenniiiiiininns foerennnnn (34,088)[.....ccvvnnnninnns Jounnnnnns (37,037 cevveeennns o (37,087 )feeeeeeen (2,988)] v oo e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 07/17/2023 |. 07/15/2024 |............ L5771 PO R 4,568.00 [c.evnniiiiinnnnns foerennnnn (46,045))..cvveiiiiininn foerennnnn (51,996)] ..eeeeeee [rnens (61,996)[...ceeeeu (5,95T)]eceevenniiiiinnn oo e [ = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.......... L ICLE: R A 4,613.00 |oevvenniiiiiininns [ (151,590)f...eevviiiinens v (111,031)] (111,031)f.....00t 40,589 |oeeenniiiiiniins Joveeeviiieeeeens feeeiiiiiiiis e [= e 0001 s
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.......... 1,628 [oiiiiiiiiiniens oo 4,613.00 |oevvenniiiiiininns [ (486,397)[....ccvvvvnnnnnns |oennnnn (547,805) (547 ,805)....eee (B1,407)]ccevvvnniiiiiinn feeeeeeiiiiinenes v [ | = e (0001 Lo
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 07/17/2023 |. 07/15/2024 |............ L1 U R 4,595.00 |..ccvvnnniiiiinnn forneenns (28,919)).cvveiiiiiiins Joeeeinnnn (22,146)| ... (22,146)).eee e 8,773 | oo e [ = 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 07/17/2023 |. 07/15/2024 |............ (U1 I R 4,652.00 [ceevenrriinnnnnn forveennn (36,800))0eeeniiiiiiinn foeeeinnnn (33,197)] oo [ (83,197 3,403 | o e [ = 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 07/17/2023 |. 07/15/2024 |.... P RO 4,586.00 |.. ...(63,912)] ... ....(63,912)...
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.............. eIt O R 4,821.00 [cevenniriinnnnnns fooveennnnn (5,334 e (1,044) e (1,044)[.ceeeenn 4,290 | [ e e [= e {0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/17/2023 |. 07/15/2024 |.... P RO 4,783.00 |.. ....(48,542)...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 ). 07/17/2023 |. 07/15/2024 |.......... 1,331 |occoiiiiiiinnininns Joorennnnd 4,602.00 (488,466)[.........(55,074)..cuueiiiinnnnnns foovevnnninnnniinnn foveenniiiiiiiinnns fovvvvnnnnnneinnnn [~ weeeenn. (0001 L
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

6¢'81L3

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |.............. L1 PO R 4,719.00 (1,714)........... 2,963 |vvnneeiiiinnns foereenieeeens e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ LA I R 4,764.00 |oevvennrvinnnnnns fooveennnn(28,556))cennniiiiiiiines Joeeennnnn(30,021) e [ (30,021)f LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/27/2023 |. 07/26/2024 |.... P RO 4,628.00 |.. ....(53,056)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ L2227 PO R 4,624.00 |oevveniniinnnnnns Joevennnn (16,805)[ceeeniiiiinnnes Joveennn (1373 e [ (13,173)| LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 08/14/2023 |. 08/14/2024 |.... P RO 4,692.00 |.. ....(65,419)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............ LIS I R 4,602.00 [cevvnnirrinnnnnns forreennnn (61,634) e | (75,686)[..evveeeees oo (75,686)|......... [QEVSK)) F RPTUUTN PR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... P RO 4,562.00 |.. .. (52,256 .eennnnnns o eeeennn. (52,256)f.........(12,366)). .. S N [0[v .
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ 205 |eeeeeieiiiiii [ 4,744.00 [ceveennnerinnnnns forrennnn (18,332 o (13,180) .evvreeeees o [REREL)) R L) 1 R AR R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ 112 F AR 4,724.00 [oevveneniinnnnnns fooeeennnn(69,627)]eeeiiiiiiies oo (252005 I (92,205)].......... (2274 PO RN R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... 1,636 [ o 4,527.00 [cevenernennnnnnns Joevennn (529,856)[.unniiiiiiinnns v (690,871)] +eeeeevvenn |evennns (690,871)....... (R [H 72 1)/ R FORRRRR RN R LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... L[V R I 4,516.00 [ceevnnrvernnnnnns Joevennn (524,330)fcunniiiiiiinins | (683,048)( ..evunnee fonnnnns (683,048)....... (RIS TAK)! R FUU R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L3 PO R 4,704.00 [cevvennirrennnnnns fooeennnnn (46, 783) e o (61,916)[..evveeees o (61,916)]......... [QET [CK)) R AR R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ 202 | [ 4,513.00 [ceveeniniiinnnnns foereennnn (47,83 e (61,996).eenneenes oo (61,996)......... [0 (C1°)) R R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ LUATH [ 4,496.00 [ceevnnniiiiinnnnn foorennnnn (62,532)] e o (81,273) veveneeeees [ (81,273)........ [QEAYZ D) SR R R RN, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... 1A% [ e 4,527.00 [cevennerrennnnnnns Joevennn (200,405)fceeniiiniinnnns Jovnnnn [T ) I (258,699)|......... [SICT2e L) | R ERRUUR AR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ L7 I R 4,505.00 [cevvenirieinnnnns fooveennnn (54,313 e (74,546)] .eevvvnnnnn fennnns (74,546)......... (LUK R KU PP RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ LA [ 4,549.00 |...covvvnnniininnn foeeneeen (15,530)) i e [ZUNCI0)) SRR R (20,605)f.......... [RSVLCIe) Y ERUPPTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ L) PO R 4,527.00 [cuvvenerreinnnnnns fooeennnnn (44,084) e o (60,779) vevvneeeen oo (60,779)......... [QITZE)) R AR R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/14/2023 |. 09/13/2024 |.............. F/8 PO R 4,606.00 [...oovvvnenninnnns Jevnninnnns (ST 7)) O RN (472 [ R (6,772).......... [RIRISLC) R EOUPTTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ B[ R R 4,606.00 [..ooovevnnnninnns fovnnnnnns [(CTAL)) R (43,161)[.eeeneeees oo (43,161)].......... [CIRt15) Y EUUPTTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ L0728 N R 4,640.00 [coveeniiiinnnnnns Joerennnnn [QEN0LTS) R R (16,208)[ .eevneeees oo (16,208)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ L1 R I 4,640.00 [coveeniiiinnnnnns Joerennnnn (R IECL)) R PPN (104,181)] coeeveeiaes Joveen (104, 181)| EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |.......... 2,33 | [ 4,528.00 |oeevueiiiiiinnnns foreees [E-USTR L)) R R (1,105,497)( .ceeveeeecn | (1,105,497)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ T2 Joees 4,515.00 [cevneniiiiiinnnns Joerennnnn (19,300)] s [T (30,476)| EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |.......... 1,849 [cccoeiiiiriniiiins Joorinnnnn 4,539.00 |..ccovvnniiiiiinn fonnnns (624,657) (860,410 LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/16/2024 |.... P RO 4,539.00 |..ccovvnniiiiiinn fonnnns (237,038) (378,018)| o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............. Y. F RN 4,731.00 [ceveeneiiiiiinnns foerennnnn (50,548))..cevvvveneiiieins foeeeeee (73,084) e [ (73,054)......... (22100 R RPN RN KRN EIRTTT 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/16/2024 |.... P RO 4,495.00 |.. (35,883)|... ....(48,865)|.........(12,983)]. . S N ([0[0 I
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 09/15/2023 |. 09/16/2024 |............ 279 | o 4,706.00 f..coivienniiiiinn Jounnnnns (66,518)] 825) i (95,825)......... (29,307)].cvveenivvinnnnnns foovrvnnnniiiiiinn foveeniiiiiiiiinnns | [RRTITTN 0001 ..oevnnnnns




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

0e'8l3a

1 2 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence Year-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ V[ AR RN 4,766.00 [.ooeeveennnninnns fevnennnns (11,659)[.cevvevneeiies Jeveennns (18,691) ... (18,891)]..evvees (7,082)feieviiiiieees foeveineeceeeies [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ A1 I I L) V[V N FO RN (76,411 | [QUUNCIK) PN (104,603).........(28,193)]ccevviivirnnnnns foovrvnnnniieeenns feeeeniiiiiinies v [= e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/16/2024 |.... P RO 4,570.00 |.. ...(62,510)] ... ....(62,510)|...
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ LT P AR 4,528.00 [oevveniriinnnnnns fooeeennnn(62,082)]0nnnciiiiiiines |oeeennnn (98,664) eneneen [ (98,664)].........(36,583)]...ccvvmviirinnnn fooririiiin e [ = e 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/16/2024 |.... P RO 4,506.00 |.. (107,311)]
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L0728 N R 4,371.00 [eevvennieiinnnns Joeeeennnn (34,910) e | (61,589) e (61,589)[..0vvvvvn(26,679))eceeeeeeeeeeeeeees [ e | | = e 10001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 09/27/2023 |. 09/27/2024 |.... P RO 4,445.00 |.. ....(55,305)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L7 I R 4,392.00 |..ccovvnnnininnnn foeeeeeee e (51,640)) i oo (91,967 ) e [ L O € 7 | O R TTTTRP 1112 RN
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. L ) PO R 4,403.00 (13,081)]. oo e (7,830)eevvvvvvinnnninns Jeeeeeeeeeeeeeeees foeeeeeeeeeeeee fo = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ L1 I R 4,436.00 [oeevenvriiinnnnns fooveennnn (51, 148)] e | (85,388) e [ (85,355)]...eeee (34,208 [ feeeeeeeeeeee e = 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. L1 PO R 4,458.00 [oevveniririnnnnns fooveennnnn (7,356)) s e (17,348) e | (17,345)]. v (9,990)). e oo e | | = e 10001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. LN PO R 4,468.00 |.eveniriiinnnnns fooeennnnn(15,466)).ceenciiiiiinns | (26,182) e [ (26,152)[..vvvvve (10,686)]..ceeeeeeeeeeeeens [ e | | = e 10001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. A PO R 4,425.00 |..oeevvnniiniinnn foeeeeeen(12,512)) i o (28,466)] e [ (28,466)[...00vvvn (15,954)).ceeeeeeeees [ o | | = e 10001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UK5573 | 10/13/2023 |. 10/11/2024 |............ L] I R 4,414.00 (68, 714)..ccee oo (27,101 eeeiiviiiiiiiins feeeeeeeeeeeeeeees foeeeeeeeeeeeee fo = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. L2 R R LA V1[0 N R AR (< 1 <)) R IR (1)) IR I, (6,269 (2,983)[eeeveeeennnnninnns foeeeeeeeieneeeees [ e | = e 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ X7/ P AR 4,435.00 (246,964)|........ (87,288)..cccceeeeeennnns fernnniniiniiiiiins |ovveeneiieiiiinns e = 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |.......... AR VA PO RPN 4,450.00 |oeevenniiiiiinnnns [ (WEETLS) R R (1,203,179) ........... (1,203,179)]....... (429,554)....cuvvvviiiinnnn feoreriiinniinnnies i [ = e 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ L1V FR RN 4,658.00 (163,904)...cceee (B7,790)].ccceeeeeeeeeees e | e [= 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ [V FO AR 4,448.00 (126,862)[.........(66,274)].cceeeeeeeiiiiiins foeeeeeeeeeeeeeeee [ e | = e 10001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |.......... L ICI0LCN R AR 4,461.00 (582,155)]....een (307,517)ceeeeeeeeeees [ | e = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ LU R R 4,487.00 [oevvenrieiinnnnns foeeeennnn(35,082)] i e (85,372) e [ (55,372))..0tee e (20,290 [ e fee = 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |.......... LT N R A 4,461.00 (856,917)........ (308,452)|...ccevvrreiiiinns foeeeeeeeeeeeeeeees [ e | = e 10001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ LU U R 4,728.00 [RUAV75) RUSSRRRR G I (1)) FSUORORPRPPRPORPRR IOURUUUURTURURRUI RIS Al kS 101 N
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............. Y7/ F RN 4,200.00 (176,965)(......... (95,934)|.ceeeeeeieiiiiniis | [ e | = e 10001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LA I R 4,220.00 [oevvenririinnnnns forreennnn(38,256)) e e (84,599) e (84,599)).........(46,343)[....cnnnnnns fernnnniniiiiiiiins e e = 0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 10/27/2023 |. 10/25/2024 |.... P RO 4,220.00 |.. ....(63,090)...
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LLE 7 [P 4,241.00 [oeveeniniiinnnns foeeeennnn (36,592)] e | (81,964) e (81,964)[..0vvvvnn (45,372)]eceeeeeeeeeeeeees [ e | | = e 10001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2023 |. 11/14/2024 |.... P RO 4,619.00 |.. ....(54,620)|...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 ). 11/14/2023 |. 11/14/2024 |............ M | 4,597.00 |..uuuiiiiiinnnns foonennnns (35,024)].ceveeniiiiinnnn fooeennnnn (51,893)] .eevvvnnn o (51,893)]......e. (16,869)].ccvvvveniiiiennn fooniniiiininnnnis Joveniinniiinnns fooviinn | = el (0001 L




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

Le8ld

1 2 4 5 6 7 8 9 10 11 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |.............. LU R R 4,945.00 |..ocovvnnniniinnn foeneereennnn (209)]ciiiiiiiiiiiinn o (703)) (/0)) AR (1612 R R R R [ SPTRN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LA [ 4,698.00 [.evenniiviinnnnns fooeeennnn (29,747 )i o (45,947) cevvvvnne [ (45,947)......... (R [CT7{0[0)) SRR AR R RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5I70UKS573 . 11/14/2023 |. 11/14/2024 |.... P RO 4,619.00 |.. (7,234)..0unnn... (3,739)]. . 10001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. 15T PO RN 4,575.00 [cevvennrriinnnnnns fooreennnn (13, 782)] i oo (26,256)] +eevvvnnnnn fonnns (26,256)......... [PRYL)) FO RN RN RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/16/2023 |. 11/15/2024 |.... P RO 4,633.00 |.. ...(49,570)] ... ....(49,570)........ (15,776)|. . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |....eev'ei 1,329 [euenniiiiiiiiiinns e 4,593.00 |..ccvvvnniiiinnnn fornenes (432,287))eceiiiiiiiiinnns (624,690)] ....evennn (624,690)....... (192,403)]..cvvveeeeiennnnn foorerenniiis e i [ i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/16/2023 |. 11/15/2024 |.... P RO 4,836.00 |.. ... (24,275) oo ....(24,275)|..........(8,859)]. . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |....eev'ei 1,329 [eeeniiiiiiiiiinns oo 4,593.00 (393,827)] +vveennnnne (393,827)....... (190,972)[.vvvviieiienns Jvvnnneeeeeniens [ e | = s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ <7/ P AR 4,557.00 (117,487)[ ... (117,487)f......... (RS0 1e)) R RPN RN RPN P 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.......... 1,155 [ o 4,582.00 (552,108)] ---vvvenes (552,108)|....... (168,438)[...ccevvvvnnenns Jevnnnneeerinnens foovevvinieiins e = s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. £ R A 4,859.00 [cevvennivvinnnnnns fovreennnn (18,951 o (22,188)[.eveneeees oo (22,188)f.......... (E-1721-)) R FRRUUUPRN U R L, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. £ R R 4,570.00 [cevvenrrvinnnnnns forreennnn (26,598)] e o (38,108)........... (38,108)|......... (T1,592)[c e e foer [ | = s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. £ R A 4,931.00 [oevneniiniinnnnnns foevennnnnn (2,108) s e (6,099)].evvenneens o (6,009).......... (3,995)]ccvvvnniiiinnnn oo i [ = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |.............. (VN O RN 4,676.00 [..oovevennnnenninn fonnneenn(20,498)] i [ (29,189)] .eevvvnnnn [ (29,189)f.......... [RCICAD) RPN PR RN R N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |.............. - R RN 4,698.00 [.evenniviiinnnnns foorennnnn (24,200)] e o (34,837)] .eevvvnnnn fernns (34,837)......... [ [057:7) O RPN RN RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |.............. 22 PO R 4,664.00 [o.ennniiviinnnnnns foovennnn (2,544 e (5,458)) cevvnneens oo (5,458)...0unnnn. (2113 PR EPRRRUPTN U RN L, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |............ LLCICTN I R 5,005.00 [cevvenrirrinnnnns foovevnnneec (48] e (1,317) eeeeees (11,317)]........ (11,268)[. s Jernneeeeviis [ e | = s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |.............. [C1°) PO R 4,653.00 [cevvenvviinnnnnns foovennnnn (21, 210) s e (29,961 e (29,981 (BL752)] i [ e | [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... P RO 4,994.00 |.. . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |............ L7 PO R 4,838.00 [c.evnnivvrnnnnnns foovennnnn (41,832) s e (21,708) s e (21, 705) 19,927 e [ e | [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............ LIS I R 4,826.00 |c.euunniiiiinnnnns (61,021).......... (4,619)]c.nneiiiiiiinnns foeveninieeeeeiees [ e | = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ........... . 12/14/2023 |. 12/13/2024 |............ LG]SR R 4,849.00 [oevveniiiinnnnnns foeeeennnn (35,983)) e | (39,014) e (39,014)f.......... ((TV YD PR EPPRRTUPPRN U R L, 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 12/15/2023 |. 12/16/2024 |.............. FL PO R 5,059.00 [oevveniiirinnnnns Joevennnn (14,008)].ceeeiiiiinnnes |ovvennnnn (14,401 e | (14,401)f..........ee. (RIS O RN PR RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2023 |. 12/16/2024 |.... P RO 4,785.00 |.. ... (18,966)|... . 10001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 12/15/2023 |. 12/16/2024 |.............. (7 IR R 4,856.00 |.evnnivvinnnnnns fooeennnnn (20,192)) i e (20,608) e [ (20,803)f..vvvvvvvnen (A1) e e | | 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2023 |. 12/16/2024 |.... P RO 4,802.00 |.. ....(12,674)|... . 10001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |............ L) R N 4,781.00 [cooevvveneennnnns Jovnnnnnn (49,628)] oo [ (50,929)] e | (50,929)..ceeeeee e (1,301)[ s [ e | = 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... .... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 12/15/2023 |. 12/16/2024 |.... PP 5,097.00 |.. ....(44,515)... . 10001 ...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/16/2024 |.......... I R I 4,814.00 |oevveeiiiiiinnnns [ (405,793)..cvvvniiiiinnnns foerees (415,082)( .evvnnneens fonnnns (415,082).......... [CS2 3 R EOUPTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |............ s o 5,191.00 [oeeveeiiiiiininns foeeeeinnnn [ET0200) O RN (3,082)] cevvnneees o (3,032)].ccveennns (13 P KRR AR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/16/2024 |.......... LI 1 R A 4,802.00 |ouvvunniiiiinnnnns [ (379,390)..cvvvneiiiinnnns [ (388,465)( ..vvunean fonnnns (388,465)|.......... (K0 7<) R A R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |............ L5120 P RN 4,814.00 |oevveeiiiiiinnnns [ (141,786)]...cevvvneieiinnn fonnnns (160,642)( .evvenneees fonnnnns (160,642)f........ [QECTRi<IC)) R AR R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2023 |. 12/27/2024 |............ L0 I R 4,889.00 [c.vvuniiiiinnnnns foevennnnn (33,486)]..vvuneeernnnnnns foerennnnn [ES7 ) I (52,336))........ [QECTRi<I0)) R AR R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2023 |. 12/27/2024 |.............. [CICT) R R 4,901.00 [cevveniiiiininnns forerennnnn [[28°[0[0)) R (15, 772) eveeeeees o (15,772).......... (W48 172) R AU KPR R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2023 |. 12/27/2024 |.............. L) R R 5,260.00 [ceeunniiiiiininnns foereininnnns [RE[51C)) R R (1,084)] cevveeens o (1,054)f............ [(C1515)) R AR RN R LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 12/27/2023 |. 12/27/2024 |.............. - R RN 4,913.00 [ceveeniiiiiiiinns foeeennnnn (25,628)]..0vvneeciinnnns Joevennnnn (40,833)] .eevvvnnnnn fernnnns (40,833)f......... [QETRZ0[C)) R AR R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |............ LI I R 4,937.00 [cevvenriiiinnnnnns Joerennnnn (39,232)]..ccvvvnniiiiinnn feeeeeees [(CETReL17)) I (63,902)f......... [Z57/0)) SR AR RN R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....ccevvnnns Index/Annuity ......... N/A Lot Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 02/27/2023 |. 02/27/2024 |.............. LK1 TN FPTTTTN 4,181.00 [.coiviiiiiinnnns it (1,479 fooeeinnnnn (2,902)] cevvnneene o (2,902).......... (1,423)] e fooveeniinnnniiinns oo v [RRTOPTITN 0001 ..oevnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (23,544,526) 0f (39,653,722 XXX (39,6583,722)  (16,109,214) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (23,544,526) 0f (39,653,722 XXX (39,6583,722)f  (16,109,214) 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 0 (23,544,526) 0f (39,653,722 XXX (39,6583,722)  (16,109,214) 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 0 (23,544,526), 0 (39,653,722 XXX (39,653,722)  (16,109,214) 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 6,562,650 11,116,576 0 15,851,133 [ XXX 15,851,133 990,825 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
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 6,562,650 11,116,576 0 15,851,133 | XXX 15,851,133 990,825 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 vevveieennnes Hedges crediting rate for fixed indexed annuity products 11NKed 10 ChANGES TN EQUITY NI CES . euuiiriiiitiieiiit ittt ettt et e et e et e e e e e e e e e e e e e et e e e e e aae e e e e e e e e e e e e e e e e s e e e e e aan e e e e e e e e 4 e e 4ae e e a4 e o4 e e aae e o4 e o4 e e oae e e e e oo e o4 e &4 e e e e e e e o4 e o4 s e e e s e o4 s e e 44 e o4 a e e a4 e oo s e oo e oo a e e e e e e e e e e e e e e e e et e e e e et ea et e a e e e e e e e




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

613

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP21HZNBB6K528 | 01/13/2020 (01/13/2023 |01/13/2023 [Expiration .... |. ) .. . 2. .. 36, .. . - .36, .. . . (36,610)]..
Goldman Sachs Index Call ... | Index Account Hedge N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 01/15/2020 |01/17/2023 |01/17/2023 |Expiration . . . . . . (13,224))
Goldman Sachs Index Call ... | Index Account Hedge .. .|\ Equity/Index | Goldman Sachs W22LROWP2IHZNBB6KS28 | 01/24/2020 (01/27/2023 |01/27/2023 [Expiration .... |. R .. . 20| .. 26, .. . - B .. . . (26,552)..
Goldman Sachs Index Call ... | Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 02/13/2020 |02/14/2023 |02/14/2023 |Expiration .... s . s s (26,702))
Goldman Sachs Index Call ... | Index Account Hedge ........ N/A ...... Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6KS28 | 02/18/2020 (02/15/2023 |02/15/2023 |Expiration .... ) . ) .- A (21,203)|
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 02/26/2020 |02/27/2023 |02/27/2023 |Closing Sale .. |. s .. . 9. .. 50, .. . . 6, . s s .. . . (44,167))..
Goldman Sachs Index Call ... | Index Account Hedge .. .|\ Equity/Index | Goldman Sachs W22LROWP2IHZNBBEKS28 | 03/12/2020 |03/14/2023 |03/14/2023 [Closing Sale .. |. s .. . .05]. .75, .. . ) . s .- R .. . . (32,971)..
Goldman Sachs Index Call ... | Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 03/16/2020 |03/15/2023 |03/15/2023 |Closing Sale .. s . s s s s (5,168)]
Goldman Sachs Index Call ... | Index Account Hedge ........ N/A ...... Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6KS28 | 03/26/2020 (03/27/2023 |03/27/2023 [Closing Sale .. B . s ) s .- R (64,017)|
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 04/13/2020 |04/14/2023 |04/14/2023 |Closing Sale .. |. s .. . 49, .37, .. . s . s s .. . . (15,900)...
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBB6KS28 | 04/15/2020 (04/17/2023 |04/17/2023 [Closing Sale .. |. ) .. . .68 . .13, .. . s . ) .- B .. . .. (6,468)..
Goldman Sachs Index Call ... | Index Account Hedge ........ [\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 04/24/2020 |04/27/2023 |04/27/2023 |Closing Sale .. s . s s s s (32,388)|
Goldman Sachs Index Call ... | Index Account Hedge ........ N/A ...... Equity/Index | Goldman Sachs ..... W22LROWP21HZNBB6K528 | 05/13/2020 (05/12/2023 |05/12/2023 [Closing Sale .. . . . . s (2,684)]
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 05/15/2020 |05/15/2023 |05/15/2023 |Closing Sale .. |. s .. . .68 . 22, .. . s . s . s .. . .. (6,151)..
Goldman Sachs Index Call ... | Index Account Hedge N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBB6K528 | 05/26/2020 |05/25/2023 |05/25/2023 [Closing Sale .. |. ) . .66 | ) . s . s .- R . . (17,785)]
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 06/11/2020 |06/14/2023 |06/14/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge N/A ...... Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6K528 | 06/15/2020 (06/15/2023 |06/15/2023 [Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 06/25/2020 |06/27/2023 |06/27/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBB6KS28 | 07/13/2020 (07/14/2023 |07/14/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 07/14/2020 |07/18/2023 |07/18/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge N/A ...... Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6KS28 | 07/24/2020 (07/27/2023 |07/27/2023 [Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROP2HZNBBBKS28 | 08/13/2020 |08/14/2023 |08/14/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBB6KS28 | 08/13/2020 |08/14/2023 |08/14/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge .. . [N/A L Equity/Index | Goldman Sachs W22LROWP2HZNBBBKS28 | 08/17/2020 |08/15/2023 |08/15/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge ........ N/A ...... Equity/Index | Goldman Sachs ..... W22LROWP21HZNBB6K528 | 08/26/2020 (08/25/2023 |08/25/2023 [Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge ........ [\VZ. S Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 08/27/2020 |08/25/2023 |08/25/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBB6KS28 | 09/11/2020 09/14/2023 |09/14/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge .. . [N/A L Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 09/14/2020 |09/14/2023 |09/14/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge ........ N/A ...... Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6K528 | 09/15/2020 (09/15/2023 |09/15/2023 [Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge ........ [\VZ. S Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 09/24/2020 |09/27/2023 |09/27/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBB6KS28 | 09/24/2020 (09/27/2023 |09/27/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge N/A . Equity/Index | Goldman Sachs W22LROWP2HZNBBBKS28 | 10/13/2020 |10/13/2023 |10/13/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP21HZNBB6K528 | 10/13/2020 |10/13/2023 |10/13/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge [\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 10/15/2020 |10/16/2023 |10/16/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP21HZNBB6K528 | 10/15/2020 |10/16/2023 |10/16/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 10/26/2020 |10/27/2023 |10/27/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBB6K528 | 10/27/2020 |10/27/2023 |10/27/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge [\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 11/13/2020 |11/14/2023 |11/14/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBB6K528 | 11/13/2020 |11/14/2023 |11/14/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 11/16/2020 |11/15/2023 |11/15/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBB6K528 | 11/16/2020 |11/15/2023 |11/15/2023 [Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge ........ |\VZ. S, Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 11/24/2020 |11/27/2023 |11/27/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge ........ NA ...... Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 12/11/2020 |12/14/2023 |12/14/2023 |Expiration ....
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 12/11/2020 |12/14/2023 |12/14/2023 |Expiration .... . (82,711)..
Goldman Sachs Index Call ... | Index Account Hedge .. . |NAL Equity/Index | Goldman Sachs W22LROWP2IHZNBBEKS28 | 12/15/2020 |12/15/2023 |12/15/2023 |Expiration .... .. (4,007))..
Goldman Sachs Index Call ... | Index Account Hedge ........ [\VZ. S, Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 12/15/2020 |12/15/2023 |12/15/2023 |Expiration .... (15,538
Goldman Sachs Index Call ... | Index Account Hedge ........ N/A ...... Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6KS28 | 12/22/2020 (12/27/2023 |12/27/2023 [Closing Sale .. (2,794
Goldman Sachs Index Call ... | Index Account Hedge .. N/A . Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 12/22/2020 |12/27/2023 |12/27/2023 |Closing Sale .. |. . (41,944)..

Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 01/13/2021 |01/13/2023 |01/13/2023 [Expiration ....

Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBE6KS28 | 01/15/2021 101/17/2023 101/17/2023 |Expiration ....

. (20,882))..
(8,471

Goldman Sachs Index Call ... | Index Account Hedge ........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEKS28 | 01/26/2021 (01/27/2023 |01/27/2023 |Expiration .... (12,253)|
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 02/11/2021 |02/14/2023 |02/14/2023 |Expiration .... (13,751)
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... 122LROIP2 IHZNBBEK528 | 02/16/2021 |02/15/2023 |02/15/2023 |Expiration .... (1,379)]
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 02/25/2021 |02/27/2023 |02/27/2023 |Expiration .... .. (7,486)..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP2IHZNBB6K528 | 03/12/2021 |03/14/2023 |03/14/2023 (Expiration . (36,524)
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 03/15/2021 |03/15/2023 |03/15/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 03/26/2021 |03/27/2023 |03/27/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 04/14/2021 |04/14/2023 |04/14/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 04/15/2021 |04/17/2023 |04/17/2023 |Expiration )
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 04/26/2021 |04/27/2023 |04/27/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 05/13/2021 |05/12/2023 |05/12/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 05/17/2021 |05/15/2023 |05/15/2023 |Expiration .... . (35 746)|..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP2IHZNBB6KS28 | 05/26/2021 |05/25/2023 |05/25/2023 (Expiration . (16,781)]
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 06/11/2021 |06/14/2023 |06/14/2023 |Expiration .... . (19,306)|...
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... 122LROIP2 IHZNBBEK528 | 06/15/2021 |06/15/2023 |06/15/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROIP2IHZNBBBKS28 | 06/24/2021 |06/27/2023 |06/27/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 07/14/2021 |07/14/2023 |07/14/2023 |Expiration .... - )
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROP2IHZNBBBKS28 | 07/15/2021 |07/18/2023 |07/18/2023 |Expiration .... . (15 366)|..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 07/26/2021 |07/27/2023 |07/27/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 08/12/2021 |08/14/2023 |08/14/2023 |Expiration .... (15 721)|
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP21HZNBB6K528 | 08/16/2021 08/15/2023 |08/15/2023 |Expiration .... . (20,882)..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS528 | 08/26/2021 |08/25/2023 |08/25/2023 |Expiration . (11,947)]
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBB6K528 | 09/14/2021 (09/14/2023 |09/14/2023 |Expiration .... . (26,449)..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... 122LROIP2 IHZNBBEK528 | 09/15/2021 |09/15/2023 |09/15/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs 122LROIP2 IHZNBBEK528 | 09/24/2021 |09/27/2023 |09/27/2023 |Expiration .... - (6 720)..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 10/13/2021 |10/13/2023 |10/13/2023 |Expiration )
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs 122LROIP2 IHZNBBEK528 | 10/15/2021 | 10/16/2023 |10/16/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 10/26/2021 |10/27/2023 |10/27/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 11/10/2021 | 11/14/2023 |11/14/2023 |Expiration .... ).
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 11/156/2021 | 11/15/2023 |11/15/2023 |Expiration (11, 505)
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 11/22/2021 |11/27/2023 |11/27/2023 |Expiration .... .. (7,742)...
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 12/13/2021 |12/14/2023 |12/14/2023 |Expiration .... (12,129))
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6K528 | 12/15/2021 [12/15/2023 |12/15/2023 |Expiration .... (15,560)|
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 12/22/2021 |12/27/2023 |12/27/2023 |Expiration .... . (11,076)f...
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBEK528 | 01/13/2022 01/13/2023 |01/13/2023 |Expiration .... . (20, 711))..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 01/18/2022 |01/17/2023 |01/17/2023 |Expiration .... (18,559)]
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEK528 | 01/26/2022 (01/27/2023 |01/27/2023 |Expiration .... (24,242)|
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 02/11/2022 |02/14/2023 |02/14/2023 |Expiration .... . (26,620))..
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBEKS28 | 02/15/2022 (02/15/2023 |02/15/2023 |Expiration .... . (20,976)]..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LRONP2IHZNBBBKS28 | 02/24/2022 |02/27/2023 |02/27/2023 |Expiration .... (16,592)|
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEK528 | 03/11/2022 03/14/2023 |03/14/2023 |Expiration .... (35,705)|
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 03/15/2022 |03/15/2023 |03/15/2023 |Expiration .... . (24,978)..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP2IHZNBB6KS28 | 03/24/2022 |03/27/2023 |03/27/2023 (Expiration . (24,040)
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 04/13/2022 |04/14/2023 |04/14/2023 |Expiration .... . (17,930)...
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6KS28 | 04/18/2022 (04/17/2023 |04/17/2023 |Expiration .... (61,924)|
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 04/26/2022 |04/27/2023 |04/27/2023 |Expiration .... . (29,373)..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 05/12/2022 |05/12/2023 |05/12/2023 |Expiration )
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LRONP2IHZNBBBKS28 | 05/16/2022 |05/15/2023 |05/15/2023 |Expiration .... )
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBEK528 | 05/25/2022 (05/25/2023 |05/25/2023 |Expiration .... (12 067)|
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 06/13/2022 |06/14/2023 |06/14/2023 |Expiration .... |. . (21,924)..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP2IHZNBB6K528 | 06/15/2022 |06/15/2023 |06/15/2023 [Closing Sale .. |. . (58,744)
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs 122LROIP2IHZNBBBKS28 | 06/24/2022 |06/27/2023 |06/27/2023 |Expiration .... . (17,435))..
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6KS28 | 07/13/2022 (07/14/2023 |07/14/2023 [Closing Sale .. (12,610)|
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 07/15/2022 |07/18/2023 |07/18/2023 |Closing Sale .. (48,613)|
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6KS28 | 07/26/2022 (07/27/2023 |07/27/2023 [Closing Sale .. (8,654)]
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 08/11/2022 |08/14/2023 |08/14/2023 |Closing Sale .. |. . (15,033))..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP21HZNBB6K528 | 08/15/2022 |08/15/2023 |08/15/2023 [Closing Sale .. |. . (43,370)]
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROP2IHZNBBBKS28 | 08/25/2022 |08/25/2023 |08/25/2023 |Closing Sale .. |. (1,777,
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 09/14/2022 |09/14/2023 [09/14/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs 122LROIP2 IHZNBBEK528 | 09/15/2022 |09/15/2023 |09/15/2023 [Closing Sale .. |. 3,203 ..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP2IHZNBBEKS28 | 09/26/2022 (09/27/2023 |09/27/2023 [Closing Sale .. |. 481
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 10/13/2022 |10/13/2023 |10/13/2023 |Closing Sale .. |. . (13,274)..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6K528 | 10/26/2022 |10/27/2023 |10/27/2023 [Closing Sale .. (14,723)|
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 11/10/2022 |11/14/2023 |11/14/2023 |Closing Sale .. |. . (15,420))..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP2IHZNBB6K528 | 11/18/2022 |11/15/2023 |11/15/2023 [Closing Sale .. |. . (45,118)]
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 11/18/2022 | 10/16/2023 |10/16/2023 |Closing Sale .. |. . (25,445))..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBB6KS28 | 11/21/2022 (11/27/2023 |11/27/2023 [Closing Sale .. (23,329)|
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 12/13/2022 |12/14/2023 |12/14/2023 |Closing Sale .. (32,547)
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBB6KS28 | 12/15/2022 |12/15/2023 |12/15/2023 [Closing Sale .. |. . (41,825)..
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 12/27/2022 |12/27/2023 |12/27/2023 |Closing Sale .. |. .. (2,450))..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROIP2 IHZNBBEK528 | 03/13/2023 |03/13/2026 |03/14/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 03/24/2023 |03/27/2026 |03/27/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 03/24/2023 |03/27/2024 |03/27/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs W22LROWP2IHZNBBBKS28 | 05/24/2023 |05/27/2026 |05/25/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 07/13/2023 |07/12/2024 |07/14/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... 122LROIP2 IHZNBBEK528 | 09/13/2023 |09/14/2026 |09/14/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 09/26/2023 |09/27/2024 |09/27/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs 122LROIP2 IHZNBBEK528 | 09/26/2023 |09/25/2026 |09/27/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 10/26/2023 |10/27/2025 |10/27/2023 |Closing Sale .. |.
Goldman Sachs Index Call ... | Index Account Hedge Equity/Index | Goldman Sachs ..... W22LROWP2IHZNBBBKS28 | 10/26/2023 |10/25/2024 |10/27/2023 |Closing Sale ..
Goldman Sachs Index Call ... | Index Account Hedge .. Equity/Index | Goldman Sachs W22LROIP2 IHZNBBEK528 | 10/26/2023 | 10/27/2026 |10/27/2023 |Closing Sale .. |.
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTIT807 | 01/14/2020 |01/13/2023 |01/13/2023 |Expiration
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 01/15/2020 (01/17/2023 |01/17/2023 |Expiration ....
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTIITBO7 | 02/18/2020 |02/15/2023 |02/15/2023 |Expiration ....
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 02/27/2020 (02/27/2023 |02/27/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIIT8O7 | 03/13/2020 |03/14/2023 |03/14/2023 |Closing Sale .. |.
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 03/16/2020 |03/15/2023 |03/15/2023 [Closing Sale .. |.
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTIIT807 | 03/27/2020 |03/27/2023 |03/27/2023 |Closing Sale ..
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 04/15/2020 (04/17/2023 |04/17/2023 [Closing Sale ..
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 04/27/2020 |04/27/2023 |04/27/2023 |Closing Sale .. |.
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 05/15/2020 |05/15/2023 |05/15/2023 [Closing Sale .. |.
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTIITBO7 | 05/27/2020 |05/26/2023 |05/26/2023 |Expiration ....
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 06/12/2020 (06/14/2023 |06/14/2023 [Closing Sale ..
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 06/15/2020 |06/15/2023 |06/15/2023 |Closing Sale .. |.
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 07/14/2020 (07/14/2023 |07/14/2023 [Closing Sale .. |.
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIIT8O7 | 07/15/2020 |07/17/2023 |07/17/2023 |Closing Sale .. |.
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 08/14/2020 08/14/2023 |08/14/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 08/17/2020 |08/15/2023 |08/15/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 08/27/2020 |08/25/2023 |08/25/2023 (Expiration
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTITB07 | 09/15/2020 |09/15/2023 |09/15/2023 |Expiration ....
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 10/14/2020 [10/13/2023 |10/13/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIIT8O7 | 10/15/2020 |10/16/2023 |10/16/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 10/27/2020 |10/27/2023 |10/27/2023 (Expiration
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 11/13/2020 | 11/14/2023 |11/14/2023 |Expiration ....
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JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 11/16/2020 [11/15/2023 |11/15/2023 |Expiration ....
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTITBO7 | 12/14/2020 |12/14/2023 |12/14/2023 |Expiration ....
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 12/15/2020 (12/15/2023 |12/15/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTITBO7 | 12/24/2020 |12/27/2023 |12/27/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 01/14/2021 |01/13/2023 |01/13/2023 [Expiration )
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 01/15/2021 |01/17/2023 |01/17/2023 |Expiration .... )
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 01/27/2021 (01/27/2023 |01/27/2023 |Expiration .... )
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 02/12/2021 |02/14/2023 |02/14/2023 |Expiration .... )
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 02/16/2021 |02/15/2023 |02/15/2023 (Expiration )
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 02/26/2021 |02/27/2023 |02/27/2023 |Expiration .... )
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 03/12/2021 03/14/2023 |03/14/2023 |Expiration .... )
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 03/15/2021 |03/15/2023 |03/15/2023 |Expiration .... 22)|
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 03/26/2021 |03/27/2023 |03/27/2023 (Expiration )
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. . ZBUT11VBOBEZRVTWT807 | 04/14/2021 |04/14/2023 |04/14/2023 |Expiration .... )
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 04/15/2021 (04/17/2023 |04/17/2023 |Expiration .... )
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTIITBO7 | 04/27/2021 |04/27/2023 |04/27/2023 |Expiration .... (12 195)|
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 05/14/2021 [05/12/2023 |05/12/2023 |Expiration .... .. (9,351)..
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. . ZBUT11VBOBEZRVTWT807 | 05/17/2021 |05/15/2023 |05/15/2023 |Expiration .... . (11,327)...
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 05/27/2021 (05/26/2023 |05/26/2023 |Expiration .... (4,365)]
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTIITBO7 | 06/14/2021 |06/14/2023 |06/14/2023 |Expiration .... (1,614)
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 06/15/2021 06/15/2023 |06/15/2023 |Expiration .... .. (2,19)]..
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTIITBO7 | 06/25/2021 |06/27/2023 |06/27/2023 |Expiration (1,802)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 07/15/2021 (07/17/2023 |07/17/2023 |Expiration .... .. (8,991)..
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTIITBO7 | 07/27/2021 |07/27/2023 |07/27/2023 |Expiration .... (8,797)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 08/13/2021 08/14/2023 |08/14/2023 |Expiration .... .. (8,165)..
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTIIT807 | 08/16/2021 |08/15/2023 |08/15/2023 |Expiration (8,766)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 08/27/2021 (08/25/2023 |08/25/2023 |Expiration .... . (680))..
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTB07 | 09/14/2021 |09/14/2023 |09/14/2023 |Expiration .... (1,220))
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 09/15/2021 (09/15/2023 |09/15/2023 |Expiration .... . (10,980)]..
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTB07 | 09/27/2021 |09/27/2023 |09/27/2023 |Expiration (1,568)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 10/14/2021 [10/13/2023 |10/13/2023 |Expiration .... .. (1,208)..
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTIITBO7 | 10/15/2021 |10/16/2023 |10/16/2023 |Expiration .... (5,081)]
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 10/27/2021 (10/27/2023 |10/27/2023 |Expiration .... (2,946)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTITBO7 | 11/12/2021 |11/14/2023 |11/14/2023 |Expiration .... . (868))..
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 11/15/2021 [11/15/2023 |11/15/2023 |Expiration .... (4,820)]..
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTITBO7 | 11/26/2021 |11/27/2023 |11/27/2023 |Expiration .... (1,494)|
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 12/15/2021 [12/15/2023 |12/15/2023 |Expiration .... (6,902)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTITBO7 | 12/27/2021 |12/27/2023 |12/27/2023 |Expiration .... . .. (3,879)..
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 01/14/2022 (01/13/2023 |01/13/2023 [Expiration .... |. 1,8%0].. . (14,819)..
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTIT8O7 | 01/18/2022 |01/17/2023 |01/17/2023 |Expiration ... |eeeevuuenns 1,199 (9,29)]
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO07 | 01/27/2022 (01/27/2023 |01/27/2023 [Expiration .... |....cuenn.s 2,606 (19,980)
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 02/14/2022 |02/14/2023 |02/14/2023 |Expiration .... .. (9,048)..
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 02/15/2022 |02/15/2023 |02/15/2023 [Expiration . (28,294))
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 02/25/2022 |02/27/2023 |02/27/2023 |Expiration .... |. .. (1,625)..
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 03/14/2022 (03/14/2023 |03/14/2023 [Expiration .... |....ceenn.n 1,200 (8,741)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 03/15/2022 |03/15/2023 |03/15/2023 |Expiration .... . (17,386)...
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 03/25/2022 |03/27/2023 |03/27/2023 (Expiration (5,248)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 04/14/2022 |04/14/2023 |04/14/2023 |Expiration .... |. .. (3,349)...
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 04/18/2022 (04/17/2023 |04/17/2023 [Expiration .... |....ceenn.s 4,122 (30,816))
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 04/27/2022 |04/27/2023 |04/27/2023 |Expiration .... 1,158].. .. (8,571)..
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 05/13/2022 |05/12/2023 |05/12/2023 (Expiration 1,560 . (11,388)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITB07 | 05/16/2022 |05/15/2023 |05/15/2023 |Expiration .... 3,489].. . (25,520)]...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 05/27/2022 (05/26/2023 |05/26/2023 |Expiration .... (4,881)
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTIITBO7 | 06/14/2022 |06/14/2023 |06/14/2023 |Expiration .... (11,781)|
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 06/15/2022 06/15/2023 |06/15/2023 |Expiration .... (35,280)]
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 06/27/2022 |06/27/2023 |06/27/2023 |Expiration .... .. (2,623)..
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 07/14/2022 |07/14/2023 |07/14/2023 (Expiration . (11,165
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 07/15/2022 |07/17/2023 |07/17/2023 |Expiration ....
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 07/27/2022 (07/27/2023 |07/27/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 08/12/2022 |08/14/2023 |08/14/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 08/15/2022 |08/15/2023 |08/15/2023 (Expiration
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 08/26/2022 |08/25/2023 |08/25/2023 |Expiration ....
JP Morgan Index Call Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 09/14/2022 (09/14/2023 |09/14/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTITB07 | 09/15/2022 |09/15/2023 |09/15/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTWTBO7 | 09/27/2022 |09/27/2023 |09/27/2023 (Expiration
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 10/14/2022 |10/13/2023 |10/13/2023 |Expiration .... .. (7,060)..
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 10/17/2022 (10/16/2023 |10/16/2023 |Expiration .... (29,488
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTIITBO7 | 10/27/2022 |10/27/2023 |10/27/2023 |Expiration .... (11,506
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 11/14/2022 (11/14/2023 |11/14/2023 |Expiration .... . (11,917)..
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTIITBO7 | 11/18/2022 |11/15/2023 |11/15/2023 |Expiration ....
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTWTBO7 | 11/23/2022 (11/27/2023 |11/27/2023 |Expiration ....
JP Morgan Index Call ....... Index Account Hedge Equity/Index | JP Morgan .......... ZBUT11VBOBEZRVTITBO7 | 12/14/2022 |12/14/2023 |12/14/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge .. Equity/Index | JP Morgan .. ZBUT11VBOBEZRVTWTBO7 | 12/15/2022 (12/15/2023 |12/15/2023 |Expiration ....
JP Morgan Index Call . Index Account Hedge Equity/Index | JP Morgan ZBUT11VBOBEZRVTITBO7 | 12/27/2022 |12/27/2023 |12/27/2023 |Closing Sale .. |.
S&P500 OTC European Ca
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 01/14/2022 (01/13/2023 |01/13/2023 |Expiration .... .4,662.85 |. . 151,186 ..
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 01/14/2022 (01/13/2023 |01/13/2023 |Expiration .... .4,662.85 |. .. 22,562].. . (22,562).. 0001
S&P500 OTC European Cal |-Buy
. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 01/18/2022 01/17/2023 |01/17/2023 |Expiration .... 1,848).. L4.577.111. . 100,674 ].. .. (100,674)).. 0001
S8 uropean Cal |-Buy
. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 01/18/2022 (01/17/2023 |01/17/2023 |Expiration .... 2,875(.. L4577, . 622,515].. .. (622,515)).. 0001
S&P500 OTC European Cal |-Buy
. «. | Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 01/18/2022 01/17/2023 |01/17/2023 |Expiration .... .4,645.77 |. .2,709].. .. (2,709).. 0001
S&P500 OTC European Cal |-Buy
. - | Index Account Hedge ........ N/A ...l Equity/Index | Wells Fargo ........ PBLDOEJDBSFIIOLXP3B76 | 01/18/2022 (01/17/2023 101/17/2023 [Expiration .... |oeeueueuiennsn 11 P 4,691.54.......... T e e P (26,346)[..vuveeeninnnn |oreeiieieans 0001 +uvnenanennn
S&P500 OTC European Cal |-Buy
. « | Index Account Hedge ........ N/A ...... Equity/Index | Wells Fargo ........ PBLDOEJDBSFIIOLXP3B76 | 01/18/2022 01/17/2023 |01/17/2023 [Expiration .... |...ceueuennens AT P A 45771 |eeenennnns L R I R £ [ 1 0001 +uenenannns
S&P500 OTC European Cal |-Buy
. - | Index Account Hedge ........ N/A ...l Equity/Index | Wells Fargo ........ PBLDOEJDBSFIIOLXP3B76 | 01/18/2022 01/17/2023 |01/17/2023 [Expiration .... |...eeueunnens L7 P P 4,677.11
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/18/2022 [01/17/2023 |01/17/2023 |Expiration .... |..eeeveneas 5,701 ceeucnnnennninn [enen 457711
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |01/27/2022 (01/27/2023 (01/27/2023 [Expiration ... |eeeeeueeneensidO7 foeennennennnnnnns founenn s  4,326.51 [oeeenen 160,166 [ euneeneenenen e e e e L 189,962 [ e | (160,186 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration .... |oeueeveneneenna88]oeeninininnnnins e e 4,326.51 |oeene et 8607 [ e e e e [0 BLB07 [ e [ (8LB07 )] [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 02/14/2022 (02/14/2023 [02/14/2023 [Expiration ... |eeeeeueuueennn890feeeunennennnnnnns founenn s i 4,401.67 |oeeen et 229,858 [oennnneencenin e e e e [0 228,66 [ e | (220,658 e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |eeeeeveneeesa 17 |eoenininininiiis [oeee i i 4401067 e 27,907 [eeeceeccea e e e e [ 27,907 [ e [ (27,907 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |02/15/2022 [02/15/2023 [02/15/2023 [Expiration ... |eoeeeueeues 4787 feeeuninnennnnnnns founenn s 471,07 |t 1,836,202 [ e e e e [ 1831170 [ e | (1,836,202)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |eeueeveueueenei2l]ooeninininnnnins [ooeee i d,838.14 | 7,382 [ e e e e [ 70368 [ e [ (7,3B2)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |02/15/2022 [02/15/2023 [02/15/2023 [Expiration ... |eoeeeueeues 1,862eeeuncuncnncnnnns founees st 47107 [oeen et 427,190 [ i e e e Lo 427,990 [ e | (A27,990) e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index | Wlells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2022 |02/15/2023 [02/15/2023 |Expiration .... f........... 1.229).............oenf........ 4,471.07).......... 67,089 ... .ooeeeeneee e e o e o 67,0890 e e (67,0890 e o {0001 e
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |oeueeveneneenn837 |oomninnennnnnnins foeee s d 47107 | 19,565 [ e e e e [ 190565 [ e [ (19,865 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 02/15/2022 [02/15/2023 [02/15/2023 [Expiration ... |eeeeeueeueenneBeeeuninnennnnnnnn founenn s 4,582.85 |oeennnt 24,137 [ s o e e L 24,009 | e e (24137 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/25/2022 [02/27/2023 |02/27/2023 |Expiration ... |eeueeveneueunea®B]oemniniininnnnis [oee et 4384065 | oenen e 3432 [ e e e e [0 30482 [ e [ (BL8B32) e [ | 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 02/25/2022 (02/27/2023 (02/27/2023 [Expiration ... |eeeeeuesueennn286eeeunennennnnnnnn founennn 438465 |oeennt 108,674 [oeunnnenni s [ e e L 107,497 | e | (108,674 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeueeveuenenn®38]ennninininnins foeee et 41781 o0 36,434 [ e e e e [0 36,483 [ e [eeee e (36,434) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 03/14/2022 (03/14/2023 [03/14/2023 [Expiration ... |eeeeeueuueennuBA5|oeenninninnnnnnns founenn 17811 [ BABL975 [ e e e e [0 333,885 [ e | (348,975 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |..ueeveuens 2,460 )ucnennencnnnnen foenenn 4,262.45 | 000i 0t 839,585 [ounenneeiiia o e e e [0 839,487 | e [eee e (639,585 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse ..... ~ 1VBYBQCXBYMJ20ELII46 | 03/15/2022 [03/15/2023 [03/15/2023 [Expiration ... |eoeeeueuueennnnB6feeeunennennnnnnnn founennn i 4,369.01 [oennen s 19,728 [oennnncnii s e e e L 18,880 [ e e (19,728 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |.eueevees 1,340 cnnninininnis [oeen e 4,262.45 oot 61,007 e e e e e [ 1,097 [ e [ (61,007 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/156/2023 |Expiration .... |.eueuveueuenniB86]uennneneniniins [onennn 4,262.45 et 83,345 [onieinnii s e e e [ 33385 s L [ee e (83,348 e ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |.eueeveuens 5,246 )ucuenencnnnins e 4,262.45 |00 2,169,114 [ e e e e [l 2,071,481 [ e [ee e (2,189, 114) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/16/2023 |Expiration .... |.eueuveeennn370 ienininininnins foenennnn 4,262.45 |eei i i 20,318 e e e e e [ 20,318 [ e [ee e (20,318 e ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |oeueeveneueenead9)eeninininnnnins [ooee e 4,326.39 et 18,287 e e e e e [ 17,883 [ e [ (18,287 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 03/25/2022 (03/27/2023 (03/27/2023 [Expiration ... |eeeeeueeueenna0feeennennnnnnnnnns foueen i 4,543.06 |oennnn st 84,936 [oennnncenei s e e e L 84,322 | e | (BA,936)f e e 000
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration .... |oeeeeveueueened8]oeeninennnnnnins [ooeenni i 4,543,068 |enenenn s 11,260 [oenennaecia e e e e [ 11,260 [ e [ (11,260)) e [ ] 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... |eoeeeneeneenn 71T oeeuinininins [ 4,392.89 |t 286,833 [oeeeececnc e o e e Lo 277,480 | e | (286,633)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration .... |oeueeveenenn®83)eenninnnnnnis [oee e 4,392.59 |t 80,782 [eenencneecciea e e e e [0 80,782 [ e [t (B0,782)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/18/2022 [04/17/2023 [04/17/2023 [Expiration ... |eeveeueuuennnnB88|eeeunenninnnnnins founen i 439169 |oennn 28,865 [oeuneenceenin e e e e L0 28,685 [ v | (28,885 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |..ueeveees 5,815 ccueinininiins [een e 4,391069 |0t 2,372,204 e e e e | e [0 2,261,842 [ e [0 (2,872,204) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/18/2022 [04/17/2023 [04/17/2023 [Expiration .... |eeeeeueenes 2,709 )0ceuncnnennnnnnns founenn s 439169 [oeen it 837,626 [ euneeneeeeicn | e e e [ 837,584 | e | (B37,626)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeueeveneuennn227ooeninnencnnnnens [oeeenen 4,391069 |enen e 15,124 [ e e e e [ 15,124 | e [ (15,124) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/18/2022 [04/17/2023 [04/17/2023 [Expiration ... |eoeeeueeneeeeadferenininnnnnnns foneee st 4046767 |oeennennn 18,228 [ e e e e e 17,579 | [ e (18,228 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeueeveees 1,240 cenncnininiins [een e 4,391.69 |ene et 59,895 [ e e e e [0 89,895 [ e [eeee e (59,895 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/18/2022 [04/17/2023 [04/17/2023 [Expiration ... |eoeeeueuueennn®86feeennennennnnnnns founenn i 4,391.69 |oennn 10,074 [oennnncnii s [ e e L 10,074 | e | (10,074) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeueeveneuenneB8]eeennnennnnnnins [oeennaid,501.48 et i 28,460 [onnennnecnea e e e e [ 22785 [ e [eee e (28,460)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 (04/27/2023 [04/27/2023 [Expiration ... |eeveeueuneennenB2ereninnennnnnnns fonennn i 4,183.96 [ouennn st 18,618 foenneencees s e e e e 15,599 | e e (15,618 e 000
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration .... |oeeeeveenennndBd]oienieiininiiis e d,183.96 et 200,131 e e e e e [ 189,41 [ e [ (200,131 [ ] 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/12/2023 [05/12/2023 [Closing Sale .. |ouveuueuueeunn67 feveunennennnnnnnn founnn 4,023.89 |oeenn 109,870 foeennnenenin e 25,889 [ e 25,889 | e Lo TBTAT [ e [ (84, 182)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeeeeveneena¥B]oienieiininiiis [oee i 4,028.89 |ttt 36,679 [oenencnecciea e e e e [0 38,800 [ e [ (36,679) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 05/16/2022 [05/15/2023 |05/16/2023 [Expiration .... .4,008.01]. .. (8,700). .
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Closing Sale .. |.euveneueueenea28]oeennnnenennnnens [oeeenen4,068.13 |enen et 10,522 e et B27 e [ B2 e [ 7138 [ e [ (9,895 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 05/16/2022 [05/15/2023 |05/16/2023 |Expiration .... |...eeveens 1,248 cnninininiis [oee i 4,008.01 et 52,500 founennnneninnnn fovnenineenns Lo e e [0 52,800 [ Lo o (82,8000 e e ] 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Expiration .... |oeueeveueuennndB8]eennennninnins [oenneand,008.01 |enen et 19,481 oo e e e e [ 19,48 [ e [ (19,88 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/16/2022 [05/15/2023 [05/15/2023 [Expiration ... |eeeeeueruennnn289feeeuninninnnnnnns founennn i 4,008.01 [oennnn s 22,286 foennnnennnen |eoeeneneeees feeneecn e e 00 22,256 [ v e (22,256)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Expiration .... |..ueevenens 2,333 )cuenencnnnnens foenennn4,008.01 |enen et 575,960 [ounennenencnenn feeeeeneeeees feeeeee e e [0 856,271 [ e [ee e (575,960 e feeeeieee | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/16/2022 [05/15/2023 [05/15/2023 [Closing Sale .. |oveuueuues 5,467 foeeunennennnnnnns founnn i 4,008.01 |oeen 2,211,824 [oennnnnnni | 422,964 [ | 422,964 | e | 1,416,604 | e | (1,788,860 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Closing Sale .. |.euveueneneenea98]ennnennnnnnins e 4,108,210 | 34,278 [ e 1970 | [ 1,970 e [ 2815 [ e [ (82,308)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/27/2022 (05/26/2023 [05/26/2023 [Closing Sale .. |oveuueuueenn09)eeeunennnnnnnnnns founennn 416824 |oennn 44,430 [ el BB e e B3 e L0 29,707 e e e (39,206)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeueeveeueunei2]eeninnenennnnens foeeeennn 158,24 | 17,701 [ e e e e L 17,280 [ e [ (17,701 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/14/2022 [06/14/2023 [06/14/2023 [Closing Sale .. |oveuuerueeun®76eeeunenninnnnnnns foueenn s 3,736,488 |oennnnn 45,402 [ cennnennni e 16,908 [ e 16,908 | e L 1371 e [ e (28404) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Closing Sale .. |.euveneueueunedB0]uennnnennnnnnins [een e 3,735.48 |oeee e 180,514 e e 2,417 [ [ 2,407 e [ 3896 [ e [ (188,008) e feeeeeeee | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eeeeeueeueenn®foreninninnnnnnnn foeennnn 378999 |oinnn s 12,890 foennennceniis s e e e L 12,690 [ e e (12,6900 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |eeueeveueueunad7ooennninnnnnnins [eeeennn3,789.99 | 1,989 e e e e e [ 1989 [ e [ (1,989) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Closing Sale .. |.veeuesuns 5,083 fceeuncnnennnnnnns foenennn3,789.99 [ttt 2,042,000 foeunennennnin | 433,758 [ o 433,758 | e [ BAB,787 [ e | (1,608,332)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Closing Sale .. |.euveneueueuneeB]onennnnennnnnnins e 3,846.84 | 2,145 [ e 2T L [ 12T e [ BT e e [ (2,024)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eoveeueeueeunnd87 foeenninnennnnnnns foeennnn 378999 |oeen et 19,373 [ s e e e L 19,378 | [ e (19.373) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Closing Sale .. |..uvuveuens 2,960 uenunencnnnnens foenennnn3,789.99 |en et 528,945 [ oeeennccin o 191,693 e [ 191,893 e [0 283,082 [ e [eee e (B37,252)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eoveeueeues 1167 foeeuninninnnnnnnn foreennnn 378999 |oenn e 42,973 [ i e e e L 2,973 | e e (2973) e e [ 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Closing Sale .. |.euveeueueenea®B]ennnnennnnnnens e 3,884.74 o0 33,452 e e 1820 e [ 1820 e [ 10,884 | e [ (B1,832)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eoveeueuueennnB05feeeunennnnnnnnnnn foueennn 378999 |oeenen 34,304 [onnenni s e e e L 34,304 | e e (BA304) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 06/27/2022 [06/27/2023 |06/27/2023 |Closing Sale .. |.euveneueueen 116 ]ennnenennniis e 3,900, 11 et 46,583 [oenencnecca e 13,819 [ [ 13,819 e [ 18,860 [ e [eee e (B2,764) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 [06/27/2023 [Closing Sale .. |oveuueeueennn108feeeunennnnnnnnnns foenennnn 3,900 11 |oennennn 26,317 oo e 10,089 [ e 10,059 | e Lo 18,960 e e e (16,288 e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Closing Sale .. |.euvuueneueaneaB8]ennnnennnnnnins [eennn3,790.38 et 16,039 e e 70T e e 70T e [0 BLBT6 [ e [eeee e (8L338)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 (07/14/2023 [Closing Sale .. |oveuuevueennn383feeeunennennnnnnns foeennnn3,790.38 [oueenen 135,179 [oece e e 38,526 [ e 38,526 | e [ 28,918 [ e | (96,853)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |oeueeveneuennea28]oeennnneninnnnens [oeennn 3,863,168 |oennennn 3,432 [ e e e e [0 30482 [ e [ (B832)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/17/2023 [07/17/2023 [Closing Sale .. |coveuueuues 2,075)ceeuncunennnnnnns founenn . 3,863.16 |oueennn 497,732 e e 205,201 [ o0 205,201 | e Lot 172,808 o fevneeeee e (202,831)f e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |oeueeveens 1,802]cnnncncnnnins e e 3,863,168 |oeenen et 49,797 e e e e e [ 9797 [ e [ (49,797 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/17/2023 [07/17/2023 [Expiration ... |eoeeeueeueeunndb7 foeenninnennnnnnns foeenn s 3,863.16 |oennnnn 18,983 [oeenenceciiis s e e e L 18,983 | e e (18,983) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Closing Sale .. |.euveneneueenei0]uennnnennnnnens foeeeeenn 392111 | 7,480 [ [ BB e [ 488 e [ 1889 [ e [ (7012 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 07/16/2022 |07/17/2023 107/17/2023 [Closing Sale .. |. -3,959.74|. . (31,220))..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |oeueevenenennni98]oeennnennnnnnis [oennnn 3,863,716 |oenene s 13,414 [ e e e e [ 134 L e [ (13 414) e [ ] 000T L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/17/2023 (07/17/2023 [Closing Sale .. |oveuueuuns 5,448 |oeeuncnncnnnnnnns |oennn . 3,863.16 |oeet 2,201,412 [ cennneneni | 444,883 [ | 444,883 | e L 414,020 | e | (1,766,829) e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Closing Sale .. |..uvuueuenennn23]ennnennninnins [oenen e 4,028.61 |enn i 99,952 e o 36,368 [oueeceeeen [eeneee e 36,368 | e [t 51564 | e [eeee e (83,584)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/27/2022 (07/27/2023 (07/27/2023 [Closing Sale .. |ooveuueuueennnn85feeeuninnennnnnnns founenn i 4,028.61 |oeenn i 20,854 [oonnnncen s 2,837 [ e 2,837 e L 18,909 [ e e (18.217) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |oeueeveueueenni98]oeeninennnnnnins [oeennnn 4,280,015 et 2401685 e e e e e [0 28828 [ e [eeee e (24,165 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 08/12/2022 (08/14/2023 [08/14/2023 [Closing Sale .. |oveuuevueeunndB0feeennennnnnnnnnns founenn s 4,280,105 |oennn 183,463 [oounnnenei | 80,821 [ e 80,821 | L 187,496 [ e | (122,642)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |..ueeveens 1,008 )ceenenininnens e e 820794 |0 B2, 115 [ e e e e [ B2 [ e [ (B2,118) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse ..... ~1VBYBQCXBYMJ20ELII46 | 08/15/2022 [08/16/2023 [08/16/2023 [Expiration ... |eoveeueeuvenneddtfoveniinnininniis fooeeen 8,207 14 |t 5705 [ e e e e e 5,705 [ e e (B708)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |oeueeveueueenedB2]eninnennnnnnins [oeeeeeen 20794 ool 28,019 [ e e e e [ 28,019 [ e [ (24,019)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse .....  1VBYBQCX6YMJ20ELI146 | 08/15/2022 [08/156/2023 [08/16/2023 [Expiration ... |eeveuueenes 2,123 feeeuninninnnnnnns foeene e 8,207 14 | BI7,274 e i e e e L BT T8 | [ e (B17.274) e e [ 0001
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Closing Sale .. |.euveueueueunea9]eenineninnniins e 4,361.60 |enenennt 7,328 e e B33 e e B33 e [0 BT3B [ e [ (8,790 [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse ..... 1VBYBQCXBYMJ20ELII46 | 08/15/2022 [08/16/2023 [08/16/2023 [Closing Sale .. |ouueuueeueenn 1T |eeeuinininiis [ 440457 | 39,997 [ e 2839 [ e 2,39 e L 31,982 [ e | (B7,802)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |oeueeveuenenn251|oeenininininiins [oeee e 420794 |0 36,180 feneneneeccea e e e e [0 36,180 [ e [ (36,180 e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Credit Suisse .....  1VBYBQCXBYMJ20ELII46 | 08/15/2022 [08/156/2023 [08/16/2023 [Closing Sale .. |.veuueeues 4,800 fcceunenneennnnnns founenn s 4,207 14 |00000 00 2,027,536 [ eunenneeneenen | 405,965 [ eenencncnnenn |oaee s 405,965 | ceneenen |oan et 1,537,947 | [ | (1,621,871)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Closing Sale .. |..uvuveueueeneBB]uennunenennnnens e e 4,057,668 |oeenennnn 21,222 e e 220 e e 2220 e [ 18150 [ e [t (19,008)] e feeeaieeee | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 08/26/2022 [08/25/2023 (08/25/2023 [Closing Sale .. |oveuuerueennnB38|eeeunennennnnnnnn founenn s 4,057,686 |ouennn 142,424 [oennnnnini e 42830 [ e 42,830 | e [ 73,205 [ e e (99,893) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 [09/14/2023 |09/14/2023 |Closing Sale .. |..uvuueuenennd93]ennneninnnnis [eeen e 3,946.01 |enn et 49,856 [ounennecce ot 26,485 e [eeeeee e 26,485 | e [ 32,425 | e [ (2337 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/14/2022 [09/14/2023 [09/14/2023 [Closing Sale .. |oveuueuueeunndB0feeennennnnnnnnnns foenenn s 3,946.01 |oeen st 186,670 foeunnnenenin e aed 51572 e et 51572 e L 88,183 [ e | (185,008 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Closing Sale .. |..uvuuveuens 3,997 |ooennnennnnnnins e 3,901,385 |t 824,333 e [ 320,358 e [eee e 320,358 | e [ 475,489 [ e [ee e (A94,975) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Expiration ... |eeveeueeueent77 ovenninninnnnnnnn foeennnn 390135 [oeen ettt 37,779 [ e e e e Ll 37779 | e e BT779) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |..ueeveuens 1,896 cucenencnnnins [oeeennnn 3,901,835 el 72471 [ e e e e L T2ATT e e [ (T28T ) [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Closing Sale .. |ouueuueeueenn T4 |oeeninininiiin [oeenn . 3,998.88 |oeenenn 42,809 foennnnenni e n 2225 i e 2,225 e | 14,446 | e | (40,584) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Closing Sale .. |.....eeueu. 6,749)cueunencninnins [oenenn3,901.35)....... 2,900,686 [....ounenennnnnn |oeenenn 581,220 e [ 581,220 | e [0 878,908 [ e [0 (2,328,457 ) [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |09/15/2022 [09/15/2023 [09/15/2023 [Closing Sale .. |oveuueuueeunenB7 foveuninnennnnnnns foeenn s 3,959.87 [oennen s 22,803 [oennencenenin e 1384 [ e 1388 e L 70382 [ e [ (21489) e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |oeueeveuenenn®01 oeenineininiins [eennnn 3,901,385 |ttt 36,556 [ouneneneeeceea e e e e [0 86,556 [ e [eee e (36,556)) e feeeeeee | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Expiration ... |eeeeeueuueenn 317 foveninininins foeennnn 390135 [oennen 30,782 [eenncececeiec e e e e L0 30,782 [ e e (30,782)f e Jeaeeeeeeeea 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |09/27/2022 [09/27/2023 |09/27/2023 |Closing Sale .. |.euveeueueennd2]enennnnennnnnnnns [oeeen e 3,647.29 |oeenen o 181,485 e | 48,375 | [ 48,375 | e [ (16,43 e [ (183,110 [ ] 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 09/27/2022 (09/27/2023 (09/27/2023 [Closing Sale .. |ouveuueeueeneeadlforenininnnnins foeenn st 364729 |oeenen 10,731 [ e 4883 [ e 4,888 e L (1180)e e e | (5,849) e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Closing Sale .. |..uveueueuennn®80]uenunennnnnnins [enen e 3,583.07 |oene et 39,207 e o 16,009 e [eeeeee e 16,000 e [ (15,940)] s e [eee e (28,288)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 10/14/2022 |10/13/2023 |10/13/2023 [Closing Sale .. |. .3,583.07 . . 171,084].. (36.809)]... .. (131,781))..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 [10/16/2023 |10/16/2023 |Closing Sale .. |..uveueueueeneBB]uennnnennnnnnens e en 3,769.90 |uenen et 33,072 e e 1590 e e 1,590 e [ (1,866 e eeeeeeeees Jeneeeeneeeea [eeeeee et (B1,482)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 |10/16/2023 [10/16/2023 [Closing Sale .. |oveuueuueennenB8feeeunenninnnnnins foeenn st 373312 ot 26,171 [ e 1195 [ e 1195 e L (1LB32)) e e | (A976)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 [10/16/2023 |10/16/2023 |Closing Sale .. |.euveveueueenn®8B]euennnenennnens e e 3,677.95 et 18,200 e e 6,439 [ [ 6,439 e [ 18,200 [ e [ (1185 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 |10/16/2023 [10/16/2023 [Expiration ... |eeeeeueeues 1461 [oeeuninninnnnnns foeene st 3677.95 |oennen 48,913 [ e o e e L0 28,307 [ e e (48,913) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 [10/16/2023 |10/16/2023 |Closing Sale .. |..uvuueuenennn290]uennnennnnnnens foeeen et 3.677.95 et 20,394 o e 12,674 | [ 120674 e [0 29894 s e [ (18,721 [ | 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 |10/16/2023 [10/16/2023 [Closing Sale .. |ooveuueuues 2,922 cceuncnncnnnnnnns founennn e 3,677.95 |oee et 772,781 [oencnce | 203,708 [ o0 203,708 | e [ (B7,585)u e v | (A79,074) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 [10/16/2023 |10/16/2023 |Closing Sale .. |...eeveueus 6,471 ceeuinnennnnnnins [oenen e 3,677.95 )00 2,806,020 [ounennnnnenenan foeenenn 532,113 | [t 532,113 e [ (188,047 e e [ee e (2,273,907 e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 [10/16/2023 [10/16/2023 [Expiration ... |eoeeeueeueeuniBB6eeeunennennnnnnns founenn e 367795 |oeennnnn 28,765 cennnnniiin i e e e L 13187 [ e | (23,780 e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Closing Sale .. |.euveeueueen 115 ]ciinininininiis e 3,807.30 |uenen e 46,017 e e 12,127 [ [ 12,127 | [ 200824 s e [ (33,890) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Morgan Stanley .... ~4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 [10/27/2023 [Closing Sale .. |oveuueeueennid89eeennenninnnnnins foenenn . 3,807.30 [ouennn 220,077 feennennenenen e 51,090 e et 51,000 | e L0 30,888 [ v | (168,987 e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/14/2022 [11/14/2023 |11/14/2023 |Closing Sale .. |.euvuueueueundl]eeeninenniniis [een s 3,957.25 | eut 185,055 founenneeecnin |oeee et 54,087 e [eeneee et B4,087 | e et 54166 [ e [eeee e (130,988) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 11/14/2022 [11/14/2023 [11/14/2023 [Closing Sale .. |oveuueeueeneead0erenninnennnnnnnn foeennn 3,957.25 |ounnnn s 10,147 [oencnce e 439 [ e 30T e L 4B | [ e (BB e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 11/15/2023 |11/15/2023 |Expiration .... |oeueevees 1,040 ecnenenininnis [oeee i 399173 e 45,235 [ e e e e [ 37,280 [ e [eeee e (45,285)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Expiration ... |eeveeueeueeesed?5eeenninninnnnnins foeennnn 399173 | 21793 [ e e e e e 17715 | [ | (21793) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 [11/15/2023 |11/15/2023 |Closing Sale .. |..ueuveuens 4,531 ceeunenininiiis [een s 3,991,783 | 2,011,649 [ | 419,203 e [ 419,203 e 00 B81,006 [ e [eee e (1,592,357 ) [ | 0001 L
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/15/2022 [11/15/2023 |11/15/2023 |Closing Sale .. |..uvuueueuvunea®B]eeninnininnniins [onenesn 4051061 |oeenini i 6,563 e e 418 [ e 416 e L 2383 s e [oe (BT ) e ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 [11/15/2023 |11/15/2023 |Closing Sale .. |.euveueueueeneaB0]uennnnennnnnis [ 399173 | 3,788 [ e 22827 e [ 22327 | [0 3768 [ e [ (LA [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Closing Sale .. |oveuueuuns 2,005 )0ceuncnnennnnnnnn founeennn 399173 |oeeel BAL374 [ | 285 18 [ e 245,141 | |0 286,442 | e |0 (206,233) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 [11/15/2023 |11/15/2023 |Closing Sale .. |.euveeueuennd08]uennnnennnnnens et 399173 | 14,918 [ | 12,679 e [ 12,679 e [ 1,918 [ e [ (2,288)) e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Closing Sale .. |oueuueuueens ™7 |oeenninnnnnnnnins founenn s 4,091.82 |oeei et 56,802 fcceneececee e 2,930 e e 2,930 | e Lo 20,010 [ e | (B3,872)f e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/25/2022 [11/27/2023 |11/27/2023 |Closing Sale .. |.euveeneneenna9]ennnnenininnis [ 4,026.12 | 9798 [ e 4769 | [ 4769 e [0 B80T [ e [eeeee et (B,026)] e [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/25/2022 [11/27/2023 (11/27/2023 [Closing Sale .. |oveuueeueeunn87 fovennennennnnnnnn fouennn i 4,026.12 |oennen 126,151 [oennece e 38,561 [ e 36,861 | e | 44,898 | e | (89,890) e e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Closing Sale .. |.euveveueuenn 84 ]eennennniniis e 3,995.32 et 41,466 [oe e o 18,378 e [ 18378 e [ 17,894 | e [ (28,088) e feeeeeee | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/14/2022 |12/14/2023 [12/14/2023 [Closing Sale .. |ooveuueeueenn 52T |oeeuinninninninn [0 3,996.32 |oennn 225,344 oo e 81,159 e L 81,159 | e L 83,783 | e [ (164, 184) e e 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Closing Sale .. |...eeveuens 1,846 )cuunenininiins [een i 3,895.75 |oeun 463,404 [ooneenencci e 74515 | [ 174515 | [ 102,118 [ e [ee e (288,889) e feeneeee | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Expiration ... |eeeeeueeuennn294|oeenninninnnnnnns foeennn 3,896.75 |oeenn s W77 [ s e e e e 8725 | e e (77 e 0001
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Closing Sale .. |.euveeneueeneil]oeennnnenennnnens [oeeennn3,895.75 e 4505 e o 10,440 o [eeeeeee e 10,440 e e 4505 [ e [eeee e 5,938 | e ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Closing Sale .. |.eeuueeuns 4,602)cccuvcunenncnnnns foenenn i 3,896.75 |oeeu s 1,977,266 [ eunnnenenen | 384575 [ et 384,575 | e |0 297,193 | e | (1,892,691 e 000 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |oeeeeveess 1,227 |ooeninninnnnnnins [oeennnn3,895.75 ettt 88,316 [oeeceeeccea e e e e [0 35,085 [ e [eee et (88L316)) e [ ] 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 12/16/2022 |12/15/2023 |12/16/2023 [Closing Sale .. |. .3,954.19 .
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Closing Sale .. |.euveneueueun112]iinnininnniiis [ 3,993,914 | 41,853 [ e 2,180 e [ 2,180 | e [ 8,98 [ e [ (B9,678) e [ ] 0001 e
S8P500 OTC European Cal I-Buy
.............................. Index Account Hedge ........ |N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Closing Sale .. |oveuueeueennnnd9feeennenninnnnninn foeenn s 3,896.75 |eunnnn et 8,845 [ooeneece e 16,515 e e 18,515 | e Lt 8,685 [ e e BLBT0 [ e [ 000 e
$8P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 |Closing Sale .. |.euveueueueueed7|oeennnnennnnnnens e 3,820.25 et 179,552 [ e 52,881 o [t 52,88 | e [0 3428 [ e [eee e (126,871 [ | 0001 e
S&P500 OTC European Cal |-Buy
.............................. Index Account Hedge ........ [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/27/2022 [12/27/2028 |12/27/2028 |Closing Sale .. f..veovroveon 89 cvivrieniiiien o 3,829.25 v 20,886 ) v o 9115 Lo oo 9995 e foriie s (8D o fereenee s (277D o {0001 s
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 44,077,941 2,355 6,815,567 0 6,815,567 | XXX 25,058,306 0 0 (37,264,725, 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 44,077,941 2,355 6,815,567 0 6,815,567 | XXX 25,058,306 0 0 (37,264,725, 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
NOBEL CORP-CW2 NOBEL CORP-
WARRANT 2 BMBQ572 ........... Noble Corp vuvuvevuiuinnnnns [ US - Chicago Board ~ BBGO11C8CKGO ......... 03/17/2021 02/05/2028 |01/31/2023 |Closing Sale .. [........... (3R] AU R A IR I 27,869 ]unceniniienns [eeeaanns 27,869 ]uuennniienns [oeeainnns 27,869 | -cueuennn ferninnnns LR e O N TP

NOBEL CORP-CI2 NOBEL CORP-
WARRANT 2 BKPBJ22 ..
NOBLE HOLDINGS CORP

Noble Holdings ......oevvns [N/A Lot [onvennninnnns US - Chicago Board ~ BBGOT1CBCKGO .. 01/31/2023 [02/05/2028 |01/31/2023 |Closing Sale .. [...euvenens 8,193 )uennnnininnins foovenenn st 28013 o [ 27,889 [ 141,445 | e A5 | L [ e [ TIBETB | [ | e

6'6L3

CORP-HARRANT 1 BIBQSB3 ... Noble Corp vevvererrenenennns L7/ N [P US - Chicago Board  BBGO11CBCKGO ......... 03/17/2021 |02/05/2028 |01/31/2023 |Closing Sale .. |...cuuue. (7511 AU F 19.27 |oeennes K072 O I K072 O I %17 (R R (104,352). e [ foee e e ]
NOBLE HOLDINGS CORP NOBLE

CORP-HARRANT 1 BKPBJ11 ..... [Noble Holdings . U PRI US - Chicago Board  BBGO11CBCKGO .. 01/31/2023 |02/05/2028 101/31/2023 |Closing Sale .. |. . . 34,0682 .. 154,450 . 164,450 120,388 |.eueeeeeeeiiiis |oeeiiiiieiiii | eieeeeeeeiinns
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 61,931 61,931 357,826 0 357,826 [ XXX (200,344 0 0 233,964 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 61,931 61,931 357,826 0 357,826 [ XXX (200,344 0 0 233,964 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 44,139,872 64,286 7,173,393 0 7,173,393 [ XXX 24,857,962 0 0 (37,030,761 0 0 XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0499999999. Total Purchased Options 44,139,872 64,286 7,173,393 0 7.173.393 | XXX 24,857,962 0 0 (37,030,761 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX

S&P500 OTC European Call-Sell

. « | Index/Annuity .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 01/14/2022 (01/13/2023 |01/13/2023 |Expiration .... .4,779.00 |

S8P500 OTC European Call-Sell

- - | Index/Annuity ..o N/A ...l Equity/Index | Barclays ........... G5GSEF7VJP5170UKS573 | 01/14/2022 (01/13/2023 101/13/2023 [Expiration .... |.eeeueuienenen L] P FF 4,849.00

S&P500 OTC European Call-Sell

. «« | Index/Annuity .....oooiiiinis N/A ...... Equity/Index | Barclays ........... G5GSEF7VJP5170UKS573 | 01/14/2022 (01/13/2023 |01/13/2023 [Expiration .... |.eeeueunenenss LY PO 4,779.00

S8P500 OTC European Call-Sell

. - | Index/Annuity ..o N/A et Equity/Index | Barclays ........... G5GSEF7VJP5170UKS573 | 01/14/2022 (01/13/2023 |01/13/2023 |Expiration ... |.eueuueninnnens [*] FOU P M 4,814.00

S&P500 OTC European Call-Sell

.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration .... |oeueeveneueeneaB2]eeninninnnnnnins [ooeen i 4,803.00 |uuennn (23,545) cncnneniniiinn o feneec e e [ (28545 e [eee e 28845 | [ | 0001 L
S8P500 OTC European Call-Sell

.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 01/14/2022 [01/13/2023 [01/13/2023 [Expiration ... |eoeeeueeneennna®2forenininnnniis fonenn i 4,808.00 [nennnns (1,889)cunnnenenin |eeenenenneens feenneeccnn e e L (1,889)) s e | 10889 [ e 000 e
S&P500 OTC European Call-Sell

.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration .... |oeeeeveneueenni?2]eeninnencnnnnens [eeen e 4,826.00 | uennnn (20,008) e nennnenenennnn foeeenennaeneaes feneneeeeees e e [0 (20,008 e e [eeee 000 20,008 |oneeeeaeeen feeeeieee | 0001 e
S8P500 OTC European Call-Sell

.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 01/14/2022 [01/13/2023 [01/13/2023 [Expiration ... |eeeeeueeneenen0ferennennennnnnnnn founeeen e 791,00 [oeennn e (2,908)cenenneenenens |ereeneienneens foennencncnens e e L (2,908) e e o0 2,908 [ e 0001 e
S&P500 OTC European Call-Sell

.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration .... |oeeeeveneueena®2]oeenininininnis [oeen e 4,849.00 |uuennnns (1,459)ccnenneiiiin o e e e [ (180 e [eeeee e 1859 | [ ] 0001 e
S8P500 OTC European Call-Sell

.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 01/14/2022 [01/13/2023 [01/13/2023 [Expiration ... |eeeeeuerneennnn38feeennennennnnnnnn foneeenn 4.791.00 [oeenens (11,088) . cenenneennnenn |eeenenenneens feennenncinens e e Lo (11,086)) e e e 110086 [ e 0001 e
S&P500 OTC European Call-Sell

.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |01/14/2022 [01/13/2023 |01/13/2023 |Expiration .... |oeeeeveneuennd72]einininnnnnnins [oeen e 4,768.00 | nenennnn (83,084) . cnenneninininn fereeeneeeeaes feneeee e e [ (83,084 s e [eee 0 83,084 | [ | 0001 e
S8P500 OTC European Call-Sell

.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/18/2022 [01/17/2023 |01/17/2023 |Expiration .... |.eueeveenennn228]iiininiininnins [onen e 4,646.00 |uenennn (38,233)cncnnnnincnnnn oenennineenns fennneen e e [ (88,283) s e [oe 38,283 | e ] 0001 e
S&P500 OTC European Call-Sell

.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/18/2022 [01/17/2023 |01/17/2023 |Expiration .... |oeueevenenennnB8]eennnnencnnnnins [oeenee i 4726.00 |uenenenn (24,261)cenencnniniiinn e feneece e e [ (2 26T)] s e [ee e 248261 | [ | 0001 e

.............................. Index/Annuity ............... [N/A ...... [Equity/Index |Viells Fargo ........ PBLDOEJDBSFHOLXP3B76 | 01/18/2022 |01/17/2023 [01/17/2023 [Expiration .... fooveeueenn 3,241 eeienieniennenfonnn.. 4,667.00). ... (1,020,648). 0 0uevneennennenn feoonenninnennnenne fovennenninninnnen foveeenneinenenns feeeeeneen o (1,020,648) e fovenieniennenen v 1,020,648 f e v JO0OT oeeieninns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/18/2022 [01/17/2023 |01/17/2023 |Expiration .... |oeeeeveeess 1413 ccceieiiniiiiis [een e 4,669.00 |.uenenns (435,947 cnennnnniniiins o feeec e e [ (435,047 e [eee e 485,947 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 01/18/2022 [01/17/2023 [01/17/2023 [Expiration ... |eeeeeueeneennnn®5feeeuinninnnnnnns foueenn s 4,634.00 [oennnnnn (16,835) cunnnennnens |ooeenenennennns foeneennencnens e e L (18,835)) e e | 16,835 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/18/2022 [01/17/2023 |01/17/2023 |Expiration .... |eeueeveneend74]oiinininininiis [ooeee e 4703.00 |unenenens (24,517 e o e e e [ (A 517 e [ee el 24517 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |01/18/2022 [01/17/2023 [01/17/2023 [Expiration ... |eeeeeueeuns 2,316 )ceeuncnnennnnnnns founenn 4,669.00 |ouennns (367,820)cuvunennnnnens |ooeenennennennns foennenneienens e e Lo (367,820) e fevneecec |t 367,820 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/18/2022 [01/17/2023 |01/17/2023 |Expiration .... |oeueeveneueuneaB7 oeennnennnnnnins [ooeen e 4,653.00 |uuennnn (11133) e e e e e [ (83 e [ 1188 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/18/2022 [01/17/2023 |01/17/2023 |Expiration .... |.e.eeveeesdtB]oiininiiiiiniins [onen e 4,646.00 |ouenens (183,570) 0nennnnnenennnn oeneeninneenns fernneeni e e [ (183,570) s e [oe e 183,570 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/18/2022 [01/17/2023 |01/17/2023 |Expiration .... |oeeeeveueueendT4]eeeninininnnnis [ooeen e 4,653.00 |nenenenn (23,598) . cnennnnencnnnn foeeeeneeeenes feeeeees e e [ (28,596 s e [ee 0 28,506 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |01/18/2022 [01/17/2023 [01/17/2023 [Expiration ... |eeeeeueenennn22eeenninnnnnnnnnnn founennn i 4,623.00 [ouennnn (76,965) cunnnnnnnens |ooeenenennenns foennenienens e e L (76,985) e e | 76,985 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/18/2022 [01/17/2023 |01/17/2023 |Expiration .... |oeueevenenennn837|ooennnninnnnnnins [eeen e 4,749.00 | uennn (88,608 ). cneneenencnan foeeeeneeeenns feneeceeees e e [ (88,608)]. e eeeeeeees e [eeee 0088608 e feeeeeee ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |01/27/2022 (01/27/2023 (01/27/2023 [Expiration ... |eeeeeueeneennd2ferenninninnnnnnnn fonenn s 4,456.00 [oennnn (22,495)cennnnnnnins |ooeenenenneens feeneencenens e e e (22,484) s e | 22,405 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration .... |oeueevenenennd05]ennnennnnnnins e e 4,500.00 |uuennnn (30,303)cnennenencnnn foeeeeieaeenes foneeeeeees e e [ (80,200)) e e [eee 00 30,308 e e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration ... |.eeeeveneuinneniB]oveninninninnins [oonennnn 4,435.00 |ennnnn (2,022)0ncninnninininn fovnennnneenns Lo e e L (2,020) s e e 2,022 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration .... |oeueevenenennna88]oeenininnninnins [ooeen e 4,456.00 |ennnns (5,8M)cenenneiii s e e e [ (B8 e [ BB | [ ] 000T e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration .... |.e.eeveenenn a3 ]iininiiiiniins [oonenn 4,445.00 |uuenenn (45,361)unennnnincnnnn oenennneens fennienin e e [ (48,337 e [ee e 45,361 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |01/27/2022 [01/27/2023 |01/27/2023 |Expiration .... |oeueeveneueenedBTooeniniiininiis [ooee i 478,00 |nenenenn (24,255) e o feneee e e [ (2284 e [ee e 28255 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeeeeveeninnena8]oveninninnnnnins [oeeennnn 4,523.00 |uuenenns (12720 nninininniininn o fennninnin e e L (1272) s e e 1272 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration .... |oeeeeveuenennd28]eeennneninnnnis [ooeen e 4,545.00 | uennnn (38,568) e nenenenenennnn foeeeenneeeans feneeens e e [ (38,490 e e [eeee 000 38,568 o [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeueeveneenn 57 |ooeniniiininnins [ooeen e 4,501.00 |uuenenens (B1.277) e o fenninnn e e L (BB L [ee el BT277 L e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration .... |oeueeveneneeneiB0]eennnnennnnnnens [oeenen 4,512.00 |uenenens (13,7000 e nennanencnnan o feeeeeee e e [ (18,700) s e [eeee e 13,700 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |.eueeveenenn 38 ]iinininininnins [onen e 4,523.00 |uuenennn (42,424) cecnnnninininn s fernnen o e L (42,830)) e e [ee 2,824 L [ | 0001 L
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration .... |oeeeeveenennd24]oiininiiininnins [ooeee i 4,512.00 |onenen e (39,694) e nenneininin o feee e e [ (B9,802)] e e [eeee 0 39,694 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 02/14/2022 (02/14/2023 [02/14/2023 [Expiration ... |eeeeeuerneeinnovennennennnnnnns fooeennnn 4,534.00 |oeennnnns (8,920)cunnnnnnnens |ooeenenennenns feennenncenens e e e (8,908)) e e o0 6,920 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration ... |oeeeeveneueenea®7oeeniniiininniis [oeeeene i 4.534.00 |unenenens (2,780)ccnencnanenenean feeeeeeeeeaes fenece e e [ (2,780) s e [eee e 2,780 e e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 02/14/2022 (02/14/2023 [02/14/2023 [Expiration ... |eeeeeueeeeennBforenninninnnnnnns foneen st 447900 |oneenens (7,700)ccunennennnnens feeenenenneens feennenenenens e e e (70879) e e el 70700 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/14/2022 [02/14/2023 |02/14/2023 |Expiration .... |eeeeeveneeensalooininiiiiiiis [ooeei it ,578.00 |unennnns (1,493)ceninnniiiin o e e e [ (1493 e [eeeee 1488 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/16/2023 |Expiration .... |.e.euveuenenneadB]oieniniiiinnins [ooeen e i 4,527.00 |ouennnns (8,600).cuennnnnenennnn foennenninnennns fernnninenini o e L (8,800)) e eeeeeees feeeeeneeen [eeee e 8,600 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |oeueevenenennna9)oeenininnnnnnins [oeen e 4,549.00 |uuennnnn (7,085)ccnennenininins foreeeneeeeaes feneeee e e [ (7L08)] s e [eeeeee e 7,035 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 |02/15/2022 [02/15/2023 [02/15/2023 [Expiration ... |eoeeeueuuns 2,691 feecuniuninninnins founenn i 4,549.00 |oueenenn (899,844) . ceveenenninins |eeeniienenns feenneeenen e e [ (898,176 e e |00 899,844 [ | 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |...eeveens 1,635 )cccuenencnnnins foenen e 4,560.00 |uuenenns (284,359) . cuennnenencnnnn foeeeeneeeenes feneeceee e e [ (284,380) s e [eeee e 284,359 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Wells Fargo PBLDOEJDBSFIOLXP3B76 | 02/15/2022 [02/15/2023 |02/16/2023 [Expiration .... .4,605.00|. . (22,950).. (22,918)).. .. 22,950]..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |oeueeveneueeneaB8]eeninennnnnnins [ooeen e 4,556.00 |uennnn (21,4600 cnennenenennnn foeeeeneeeenes feneees e e [ (21422 e [eee 0 210460 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/16/2023 |Expiration .... |.eeuveueuennni2loieniniiniiniins [ooeennnn 4,563.00 |ouenenns (7,018)cencnnnnininins s fennnn e e [ (7,000)) s e [oee 7,018 e e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |oeueeveueueunndO7ooenineninnnnins [een e 4,616.00 |uenenns (147,008) .0 nennnenencnnnn foeeeeneeeenes feneneene e e [ (146,903 e e [eeee et 147,008 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2022 [02/15/2023 |02/16/2023 |Expiration .... |.eeevevess 1A76]cccuiniininiins [onen e 4,560.00 |uuennn (386,084) . cuennnnnninininn foenenninenenns fennnnn oo e [ (385,402 s e [ee 386,084 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |oeueeveueueeneB8]eeennnennnnnnins [oeen e i 4,538.00 |uennnn (12,688 ) enennencncnns foeeeeeeeenes feneeee e e [ (12,888 e e [eeee e 12,688 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2022 [02/15/2023 |02/16/2023 |Expiration .... |oeueeveueenn®87|ooenininininiins [oenen e i 4,538.00 |uuenenn (B3, 711 eencniniiiin s fennn e e [ (83,885 e Lo [oe el 83,711 L e | 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/15/2023 |Expiration .... |oeeeeveeess 17 ooininiiiininiiis [oeen e 4,516.00 |uuennnn (80,588 ). cnennencncnnnn feeeeeneeeenes feneeene e e [ (80,485 s e [eeee 080,588 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |02/15/2022 [02/15/2023 |02/16/2023 |Expiration .... |.eeeveueueunedP8]ienininnninnins [oonennnn 4,605.00 |ouenenns (11,3670 ccnennnninininn oeneeiniiens L oo e L (867 s e [oee 11,367 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/25/2022 02/27/2023 |02/27/2023 |Expiration ... |oeeeeveueueena®8]oeeninieininiiis [een i 4,461.00 |nenennns (5,933)cencnneiiiin e e e e [ (BTB7 ) e [eee e 5,938 | o] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/25/2022 [02/27/2023 |02/27/2023 |Expiration ... |oeueeveeennn38]oeenininnninnins [onenenn 4,527.00 |ouenenens (1115B)cencnenniiin o feennn e e [ (10,820) e e [oeee 11158 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/25/2022 02/27/2023 |02/27/2023 |Expiration ... |oeeeeveneueenean®]oeeninnennnnnnins [oeee e 4,505.00 |uuennnns (1L404) enenneiinin o fenec e e [ (LA0A) s e [eeee e 1404 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 02/25/2022 [02/27/2023 |02/27/2023 |Expiration ... |.eueeveneennen20]ieninninnnnnnnns foenen e 4,560.00 |uuenennns (5,880) cnennnnininnnn Joeninnnnenns L oo e L (8,886 e e [eee e 5,580 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |02/25/2022 [02/27/2023 |02/27/2023 |Expiration .... |oeeeeveeena¥5]oiininiiininiiis [ooee i 4,505.00 |uuennnnn (44,198).cnennnnenininn foreeeeeeenes fene e e [ (3,984 e [eeee 4198 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 02/25/2022 (02/27/2023 (02/27/2023 [Expiration ... |eoeeuueeueennnn®dforeninennnins fonenn i 4,494.00 |oennnn (19,9940 cennnnnniin eeeeneieeeees feeneeeenen e e L (19,873) s e e 19,994 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |02/25/2022 [02/27/2023 |02/27/2023 |Expiration .... |oeueeveueueuneai]omennnnennnnnnis [ooeeeie i 4,516.00 |uenennnens (902)eenennnninininn foreeeneeeeaes feneees e e [ (902 e e [eeeee e 902 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 |03/14/2022 (03/14/2023 [03/14/2023 [Expiration ... |eeeeeueuneennnn38fevenninnennnnnnns foeenn s 4,298.00 [onenens (7,340 cennniiiii e e e e e (7L394) s [ e T3 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |..ueeveuenennn365]eennnnennnnnnens e i d,288.00 |uenens (125,355) cncnnencncnins foeeeeneeeenes feneees e e [ (122,804) s e [eee e 125,355 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 03/14/2022 (03/14/2023 [03/14/2023 [Expiration ... |eeeeeueeueenn20Tforenninninnnnnnns foeenn s 4,319.00 [onennnn (65,3700 cunnnennnenn |eoeenenenneens feennenncenens e e L (B4,018) e e | 88,370 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeueeveueueensd?ooeniniiininniis [oeeee e i 257,00 |unenenenn (25,518) e o fenece e e [ (24,786 e e [eee et 25,518 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2022 [03/14/2023 |03/14/2023 |Expiration ... |.eeeeveenvuvesaoveninninnnnnnins [oonenenn 4,257.00 |uenennnns (1,860) cnennnnininnnn oeneninenns L e e L (1860)] s Lo [oe e 1860 | [ ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeueeveneeenei29]eeninnennnnnnens [oeeeenan 277,00 |onenenenn (10,1990 e o e e e [ (9,987 e [eeee e 10,199 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |.eueuveenennnaB8]iininiininiins [ooeeienn 4,277.00 |uenenns (13,3600 .0 nenennnenennnn oeneenneens fennnennin e e L (18,860)) e e [oe e 13,360 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |03/14/2022 [03/14/2023 |03/14/2023 |Expiration .... |oeeeeveeeand79)oieniniininiis [oeenee i 4,267.00 | uennnn (83,485).cnennenenininn foeeeeneeeeaes feneeees e e [ (B1783) s e [eeee 0 83,485 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 03/14/2022 (03/14/2023 [03/14/2023 [Expiration ... |eeeeeueeneeeen5forenninnennnnnnnn foneenn i 4,340.00 [oneennns (4,389)ccennnnnnnin |eeeneienees feeneeenn e e L (4,389)) s e e 389 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |oeueeveueuennd26]eeninnennnnnnins [oeen e 4,326.00 |unennenn (27,339)ccncnnencncnenn o feeeec e e [ (27,887 e [ee el 27,339 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELII46 | 03/15/2022 [03/15/2023 [03/15/2023 [Expiration ... |eeeeeueenns 3,209)cccuncnnnnnnnnnns founenn s 4,337.00 [ouen (1,183,320)ccenennnnnnenn |eeenenenneens feeneecenens e e [ (1,146,893) s e | 1183320 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |oeueeveneueennaB8]eennnennnnnnis [oeen e 4,390.00 |uuennn (18,984) cncnneniniiia o feeeee e e [ (18,837 e [eeee e 18,984 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/16/2023 |Expiration .... |...eeveens 2,12 ciuininininiins [onen e 4,348.00 | ueninis (440,088)..uennnenenennnn foenneneninneenns Lo e oo [ (440,066 ceeeeeeeens feeneinnieen [oeen s 440,066 |oueenenennnen e 0001 Lenniininis
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |oeueeveeen¥5]oiininiiiniiiiis [oee i 4,401.00 | e et (25,7300 cnenennencnean foeeeeeeeeaes feneeee e e [ (25,780 e e [ee 0 25,780 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Credit Suisse 1V8YBACX6YMJ20EL | 146 [ 03/15/2022 |03/16/2023 ]03/15/2023 |Expiration .... .4,348.00|. (507,450). . .. (492,646)]. . . 507,450 ..
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |oeueeveueueenead?]eeeninennnnnnins [oeeennen 4,316.00 | nenennn (10,5000 e nennnenenennn foeeeeieeeeaes feneeeee e e [ (10,500)] e e [eeeee e 10,500 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELII46 | 03/15/2022 [03/15/2023 [03/15/2023 [Expiration ... |eoeeeueeueennnB03feeeuninnnnnnnnnns founenn s 4,412.00 [oeennn (98,700)ccunnnennnenn Jeeenenenneens feeneenneenenn e e L (96,623) e e e 98,709 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |oeueeveneneenni80]oeenineninnnnens [eeen e 4,326.00 | uennnn (30,839)ccncnenencncnins foeeeeeeeeaes feneee e e [ (29,738 s e [ee 080,839 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 03/15/2022 [03/15/2023 |03/16/2023 |Expiration .... |.eueeveuenenn 118 ]ieniniiininiiis [een i 4,805.00 |uuennnn (43,632) cncnnnnininnnn oenennneenns Lo oo e L (42,05T) s e [oe e 43,832 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |03/15/2022 [03/15/2023 |03/15/2023 |Expiration .... |oeueeveuenenn30]eeninennnnnnins [eeen s 4,360.00 |uuenennnn (46,232)ccnennnnnncncnnnn foeeeeneeeenes feneeee e e [ (44,988)] s e [eee e 46,282 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELII46 | 03/15/2022 [03/15/2023 [03/15/2023 [Expiration ... |eeeeeueeueenneadfeeenininnnins fooeen s 4,350.00 [onennnns (17,833)ccennniniiin e foeneecene e e e (17,027) s e | 17,833 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration .... |eeeeeveueueenadd]oeenininnninnins [ooeeenen 702,00 |onennens (13,071)cenennncciia o feneecee e e [ (18,005)] s e [eeeee e 13,071 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 03/25/2022 [03/27/2023 |03/27/2023 |Expiration .... |oeeeevenenennna®B]ieniniiiiniins [ooien it 4,657.00 |ouenennns (41620 i s L e e L (13)) s e o 4182 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration .... |oeueeveeuennei8]oeeninnennnnnnens [oeen e 4,668.00 |oeennnnns (8,855).cncnnenininies e feeeec e e [ (8,802)] s e [eeee e U855 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 03/25/2022 (03/27/2023 (03/27/2023 [Expiration ... |eeeeeueeueennna®8lovenininnniis foeene s i 725,00 [onennnn (2,300 cnnnnennnnens feeeieeienneens feeneecenenn e e L (2,390) e e o0 2,390 [ e 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration .... |oeueeveneneenei0]eennnnennnnnnens foeeenne i 4,679.00 |uennnnns (3,085).cnennenencninn foeeeeneeeenes feneeenine e e [ (3085 e e [eeeee e 3,065 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 03/25/2022 [03/27/2023 |03/27/2023 |Expiration ... |oeueeveuenennad0]oiinininininnins fonennnn 4,645.00 |ouennns (1671 unininiiiii s fenn e e L (BT Lo [eee 167 e e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration .... |eeueeveueueena®8]oeeniniiininiins [ooeeiei i 4736.00 |onenennns (4,979)cenennniinia o feec e e [ (4,988 s e [ 979 | e ] 000T L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 03/25/2022 (03/27/2023 [03/27/2023 [Expiration ... |eeveeueeneeena B3 feeeninininiis fooeenn st 467900 [oneennnen (3,888 cunenenenen |eeeneieeees feennenecia e e L (3,836))e e e |0 30888 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |03/25/2022 [03/27/2023 |03/27/2023 |Expiration .... |oeeeeveneueenei8]oeennninnnnnnins [ooeeeean 4.7183.00 |nenenns (6,982)cenennenencnnn foeeeeneeeenes feneeee e e [ (6,948 e e [ 8,982 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... |eeeeeueeennnn222eeenninnennnnnnns fonennn  4,491.00 [oeennn (76,885) cunnnnnnncnn |oeeeneiennennns feenneneeieas e e e (TA270) s e | 75,855 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration .... |oeeeeveneneennid8]oeeninienininnis [ooee e 4,502.00 |uuennnnns (8,073)cunenneninininn foreeeneeeenes feneeeees e e [ (8073 e [ 8078 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... |eeeeeueeneennenaforennennnnnnnnnns fooeeeenn 485700 |onennnnens (9700 cunennennnnens |eeeieienneens foenneneenens e e e (985)e s e e 970 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration .... |oeeeeveneneennaB8]oeeniniiininnis [ooeen e 4,524.00 |uenenns (8543)ccncnneiniiin e e e e [ (BUB83) e e [eeee e 8888 | [ 0001
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 (04/14/2023 [04/14/2023 [Expiration ... |eeeeeueeneennnadforiniiniiniiniii fonenn e 4,491.00 |oennnnes (1,88B)cenenneenenens |eeeneienenns feennenneenen e e L (1,886))e e e | 10886 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeeveneueenni8]eeennnnennnnnnens [ooeen e 4,546.00 |enenenn (23,50B)cnennnnencnnnn foreeenneeenns feneeeeees e e [ (28124 e [0 28,806 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... |eeeeeueeennnn22eeenninnennnnnnnn fonennn i 4,524.00 |oennnn (72,545) cennnnnnnin |eeeenneieneens foenneeciens e e e (T1289) s e e 72845 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 |04/14/2023 |Expiration ... |oeeeeveneueena®8]oeeninieininiiis [ooee e 4,568.00 |uennnns (2,432)ccnennninininn o fenc e e [ (20482)] s e [eee e 20882 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/14/2022 [04/14/2023 [04/14/2023 [Expiration ... |eeeeeueeueenn185feeeuninninnnnnins foeenn i 4,513.00 [ouennnn (61,0800 cuneneneninn |eeenenennenns feenneeeenen e e Lo (89,896) . e fevnee e et 81,080 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeeeeveneuen¥B]oeenienininiis [ooeen e 4,491.00 |uennen (80,432)ccncnnnnnencninn foeeeeeeeeaes feeeecn e e [ (48,85 )]s e [eeee 0 80,432 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/18/2022 [04/17/2023 [04/17/2023 [Expiration ... |eeeeeueenns 3,631 feeeuninninniniis [oenenn 4,469.00 |oneen. (1,266,759) . cunennnnnnnens |ooeenenennenns feenneneienens e e [ (1,228,227) e e |0 1266,759 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeueeveneuennndBl]oeeniniiiiniiis [oeen i 4,556.00 |uenns (148,192) cncnnnenininn o feeec e e [ (144,869)] s e [eeee e 148,192 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/18/2022 [04/17/2023 [04/17/2023 [Expiration .... |eeeeeueeneeeed?9feeenninnennnnnnnn foeenn s 4510100 [onennnn (12,869) . cunennennnenn |ooeeneiennenns feennenenenens e e L (12,869)) e e | 12,889 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeeeeveueueana 87 oiininiiininiiis [ooeen e 4,436.00 | nennnn (85,535) cnennencncnins foeeeeneeeenes feneee e e [ (B3840 s e [eee 0 85,835 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 04/18/2022 [04/17/2023 |04/17/2023 [Expiration .... .4,447.00 . (10,373)f...
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeeeeveenesn 114 ]oiininiiiiiiis [ooeen e 4,458.00 |uennnn (41,8500 cnenneniniiinn o feeec e e [ (40,085 e e [eeeeee e 41,850 | e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/18/2022 [04/17/2023 [04/17/2023 [Expiration .... |eeeeeueeueennnnB8evennennennnniis foeenn s 4,528.00 [onnnnnn (22,380)cunnnnnnnens Jeoeeneiennenns feennencienens e e L (21,789) e e e 22,350 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeueevenenenn®67|ooeninnennninnins [oeeeee i 4.517.00 |enen e (85,272)cenencneincieas fereeeieeeeaes feneecee e e [ (BBT1B) e e [eee 0 85,272 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/18/2022 [04/17/2023 [04/17/2023 [Expiration ... |eeeeeuerneeneenn2forenennennnnnnnn foonennnn 4,499.00 |oeennnnn (38B)cennnnnnnnens |ooeenenenennns foenneeenen e e L (38B)]e e e e 386 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |..ueevenens 2,000 )uennnencnnnnens foenennn 4,480.00 |uenens (76,3800 cnencnnenencnnnn foeeeeneeeenes feneeenees e e [ (376,380 e e [ee et 376,380 | e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/18/2022 [04/17/2023 [04/17/2023 [Expiration ... |eeeeeueuueennn®85fieeuninninnnnnins foeenn s 4,491.00 [oeennn (26,99B) . cuvnnenenens |ooeeneienneens feennenneenens e e e (26,996)) e v o0 26,996 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeueevenenenneaB8]eeninennninnis [oeen e 4,458.00 |uenenn (10,707 cnenneininian o feneecee e e [ (10,707 e [ 10,707 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |..eeveens 1,230 euinininnnnins [oenennn  4,480.00 |uenns (33,0800 cucnnnnncnennnn foenneennneenns fevnnneinnnn e e [ (418,854 s Lo [oe 0 433,080 o e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |oeueeveneueenead9)oiininiininnis [ooeen e 4,486.00 |uennnn (17,208)ccnennnncncnnn foeeeeneeeenes feneeeee e e [ (16,858 s e [eee et 17,208 e [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |04/18/2022 [04/17/2023 |04/17/2023 |Expiration .... |.eueuveveienni278]ciininininnnnins fonennnn 4,856.00 |uenenn (38, 713)cencnnniinin s L e e L (B8, T13) s e [oe el 3718 e o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration ... |oeeeeveneueena®8]oeeninniininiiis [ooen e 4,309.00 |ouennnnns (5,935)ccncnneniniiien o feeeee e e [ (BL81B) s e [eeee e 5,935 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration ... |.eeeveeiennnd T8 ]eenininnnnnnins [ooeen e 4,330.00 |uuenenenn (23,607)cnennnninnnnnn foenennineenns fennniinnne e e L (2131 L [ 28,607 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration .... |oeeeeveenennna8]oeeniniinininnins [oeee i 4,309.00 |ouenennns (6,078)cenennencncninn foeeeeneeeenes feneeenes e e [ (8,076 e e [eee e 8078 e [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration ... |.eueevenenennnnB6]oeennnnenninnis [ooeennnn 4,8351.00 |ouenenens (11,2800 0 ncnnnnininins s fennn e e L (10,288 e [ee e 11280 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration ... |eeeeeveneueeneesovennnneninnnnins [oeeeenen 4,278.00 |unenenes (1,200) e o e e e [ (1,200)] s e [ 1200 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration .... |.eeeveeennn2oiininiiniinins [ooeei e 4,8351.00 |uuenenns (83,8000 e nennnnenennnn fovneenineens fernneenn e e L (38,8000 e e [eee e 3,300 | e 0001 L
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 04/27/2022 [04/27/2023 |04/27/2023 |Expiration .... |oeueeveenennn388]eeeninennnnnnins [een e 4,209.00 |uuennns (122,074)cnennnnninininn o feneneeee e e [t (108,90T) s e [eeee e 122,074 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration ... |oeeeeveueueuvenaoveninninnnnnnins foonennnn 4,124,00 | (2,354) i o L e e L (L7200 s e e 2,358 L e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeeeeveueueena®B]oieniniiinnnnins foeeeeen 4175.00 |nenenennn (2,543) e o e e e [ (2885 e [ 2888 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/12/2023 [05/12/2023 [Expiration ... |eeeeeueeueeneeadBloveninnennnnnnns fonenn i 414500 [onennnnn (9,087 cunnnenincn |eeeieneneens feeneeneenen e e L (9,049) s e |0 9,087 [ e 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeeeeveneneenei8]oeennnnennnnnnens [oeeneen 4,165.00 |oenenns (8,579)cuncnneninininn e feneecs e e [ (BATA) e e [eee e BUBT9 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/12/2023 [05/12/2023 [Expiration ... |eeeeuueeneenn09)eeeuninnnnnnnnnns founenn e 411400 [oeennn (38,852)ccuvenencncnn |eoeeneienneens feennneneicnens e e L (28,138) e e |00 38,852 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeeeeveneen 15 ]iiininiininiiis [oeee i 4135000 |unenen e (39,554)ccnennniiiia o e e e [ (29,130 s e [eee 0 39,554 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/12/2023 [05/12/2023 [Expiration ... |eoveeueeueennen®foneninnninins foeennn i 4,124.00 |oeennns (12,819)ccenennennnin e foeneecc e e L (12,588 e e e 120619 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeueeveneueenea0)oomninneninnnnis [oeenen 4,245.00 |unennnnnn (2,999)ccncnnniininn o feeeec e e L (2,899 s e [eee e 2,999 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 05/13/2022 [05/12/2023 [05/12/2023 [Expiration ... |eoeeeneeueennena? fovennennennnnnnnn fonennn i 4,094.00 [oeennnn (1484)ccennniniiii i e e e e (A70)e e e e 184 [ | 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |05/13/2022 [05/12/2023 |05/12/2023 |Expiration .... |oeeeeveneueenees®]oeennnnennnnnnins [ooee e 4,225.00 |unenennns (1,309)ccnennnnincnins o feneeeees e e [ (1,808 e e [eeeeee e 1309 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/16/2022 [05/15/2023 [05/15/2023 [Expiration ... |eeeeeueeues 1,972cccuninninnnnnins founenn 4,088.00 |ounnnns (394,460) . cennnenenins |ooeenenennenns feennenneenen e e L (391,284) s e | 394,460 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Expiration .... |oeueevenenennni80]oemnnnnennnnnnins [oeene i 4,160.00 |uuennnnns (4,920)ccncnnnninininn foeeeeeeeees feneee e e [ (4,902)] s e [eeeee e 4,920 | [ ] 000T L
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 05/16/2022 [05/15/2023 |05/16/2023 [Expiration .... .4,090.00 ). . (10,078). .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Expiration .... |oeueeveueuenn®83)eninninininiis [oeen e 4,162.00 |unennn (42,105) . cnenneninininn foeeeeneeeeaes feeeeeeee e e [ (80,928 s e [eeee et 42,105 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/16/2022 [05/15/2023 [05/15/2023 [Expiration ... |eoveeueeueennnB00feeeunennennnnnnns founennn i 4,198.00 [ouennnns (89,022)cuvvneennnnens |eoeenenennenns feennnenneienens e e L (67,309) e e |00 89,022 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Expiration .... |oeeeeveeenn 14 ]oiininiiiiiiiis [ooee i 4,208.00 |unennnn (16,198 )cenenneiniiinn feeeeeeeeees e e e [ (16, 150) s e [eeee et 16,198 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/16/2022 [05/15/2023 [05/15/2023 [Expiration ... |eeeeeueeueennnd®Tforeninininiiis foeenn s 4,058.00 [uennnn (19,837)ccenennnnnnens |eoeenenennennns foeneeniienens e e L (19,367) e e | 190837 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Expiration .... |oeueeveuenennn210]emninnennnnnnins [eeen e 4,068.00 |uenennn (76,944) . cnennnnnninininn o fenenc e e [0 (52,008 e e [eeeeee e 76,944 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/16/2022 [05/15/2023 [05/15/2023 [Expiration ... |eeeeeueeues 1104 )0ccuninninninnins founenn i 4,088.00 [nnnnns (392,085) . cuneunnnnnnenn |ooeenenennenns feeneennenenenn e e [ (269,694). e e |00 392,085 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Expiration .... |oeeeeveueuenna4]oieniniinniniiis [ooeeiea i d,148.00 |nenenenes (5,738)cenencnecniiinn o fenec e e [ (BT e [ BUTBB e [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 |05/16/2022 [05/15/2023 |05/16/2023 |Expiration .... |...eeveuens 3,333 euinenininnins [onennnn 4,078.00 |uuens (1,205,072) 0 nenennnenennnn fovneenineenns fevnnneieninne e e [ (B22172)) s e [oee e 1,205,072 | e ] 0001 o
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Expiration .... |oeueeveuenennd92]iinininininnins [oee e 4,138.00 |onennnn (83,1400 e nenneeciin e fenc e e [ BB AT e [eee el 83,140 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/16/2022 [05/15/2023 [05/15/2023 [Expiration ... |eeeeeueenennnn®95)iieuninninnnnnins founenn i 4,048.00 [ouennnn (73,476)cennnnnnnins |eeenieneiennns feennenceien e e Lo (48,867 )e e v e TBATE [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/16/2022 [05/15/2023 |05/15/2023 |Expiration .... |oeueeveneuennei®2]eeninennnnnnins [oeenn i 4,068.00 |uuennnnn (19,425) cnennnnniniiins foeeeeeeeenes feneeeee e e [ (19,202)] s e [eeee e 19,425 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/16/2022 [05/15/2023 [05/15/2023 [Expiration ... |eeeeeueeueennna®8feeennenninnnnnnns fouenn s 4,128.00 [ounnnn (32,860) . cuvnnennnnenn |ooeenenenneenns feennenneenens e e Lo (28,486))e e e | 832,860 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeueeveuenenneaB2]eeninnennnnnnins [oeeen e 4,278.00 |unenennn (27,805) . cnennencncnnn foeeeeieeeenes feneeeneees e e [ (20,820) e e [eee e 27,805 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/27/2022 (05/26/2023 [05/26/2023 [Expiration ... |eeeeeueeueeeadtforeniiniininiiis fooeennn i 4,325.00 [onenens (18920 cunnnnnnnin |eeeneieneens feeneeneenen e e L (1,885) s e e 10692 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeueeveueueenadd]oienininininiiis [ooeen e 4,283.00 |enennns (7,826)ccnennenencnnns o fenecn e e [ (7,785 e [eeee et 70826 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/27/2022 (05/26/2023 [05/26/2023 [Expiration ... |eeveeueeueenadforeniiniininiiis fooeen i 4,231.00 [oeennns (2,918)ccnnennennnncn |eeeneieeees foereeecnea e e L (2,890 e o0 2916 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeueeveneueeneni2]oveninnennnnnnens foeeeenen 4,252.00 |unenennnens (388)eenennnnneninnnn foeeeeeeeenes fenee e e [ (BBB)] e eeeeeeees e [eeee e 388 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 05/27/2022 (05/26/2023 [05/26/2023 [Expiration ... |eeeeeueeueennna®2forenininnniis foonen i 4,304.00 [onnnnnns (B047)ccnnnniniiiniin eeeeieiees feeneeeene e e L (2,986)) s e e 3947 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |05/27/2022 [05/26/2023 |05/26/2023 |Expiration .... |oeeeeveeueenca®d]oiininiiiiniiiis [ooee i 4,262.00 |unenennnns (4,962)ccnenennnnencnnnn foeeeeneeeenes feneenns e e [ (3598 e e [ 4,962 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/14/2022 [06/14/2023 [06/14/2023 [Expiration ... |eeeeeueeneeeen5foreuninnnnnnnnnnn foeennnn3,829.00 [ouennnns (9,08B).cenunenennens |ooeenenennennns feenneneenens e e L (2,380) e e o0 9,086 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |o.ueevenenennnaB9)ieninenininiins [een i 3,848.00 |uenennn (11,588)cencnnecciia o fenee e e [ (BTB2)] e e [eeee e 110588 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/14/2022 [06/14/2023 [06/14/2023 [Expiration ... |eeeeeueeueeneea fovennennennnnnnnn foeennn e 3,894.00 [onnnnnn (2,304)ccnnnnininnin e v e e Lo (B97)e e e e 2304 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |oeueeveneuennna®3]oeenininnnnnnis [een e 3,829.00 |uuennnn (19,055) . cnennnencncninn feeeeeneeeenes feeeee e e [ (BT84 e [eeee e 19,055 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/14/2022 [06/14/2023 [06/14/2023 [Expiration ... |eeeeeueeueennn 188 feeeuninnnnninninn foeennnn3,820.00 [ouennnnn (62,235)cunnnnnnnnens |ooeenenennenns feennenenenens e e e (15,977 ) e | 82,235 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |oeueeveueuennnB8]eenininininiis [enn i 3,848.00 |uennen (20,837)ccneneecncnan o feeeeee e e [ (BB82)] e e [ee 00 20,837 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |.eeeeveeena 7 oiininiiiiiiins [een i 3,838.00 |uenenenn (83,0200 cncnnnnneninnnn foennennnneenns fennneeninne e e [ (14,208)] e e [oeee e 83,020 | e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |oeueeveneueeneiB]oeeninennnnnnens [oeeennnn3,801.00 |uuennnns (5,081)cencnneniiiiins o feeeece e e [ (2,088 e e [eeeee et 508 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2022 [06/14/2023 |06/14/2023 |Expiration .... |.eeeveeennnn8]iinininininnins [onen et 3,866.00 |oenennns (85100 cucnnnnininin e L e e L (2,480) s e o 8510 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |.eueeveueuvuneaiB]omennnnennninnis [oeen i 3,868.00 |oenennns (2,088).cnenenenenennnn foeeeenneeenns feneeeneees e e [ (B3) e e [ee e 2,068 e feeeeeee ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 06/15/2022 [06/15/2023 |06/16/2023 [Expiration .... 1,7471. .3,866.00 |. (350,198). . .. (200,225)). . . 350,198 ..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |oeueeveueueenei®B]oeeninnennnnnnins [oeeennnn3,904.00 |uuennn (82,287 )ccncnnenincinn fereeeneeeenes feeeeeee e e [ (10,582)] e e [ee 0 82,287 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eeeeeueeuvennensBforenninninnniinn foeennnn 3,951.00 [oennnnns (18420 cennnnninin ereeneieneens foenneene e e s (88T [ e 1882 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |oeueeveueuennd97|oomninnininnnnis [oeeennnn 3,979.00 |unenn s (29,1720 o feeeece e e [ (28119 e [ 20,172 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eoveeueeueennn84|eeeuninninnnnnins foeenn s 3,970.00 [onnnnn (221,288)ceveenennnenn |eoeenenenneens feenneennenenens e e L (80,990) e v | 220,288 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |.eueeveueueenna80]emninninnnnnnins [oeennen 3,972.00 |uuennnnns (4,589)ccnenneininin o fene e e [ BUBT8) s e [eee e 4589 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eoeeeueeueen 3 feecuininiiiis [oeenn s 3,828.00 [ouennnn (42,9140 cennnniniin e e e e L (12,186)) e e e 82,914 [ | [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |.eueeveueueenniB8]oeennnennnnnnins [oeen e i 3,847.00 |uenenennn (8,048 )cenenneiniiins e feeee e e [ (307 e [eeee e BL048 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eeeeueeueens 88T [eeeuniuninninnins foennn i 3,866.00 |oueunnn (314,628).cunennenenens |ooeenenenennns feenneeenen e e L (96,084) e e | 314,628 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |..ueeveueueennB4]oeenininininnis [oeeennn3,837.00 |ueneneen (18 17B)cenencneiiiia o feeeee e e [ (940 e [ 18176 e [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eoveeueeueenn 94 ]iiiuininninins foeenn s 3,847.00 |ouennns (71,295) cennniiniin |eeeneeieneens feenenneenens e e e (1,017) e e e 71205 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |...eeveuenn 3,045)cceeninininiins [oenen i 3,856.00 |oeeun (1,103,224) . cncnennnniniiinn o feneeees e e [ (831,078 e e [ee e 1,103,224 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/15/2022 [06/15/2023 [06/15/2023 [Expiration ... |eveeueeueens T foriuiinininiiin foeeenn i 3,942.00 |onennn (35,028)cunnnennnenn |eeenenenneens feenneenneienens e e e (12,208)) e e |00 35,028 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |06/15/2022 [06/15/2023 |06/15/2023 |Expiration .... |.eueeveueueennaB3]oeenininininnis [oeeennnn3,951.00 |uenennn (10,152)cenennnninciia o feeeeees e e [ (7822 e [eeee e 10,152 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 [06/27/2023 [Expiration ... |oeeeeueeneennenn2forennennennnnnnnn fooeennnn3,968.00 [ouennnnnnns (48B)cnnennennnins |ooeeneienenns foennencien e e e (380)e e v | BB [ e 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |06/27/2022 [06/27/2023 |06/27/2023 |Expiration .... |oeueeveueueenea®8]oeeniniininiis [ooeee e 4,017.00 |onenennns (21,208)ccneneneneninean o feneecee e e [ (9,887 ) e [ee 0 21208 e [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 [06/27/2023 [Expiration ... |eeeeeueeueennaP3fevenninninnnnnnnn foeennnn3,988.00 [ouennnn (13,927)ccennnnninins eeieieeeens feeneeccnen e e e (720 e e 13,927 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |06/27/2022 [06/27/2023 |06/27/2023 |Expiration ... |oeueeveneueuneeiB]ovennnninnnnnnins [oeeenen 4,056.00 |unenennnens (T70)eenenenainininn o fenec e e [ (TOB) e e [ TT0 e e | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 [06/27/2023 [Expiration ... |eeveeueeueeinnevennennennnnnnnn fonenen e 4,017.00 [oeennns (3,98B)cunennnnnnens |eoeeneiennennes feennecenen e e e BT ) [ 0 30986 [ e 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 06/27/2022 [06/27/2023 |06/27/2023 |Expiration ... |oeueeveneueuneai]omennnneninnnnins [oeeennnn3,978.00 |uuennnns (1,262)cnnennnncncninn foeeeeneeeenes feeeneeeees e e [ (L04B)] s e [eeeee e 1262 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 (06/27/2023 [Expiration ... |eeeeeueeneennnn®2eeeninnennnnnnnn foeennn i 4,007.00 [onnnnn (10,9010 cunnnnnnnens foeeeneienneens feeneenneienens e e e (4,998 e e 10,901 [ e 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |06/27/2022 [06/27/2023 |06/27/2023 |Expiration .... |oeeeeveneueuneni2]ovennnnennnnnnens fooeeeean 4115000 |unenenenees (B79) e o feneec e e [ (B0A) e e [ BT9 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 06/27/2022 (06/27/2023 (06/27/2023 [Expiration ... |eeeeeueeueennna®8loveuininnnnins foeennn i 4,037.00 [ouennnnns (5,895)cununennnins |eoeenenennenns feennennenenens e e e 7)) [ o0 5,695 [ e 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeueeveneueenn @ oieniniiiiiiis [0enn i 3,933.00 |uuenen et (20,378) e o feneeee e e [ (8,083 e e [ee 0 20,378 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 [07/14/2023 [Expiration .... |eeeeeueeneennn®2eeenininnnnninn foeenn s 3,904.00 [onenennn (10,8300 cenennnnnnens |ooeenenenneens foennennenenens e e e (2,828) e e | 10,830 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeeeeveenenni22]eeninnennnnnnens [oeeennn 3,904.00 |uuennnns (4,082)cencnnnninciins o feeeeeee e e [ (2,093) s e [ 4,032 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration ... |oeueeveenvnvenid]oviiniinnninnins [oonennnnd,018.00 |ouenenens (1181 eencnininiin o fenn e e L B72) s feeeeeieen [ 1181 e [ ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeeeeveeneenni22]eennnnennnnnnens [o0een i 3,885.00 |oennnns (42820 cncnnnininin o e e e [ (2,085 e e [eeee 4282 | [ 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration ... |oeeeeveeneuvesaoveninneinnnnins [oonennnn 4,046.00 |ouenennnens (822)uninnnninininn ovnenninnennns Lo e e L (B32)] s feeeeenee [oe e 822 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration ... |oeeeeveneueeneasovennnnennnnnnins [ooeen e 4,046.00 |onennnnns (1,825)ccncnnnniniiins o fenc e e [ (B0A) e e [eeee 1825 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Wells Fargo PBLDOEJDBSFIIOLXP3B76 | 07/14/2022 [07/14/2023 |07/14/2023 [Expiration .... .3,876.00 .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeueeveneueeneiid]oennnnninnnnnnins [0ennnnn3,999.00 |unennnns (1,070)cenennenenininn feeeeeneeeeaes feneeeees e e [ (828 e [ 1070 e e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 [07/14/2023 [Expiration ... |eeeeeueeneennna®8feeeninnnnnnnns foeenn s 3,896.00 [ouunnnn (33,778)ccunennenenens |eeeneiennenns feennenceiens e e e (8,848) s e | BB T78 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/14/2022 [07/14/2023 |07/14/2023 |Expiration .... |oeeeeveneueensaoiininiiiiiiiis [ooee i 3,876.00 |uennnnn (2,228)cencnnniicninn e feneeee e e [ (1046 e e [eee e 2,228 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/14/2022 (07/14/2023 [07/14/2023 [Expiration ... |oeeeenerneennenn2forennennennnnnnnn fooeennnn 3,942.00 [oeennnnnnn (389)cennnnnnnnin e foeneeccnea e e s (28N e e 389 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |oeueeveneneenni0]eennnnennnnnnens [oeeennnn 3,944.00 |unennenes (7178) e o feneee e e [ (1883 e [ 778 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration ... |oeeeveenennenad]oveninninnnnnnins [ooneinsn 047,00 |uuenennnnens (T78)euninininninininn oeneennnneenns Lo e e L (0T feeneeieea o 778 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |oeueeveuenenn®88]eennnennninnins e e 4,056.00 |uuennnn (21,8990 cncnnnniniiinn o fenee e e [ (1,289 e [eeee 0 210899 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/17/2023 (07/17/2023 [Expiration ... |eeeeeueeneeeen5forenninnnnnnnnnnn foeennnn 3,921.00 [oneennns (5,018)ccunnnennnens |eeeneneneens feennecii e e L (2,906) e e et 5,016 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |.eeeeveeess 1517 |ceenininininiiis [enn i 3,940.00 |uueninns (542,050) e nennnenencnnnn foeeeeneeeenns feneeeneces e e [ (116,942)] s e [eee e 542,050 | e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... |[N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/17/2023 (07/17/2023 [Expiration ... |eeeeeueenns 1,831 [eecuninninninniis foeenn i 3,940.00 [ouennnns (316,260) . cuvevnnnnnnnenn |ooeenenennenns foennenneienens e oo Lo (142,483) s e |l 316,260 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |.eueeveenennn830)ennnnennnnnnins [eennn3,902.00 |uuennns (125,205)cncnnnnnncncnnn foeeeeieeeenes feneeeeece e e [ (24,995) s e [eee e 125,205 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/17/2023 (07/17/2023 [Expiration ... |oeeeeueuneennn390feeennennnnnnnnnns founennn i 4,037.00 [ouene (118,745) cunnnennnins |eeeneneneens feennnencieienn e e L (80,384) e e e 118745 [ | [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |oeeeevenenennna®8]oienininnnnnnins [eennnn3,979.00 |uuennn (31,842) cnennniiiin e e e e [ (7L890)] s e [eeee el 31,842 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration ... |oeeeuveuenenn 357 |ooeniniiininnis [onen s 4,066.00 |ouenennn (21,054) cncnnnninininn oenenineens fenneinnn e e L (14,083) s e [ee 20,054 L e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |oeueevenenennn230]eninnennnnnnins [eeen i 3,921.00 |uuennnn (84,90B) .. uenennenencnan foeeeeneeeenes feneneenes e e [ (17,886 s e [eeee e 84,906 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 (07/17/2023 (07/17/2023 [Expiration ... |eeeeeueenes 2,726fceeuncnnennnnnnnn fornennnn 3,931.00 [ouennnn (988,767 cuveenennnenn |eeenenennenns feennnenneicnens e e [ (200,284) e e | 988,767 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |oeueeveueueaneaBB]eennnnennnnnnins [oeeennen4,070.00 |uuennnns (8 772)cunencneninininn foeeeeeeeenes feneees e e [ (8,905 e e [ BT72 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/15/2022 [07/17/2023 [07/17/2023 [Expiration ... |eeeeeueuneennnd9fereninninnnnnnnn foeennnn 3911200 [enenene (B 115)ccenceceiici e e e e L (3,283) e e e 815 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/15/2022 [07/17/2023 |07/17/2023 |Expiration .... |oeueeveenennn258]oieninninnnnnnins [een e 4,056.00 |uuenennn (T4,568).cnenennnenennnn foeeeenneeenns feneeceens e e [ (19,784 e [eeee e TAB6B e [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/27/2022 (07/27/2023 (07/27/2023 [Expiration ... |eeeeeueeneennenaforennennnnnnnns fooeeen e i 4,245.00 |onennnnnnnnn (980)cunnnnnnnens |eoneneiennennes foennenneenen e e e (B09))e e e e 980 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Expiration .... |oeeeeveneueena9]oeeniniiiiniins [oeeennn 4,205.00 |unenennn (2,029)ccncnnnnininnnn foreeeneeeeaes feneeeee e e [ (1,993) e e [eee e 2,029 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 [07/27/2023 |07/27/2023 |Expiration .... |oeeeeveeeused 7T |ovenininnnnnnnns foonennnn 4,144,00 |ouene s (25,875) cncnnnninininn foenennnneenns fennnenn e e L (70T L [ee et 25,876 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Expiration .... |oeueeveneueuneccd]ovennnninnnnnnins [oeeen e 4,265.00 |unennnns (1,082)cenennnneninnnn foeeeeneeeenes feneeeec e e [ (883 e [eeeee e 1,082 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |07/27/2022 (07/27/2023 (07/27/2023 [Expiration ... |eoeeeueeneennend7 foveninninnnnnnns fonene s 411400 [oeeneennn (8,867 ceneeneenenen |eeeneneeeenns feennnencieienn e e e (B,409)) s e | 6,867 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Expiration .... |oeueeveueueuneadO)eennneninnnnins fooeeeean 4175.00 |unenennnn (12,593) e o feneec e e [ (7880 e [ 12,808 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 [07/27/2023 |07/27/2023 |Expiration ... |oeeeeveeienna oo [oonennnn 4,124,00 |ouenenins (2,488)cencnnnnincnnnn oeneeninneenns fenninn e e L (2,834) s e [ee e 20888 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Expiration .... |oeueeveneueaneaB0]ennnnencnnnnins foeeean 4134.00 |unenen e (27,326) e nenennnincnean fereeeneeeenes feneec e e [ (15,383) s e [eee e 27,326 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 [07/27/2023 |07/27/2023 |Expiration .... |oeeeevenenennend|oveniniininiiins [oonennnn 185,00 |onenennnees (TB)euninininininnnn Jorneeninenens Lo e e L (T3)c s e o T8 e e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |07/27/2022 07/27/2023 |07/27/2023 |Expiration .... |oeueevenenennna9)ienininnnnnins [oeen e 4,205.00 |unennnns (9,920)ccnennnnncncninn e feneeee e e [ (6425 e [eee e 9,920 | e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Wells Fargo PBLDOEJDBSFIOLXP3B76 | 07/27/2022 [07/27/2023 |07/27/2023 [Expiration .... .4,144.00|.




1’613

ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |.eueeveueueend08]uennnnennnnnnins [een e i 4,398.00 |uuennnn (7,373)cenencnecninian foreeeeeeeaes feneee e e [ (29,824 e e [l B7L378 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |08/12/2022 [08/14/2023 [08/14/2023 [Expiration ... |eeeeeueeueennendBloveninnnnnnins foeeen s i 437600 [onnnnn (16,378)ccunenneenenens |eeeneieneenes feennneeenen e e L (12,849) s e | 16,378 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |..ueeveueneennaB8]oeennnennnnnnins [oeen e 4,569.00 |uuennnns (3,818)cenennencninin o feeee e e [ (792 s e [eeee 0 30818 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |08/12/2022 (08/14/2023 [08/14/2023 [Expiration ... |eoeeeueeueeen T3 ]eieuinininiiis fonenn s  4,441.00 |oeennns (B7,345) e |eeeneieeeens feeneeeenen e e L (30,189 e e | 37385 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |..ueeveueueeneadO)eennnennninnins [ooee e 4,451.00 |ennenns (5,933)cenennniiiin e e e e [ (5,890 e e [eeee e 5,938 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |08/12/2022 (08/14/2023 [08/14/2023 [Expiration ... |eeveeueeneennnd9feeeninnnnnnnnins fonenn s 4,569.00 [uennen (10,164) . cennnnnnnin e foenneneenen e e L (8,880)e e v e 10,184 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |08/12/2022 [08/14/2023 |08/14/2023 |Expiration .... |..ueeveuenennd28]eennnennnnnnins [oeen e 4,419.00 |uuenenn (43,598) . cnennenencnins foreeeneeeenes feneee e e [ (34,900 s e [eeee e 43,598 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |08/12/2022 (08/14/2023 [08/14/2023 [Expiration ... |eeeeeueeueennnlforeninennnnnns foeen s 4,387.00 [onennnnen (3,789)ccunnnenenin |eeeneieneens feeneeeenen e e L (BU785) e e o0 30789 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |.eueeveueuenn®89)eeenininininiins [oeen e 4,512.00 |ouenenns (47,813)ceneninniiiia o e e e [ (89,98 ) e e [ 47818 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |.e.eeveueuenn 118 ]iininiininiins [onen e 4,340.00 |ouennns (44,7170 e s fennin e e L (4,857 ) e e [ee B TIT L o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |oeueeveeesn 1 oiiiiniiiiiiiis [een s 4,426.00 | nennent (38,607 cnennnnencnnn foeeeeneeeeaes feneeeee e e [ (31182 e [0 38L607 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |..ueuveueuennnn8]ieniniinninnins [oneinnn 4,351.00 |enenns (72800 cnenennnininnnn e fenenennnn e e L (7188 e e 75280 | e ] 0001 i
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |oeueeveueuennd27]oeeninininnnnins [oeen e 4,362.00 |unenennn (48,614) cnenneiiin s fene e e [ (88067 s e [eeeee e 48,614 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBOCXBYMJ20ELI146 | 08/15/2022 [08/16/2023 [08/16/2023 [Expiration ... |eoveeueeueennn821feeeuininnnnnnns foueenn s 4,533.00 [ouennn (92,803)cunenenenenn |eeeneienneenes foennenncnenens e e L (78,254) s e | 92,803 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |..ueeveuens 2,670 ucuenencnnnnens foenenn i 4,372.00 |uent (1,008,358 )0 nennnenencnnn foeeeneneeenenns feneeeeee e e [ (791,979 e [e0e 00 1,008,358 e feeeeieeee | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |..ueeveueuennnaB2]ienininininnins [oeennnn 4,525.00 |uuennn (18,073)ccncnnnninininn oeneennneens fennenn oo e [ (15,187 feeeeeeen [ee e 18,078 e e | 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |.eueeveeenn M8 ]oiininiininiis [ooeei i 4.544.00 |uenenen s (24511 cencnineiiia o e e e [ (2A8T4) e e e 2451 | [ | 000T L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse .....  1VBYBQCXBYMJ20ELII46 | 08/15/2022 [08/16/2023 [08/16/2023 [Expiration ... |eoveeueeueennnad9fereniniinnniiis foeen s 4,390.00 [onennns (7,003)cunnnnnnnens |eeenenenneens feeneeneienens e e e (8,886)) e e e 7,008 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 |08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |..ueevees 1,347 |oeeniniiininiis [een i 4,383.00 |uenns (499,677 cnennenininnnn foeneeneeeeaes feeeeens e e [ (395,280 e e [eee et 499,677 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELII46 | 08/15/2022 [08/16/2023 [08/16/2023 [Expiration ... |eoveeueeueennna®2eeenninnennnnnnns fonenn s 4,533.00 [ouennnn (10,9420 cennnnnnnins |eeeeneieneens foeneeeenens e e L (10,879) s e e 10,982 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBQCXBYMJ20ELI146 | 08/15/2022 [08/15/2023 |08/15/2023 |Expiration .... |oeueeveueueunea®B]oeeninenininnins [oeen e 4,362.00 |uuennnnns (3,276)cenencnenencninn foeeeeneeeenes feneeces e e [ (3280 s e [ 8276 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Credit Suisse ..... 1VBYBOCXBYMJ20ELII46 | 08/15/2022 [08/156/2023 [08/16/2023 [Expiration ... |eoveeueeues 1766 fceeunennennennnns founennn i 4,383.00 [ounnnnn (334,719)ccennneniiiin e e e e Lo (882,128) e e | 3719 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |oeueeveueueenea®B]oieniniiinnniis [oeen e 4,332.00 |uennnnn (3494) e s e e e L (221) e e [ 3404 L [ 000T L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 08/26/2022 [08/25/2023 (08/25/2023 [Expiration ... |eeeeeueeueennn280feeennennennnnnnns founennn i 4,169.00 [ouennnns (B1,018)ccunnnennnen |eeeniienees feenneeeia e e L (46,389 e | 81,018 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |.eueeveueuennniB0]oemnnnnennnnnnins [oeen e 4,210.00 |uuenennnn (9,842)ccnennnniniiin e e e e [ BTOT) e e [eee e 90842 | [ 000T L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 08/26/2022 [08/25/2023 (08/25/2023 [Expiration ... |eeveeueeueennnnB3feeenininnnnnins fonen s 4,149.00 |onennns (B,340)ccunennnnnnin |eeeneneneens feenneeenee e e e (8,815) s e e B340 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |oeueeveueueunencd]ovennnninnnnnnins [oeeenen4,220.00 |uuenennnens (B23)cenennnninininn o feneec e e [ (B92)] e e [ee e B28 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 08/26/2022 [08/25/2023 [08/25/2023 [Expiration ... |eeveeueeueeuvena? fovennennennnnnnnn foeeeend 417900 [oneenenes (1,315)ccennncniiis e e e e e (227 e e 1315 [ e [ 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |oeueeveueueencadtoieniniiiiiiiis [ooeei i 4.271.00 |nenenenns (5,889)cenenneiciin o e e e [ (5,383 s e [eee e 5589 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Barclays . G5GSEF7VJP5170UKS573 | 08/26/2022 [08/25/2023 |08/25/2023 [Expiration .... .4,190.00 ).
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |08/26/2022 [08/25/2023 |08/25/2023 |Expiration .... |oeueeveueueuneecd]oeeninniinnnnins [ooeeenen 4,301.00 |uuennnns (1,045)cenennniinii o feneee e e [ (B4 e [ 1045 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |09/14/2022 (09/14/2023 [09/14/2023 [Expiration ... |eeveeueeueeueenBevenennennnnnns fonenn i 4,094.00 [ouennnns (18,0000 ceneennnnnnens |ooeennenennennns foennenneienens e e e (B,748) e e et 16,000 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Expiration .... |.eueeveueneeneiB9)eenininnnnnnins [oeeen e 4,064.00 |onennns (17,907)cenencnaiciia o e e e [ (18,074 e [ 17907 e [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 |09/14/2022 (09/14/2023 [09/14/2023 [Expiration ... |eeveeueuuennnn285feeeunenninnnnnnnn founennn i 4,084.00 [ouennnn (92,954) cennnnnnnins eoeeneienenns feeneeeenn e e L (B7,982)) s e e 92,954 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Expiration .... |oeueeveueueena®B]oeenininnininiins [ooeeiea i 4,153.00 |unenennnnn (2,025) cncnnaeniinan o feneeee e e [ (LTI e [ 2,025 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/14/2022 (09/14/2023 [09/14/2023 [Expiration ... |eeeeeueeueeneeaB2erenninnennnnnnns foeenn e 4,045.00 |onnnennn (8,534) cunnneniiin e e e e e (8,357 ) e e 8834 [ [ [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Expiration .... |oeeeeveueueeneae8]oemnnnnennnnnnins [oeeeenan 4,104.00 |unennnns (1,402)enennnnininian o feneece e e [ (124) e e [ 1402 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/14/2022 (09/14/2023 [09/14/2023 [Expiration ... |eeveeueeueessaT16]eeeuninninnnnnins fonenn i 4,045.00 [ouennnn (43,508).cuneenennnnenn |ooeenenennennns foennennenenens e e e (17,482)) s e | 43,806 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/14/2022 [09/14/2023 |09/14/2023 |Expiration .... |oeueeveueueena®B]oemniniiininiis [ooeeee i 4,183.00 |nennnns (4,085).cnenneneneninn foeeeeneeeeans feneeeeees e e [ (BT ) e [ 4,065 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/14/2022 (09/14/2023 [09/14/2023 [Expiration ... |eeeeeueeueeneedd0ferennininnnnnnns fonenn s 4,212.00 [oeennnns (8,008)cunenennnnenn |ooeenenennenns fornnenneenens e e e (4480) e e |0 5,008 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |oeuveveneueunedB7|oeeninnennnnnnis [ennnn3,983.00 |uuennens (21,9300 cnencneeninian o feeeee e e [ (19 e [0 20,930 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Expiration ... |eeeeuueeueeeni200feeeunennennnnnnns founennn i 4,087.00 |ounnnnns (65,288)cuveunnnenncns |oonenennennennns feennennenenens e e e (24,140) s e |0 85,286 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |oeueeveueueunndT8]eeninnennniniins [een i 4,096.00 |uuennnnn (T4,453)cenennnninininn o feeee e e [ (57,938 e e [eeee el TAAB3 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Expiration .... |eeeeeueeuns 3,615 cccuninninninnins [oenennnn3,970.00 [oneens (1,409,000 cenvnennnnnens Jooeenennennenns forneenneienens feeeeens e [ (485, 414) e e |0 1,409,000 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |..ueeveuens 1,678 cccuenencnnnins [een e 3,979.00 |uuennnns (644,683).cnennnenencnnns |oeeeenneeenns feneecne e e [ (210,882)] s e [eeeee e 644,683 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Expiration ... |eeeeeueeueennnn®foreninnnnniis foeennnn3,950.00 [ouennnns (14,8500 cunnnennnens |ooeeneieneens feenneeeien e e e (9,084) s e | 4850 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |..ueeveuenennn285]eunnennnnnnens foenennn3,960.00 |uenns (112,443)ccncnennniiiiins o fenen e e [ (85,980 s e [eeee 112,443 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Expiration ... |eoeeeueuueennn286eeeunennennnnnnns founennni4,087.00 [ouennnnn (41,0000 cenennnnnnens |ooeenenennenns fornnenneneneas e e L (31,493) s [ e 41,000 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |..ueeveueuennnd83]ienininininnins [een e 4,096.00 |uuenens (158,373)ccnennencncnnn foeeeeneeeenes feneeene e e [ (59,212 s e [ 188,378 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Wiells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Expiration ... |eeeeeueeueennn286eeeunennennnnnnns founeenn i 4,077.00 [ounnnnns (85,0000 cuvvnennnnnens |oveenennennennns foennnenneienens e e L (B1,075) e e o000 85,000 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |oeueeveueueeneBB]eennnennnnnnens [eennnn3,960.00 |uennenn (19,028).cnennnnnninnnins foeeeeneeeenes feneeees e e [ (12,018)] s e [eee 0 19,028 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2022 [09/15/2023 [09/15/2023 [Expiration ... |eeeeeueeuennnn22feeeuninninnnnnnnn foeennn e 3,940.00 [nennnn (90,854) . cunnnenenens |eoeeneneneens feennenienen e e L (28,359) s e | 90,854 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |09/15/2022 [09/15/2023 |09/15/2023 |Expiration .... |..ueevenens 2,312]cccueinininiins [enn i 3,979.00 | uenn s (488,884) . cnennnenenciins foeeeeneeeeaes fenee e e [ (319,150 e [eeee 01 488,8B4 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 |09/15/2022 [09/15/2023 [09/15/2023 [Expiration ... |eveeueeueenn M4 |oeiuiinininiiis fonen i 4,018.00 [ouenens (41,341, ceninniiiii e e e e L (4,900) s e e 4138 [ e [ 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |09/27/2022 [09/27/2023 |09/27/2023 |Expiration .... |.eueeveenenn251]oiininiininnis [ooeeinin 3.757.00 |uuenennnn (92,007)cnennnnencnan feeeeeieaeeaes feneeeeeee e e [0 B3T3 e e [0 92,007 e [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 09/27/2022 (09/27/2023 [09/27/2023 [Expiration ... |eeeeeueeneennad5forenininnnnis foeein e 375700 [oneennnnn (2,988)ccennnciiinin e feeeeeneenen e e e 182 | [ e 2,088 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 |09/27/2022 [09/27/2023 |09/27/2023 |Expiration .... |oeueeveuenennd08]uennnennnnnnins [eennnn3,784.00 |unennnt (36,2400 e nennnncninnnn foeeeeneeeenes fenee e e [0 3,083 [ e [ee 000 36,240 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 09/27/2022 (09/27/2023 (09/27/2023 [Expiration ... |eeeeeueeneennenaBlovenninnnnnnnnnn foeeennnn 372900 [onnnnnns (1,722)ccnneincniinin eeeneieeeenns foeneeccnens e e e 87 e [ e 1722 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 |09/27/2022 [09/27/2023 |09/27/2023 |Expiration .... |oeeeeveneueenea®8]oeeniniininiins [oeeei i 3,793.00 |unennens (3,383)cencnneincnian o feneee e e L M7 e e [ 30388 | [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Barclays . G5GSEF7VJP5170UK5573 | 09/27/2022 109/27/2023 109/27/2023 |Expiration ... .3,748.00 .
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeeeeveneueenea®2]oieniniinininiins [oeeen i i 3,834.00 |uennnns (3,645)ccnennenininin s fenc e e [ 785 e e [eeee e BLB45 | [ | 000T L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |.eueeveenennnB8]iieniniininiins [oeen s 3,664.00 |uuenenn (82,367)cnenennninennnn fovneeninennns fevnnneen oo e L 887 e e [oe et 82,367 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeeeeveneueenead2]eenininnnnnnins [ooeeiiin 3,673.00 |uenennnn (8,982)cuncnnenincnian foreeeeeeenes feneeees e e [0 3780 [ e [ 8982 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeueeveeenn 81 oieniniiiiniiis [oee i 3,673.00 |uuenennn (B8,565).cuennenenininn foenennnnennns fennneenn e e [ 15,804 [ e [oe e 88,865 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeueeveneueeneaB9)eeninennninnis [een i 3,682.00 |enennn (25,83 1) cencnneniniiins o e e e [0 5,889 [ e [0 250831 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 [10/13/2023 [10/13/2023 [Expiration ... |eeeeeueeneenn®7 foeennennnnnnnninn foeenn s 3,691.00 [onennn (19,860) . cuvennnnenens |ooeenenennennns fornnenenenens e e e 8,106 [ e |t 19,860 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration ... |oeueeveneueuneaiB]omennnnennnnnnins [oeeee et 717,00 |nenenens (1,082)cenenenancnciean fereeeeeeeaes feneeene e e [ 482 [ e [ 1082 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 10/14/2022 [10/13/2023 [10/13/2023 [Expiration ... |eeveeueuneennesaBlovennennennnnnns fooeeen e 3771200 [oennnnnns (928)cennennnninen |eeeieieaeens feenneneenen e e L 383 e [ e 928 [ e [ 0001
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 10/14/2022 [10/13/2023 |10/13/2023 |Expiration .... |oeueeveneueendBoomniniiiininiiis [oeeennn 3,708.00 |unennn (18,141 e e e e [ 188 [ e [ 1B | [ 000T L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 |10/16/2023 [10/16/2023 [Expiration .... |eeeeeueuues 3,506 ceuneunennnnnnns founennn e 3,742.00 |oueen (1,387,502) . cunevnennnnnenn |ooeeneiennenns foennenneienens e e e 91,978 | [ | 10387802 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 10/16/2023 |10/16/2023 |Expiration .... |oeueeveueueena8]oemninniiininnins [ooeeinnn 3,783.00 |uuenenns (7,850)ccnencnanencninn o feee e e [ B12 e e [ 70850 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 |10/16/2023 [10/16/2023 [Expiration ... |eeeeeueeueennidT2eeiuninninninnins foeennn e 3,733.00 [ounnnn (188,942)ccuvnneieninn |eeeneienneens feeneencienens e e L 12,893 | e | 188,942 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 10/16/2023 |10/16/2023 |Expiration .... |..ueeveuenennd09]eninnennnnnnins [oeenin 3,715.00 |uennnnn (44,6800 cnennnnencnins e foeee e e [0 30122 | e [eee e 44,680 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 |10/16/2023 [10/16/2023 [Expiration ... |oeeeeueuueenn318eeenninninnnnninn [oeenn s 3,880.00 [ouennn (1031940 cennnnninin eeeeieiees e e e L 3,309 [ [ e 103,194 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 [10/16/2023 |10/16/2023 |Expiration .... |..ueeveueueenid02]eneninnennnnnnins [een i 3,899.00 |uuennenn (62,224).cncnnnnnnininins |oeeeeneeeenes feeeee e e [ (3984 e [eee e 62,224 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 |10/16/2023 [10/16/2023 [Expiration ... |eeeeeueuueennn®88feeeuninninnnnnins foeennn3,889.00 [ounnnnn (25,086)cununnnennens |ooeenenennennns foennnenenenens e e e (LA0) e e |00 25,086 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 [10/16/2023 |10/16/2023 |Expiration .... |oeueeveueueenaB4]oieniniininiins [ooeeinnn 3,724.00 | nennn (12,820)ccncnnnincins o fenee e e [ 895 [ e [ee e 12,820 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 [10/16/2023 |10/16/2023 |Expiration .... |.eueuveueuennnnBB]eenininininnins [oeennnn3,788.00 |uenennn (82,088).cueennncncninn foeneenineenns fevnnniinnnn e e [ 1816 [ L [oe 0 32,088 e e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 [10/16/2023 |10/16/2023 |Expiration .... |.eueeveuens 2,274 )ccucnnencnnnnins [oeennen 3,752.00 |uuennnns (504, 4100 e nennnnnencninn foreeeneeeeaes feneeenines e e [0 27,268 [ e [eeee et 504,410 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 |10/16/2023 [10/16/2023 [Expiration ... |eeeeeueeues 1,666 fcceuncnnennnnnnns foueennn e 3,762.00 [ouunnnn (B11,808).cunenneenennenn |ooeenenennennns foennenneienens e e 0000 39,869 [ e | BT1,806 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/17/2022 [10/16/2023 |10/16/2023 |Expiration .... |..ueeveuenennn890)ennnnennnnnnins [eeen i 3,853.00 |uenene (131,877)ccncnneiniiinn e feneee e e [0 5156 [ e [ 181877 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Viells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/17/2022 |10/16/2023 [10/16/2023 [Expiration ... |eeeeeueeueen®75)ieeuinninnnnnins foenenn . 3,869.00 |ouunnnn (57,857 ) cunennninens |eoeenenennenns foennencienens e e e 1,996 [ [ | B7,857 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration .... |oeueeveenennn205]iinnninnnnnnins [een i 3,902.00 |uuenns (116, 215)ccnenneninininn o feeeeeee e e [ (18,083 e [eeee e 118,215 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 [10/27/2023 [Expiration ... |eeeeeueeneeneddtforeniinnininninn [oeenn s 3,893.00 [ouennnnn (18,3320 cennnnnnnenn |eeeneneneens feenneenninenens e e e (208 [ e 16,332 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration .... |oeueeveueueenea0]oemnnninnnniiis [enn i 3,883.00 |uennnns (3,837)cenennecnininn e fenc e e [ (1,926)] s e [eee a0 3L837 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 [10/27/2023 [Expiration ... |eeeeeeeeneeieaBforenninninnnnnnnn foeennnn 3,912.00 [oeennnen (8,975)ccunnnnnnninn |eeeneienneens feeneenneienens e e e (1485) e e e 8975 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration .... |oeueeveneueenei8]oeennnnennnnnnens [oeeennnn3,902.00 |uuennnns (8,985)cunennencnininn feeeeeieeeeaes feneeeee e e [ (915) s e [ BL9B5 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 [10/27/2023 [Expiration ... |eeeeeueeneeeenevennennnnnnnnnnn foeeennn 3,950.00 [ouennens (7,085)ccunennnnnnens |ooeeneiennennns foeneeneenens e e e (A183) s e e 70035 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration .... |oeueeveeen 118 ]eeeniniininiiis [ooen i 3,941.00 |uuennns (43,946) . cnenneiniiin e fenee e e [ (7857 )]s e [eeee el 43,948 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 |10/27/2023 [10/27/2023 |Expiration .... .3,922.00]. . (13,867)..
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index | Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 |10/27/2023 |Expiration .... |oeeeeveneuennea®2]oieniniininnins [eenn i 3,922.00 |unennnns (4,632)ccnennnncncninn o fenee e e [ (T80 e [ 40832 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 | 10/27/2022 [10/27/2023 [10/27/2023 [Expiration ... |eeveeueeneeneea8fereneninnnins foeenn s 3,874.00 [ouennens (5,874)ccunnninninins eeeeiiienees e e e e (2,985) s e e 8674 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/14/2022 11/14/2023 |11/14/2023 |Expiration ... |oeeeevenenenn®35]eeenininnniniis [oeen e 4,066.00 | uennnn (80, 797)ccnennenencninn foreeeneeeeaes feeeees e e [ (16,190) e e [eee 0 80,797 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/14/2022 [11/14/2023 [11/14/2023 [Expiration .... |eeeeeueeeeenfeeeninnnnnnnnns foeenn s  4,106.00 [onennnns (45,569) . cunnnenenens |ooeenenennenns feennennencnens e e e (15,004) s e | 48,869 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/14/2022 11/14/2023 |11/14/2023 |Expiration ... |oeeeevenenennni®8]iennnennnnnnins [ooeen e 4,076.00 |uuennnn (35,30B) e nenennenencnnnn foeeeeneeenenns feneneeeees e e [ (11.862)] s e [ee 000 35,306 e e ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/14/2022 [11/14/2023 |11/14/2023 |Expiration ... |oeeeuveienenna80]ienininnnnnins [onennnn 4,056.00 |ouennnn (11,4420 i s fen e e L BUBI3) s Lo [ 11882 L ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/14/2022 [11/14/2023 |11/14/2023 |Expiration ... |oeueeveneueuneaiB]ommnnnnennnnnnins [ooeen e 4,066.00 | nenennnns (1,215)0encnnniiiia o feeeee e e [ (BB e [ 1216 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/14/2022 [11/14/2023 |11/14/2023 |Expiration ... |oeeeevevenensa oo [oonen e 4,046.00 |ouenennns (5,365) cncnnnncnennnn [oeneennnenns L e e L (BT feeeeeieen [een e 5,365 | o] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/14/2022 11/14/2023 |11/14/2023 |Expiration ... |oeeeeveneueena0]oemniniinnniins [ooeee e i 254,00 |unenenns (2,675)ccnennnncncninn foeeeeeeeeaes feeeeee e e [ (1028 e [eeee e 20675 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/14/2022 [11/14/2023 [11/14/2023 [Expiration .... |eeeeeueeneennenaBlovennennnnnnnnns fooeennn i 4,027.00 [oneennns (1,236)cennnnnnnens |eeeenenennennns foennenenenens e e s (892))e s [ e 1286 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/14/2022 11/14/2023 |11/14/2023 |Expiration ... |oeeeeveeneeni8]oeennnnennnnnnens [oeeennen 4,076.00 | nennnns (5,200)ccnennencncninn foeeeeneeeeaes feneeeeeee e e [ (2,892)] s e [eeee e 5,200 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/14/2022 [11/14/2023 |11/14/2023 |Expiration ... |oeeeeveenennenc?oveninnininnnnins foonennnn 4,214,00 | (2,90B)unenenninennnn e fennenn oo e L (T75) s L [ee e 2,908 e e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 11/15/2023 |11/15/2023 |Expiration .... |...eeveens 1,548 ccueinininiis [ooeen i 4,072.00 |uuennns (328,403)ccnennnncncnnn foreeeneeeenes feneeenee e e [ (191,960 e e [eee e 328,408 o [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Expiration ... |eeeeeueeueenniddfoninnininnniiis fooeenn i 4,052.00 [oueennns (9,765) cunnnnnnnens |eoeenenennennns feeneenneenens e e e (8,557 ) e e 9785 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 11/15/2023 |11/156/2023 |Expiration .... |oeeeeveeenn 18 ]eeenininnniniis [oeee e 251,00 |ouenennnn (B4, 101)cenenneeciea e feeeece e e [ (27,095)] s e [eeeeee el 84,101 | e | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/15/2022 [11/15/2023 |11/16/2023 |Expiration ... |oeeeeveenens M7 oiininiiiiniins [onene s d 111000 |onenenens (B4,888) e o fenn e e L (20,467 e e [oee e 54,888 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 11/15/2023 |11/156/2023 |Expiration .... |oeueevenenennd95]oiininiininiins [een e 4,082.00 |uuenennn (81,788 )cencnnencncnan foreeeneeeeaes feeeeceee e e [ (28,395)) e e [eeee el B1TBB | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/15/2022 [11/15/2023 |11/16/2023 |Expiration ... |oeeeeveenennn38]oeennninininnins [onen e 4,082,00 |uuenennns (85720 uncnnnninininn fovneenineenns fennnennn e e L (A812) s L e 8572 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 [11/15/2023 |11/15/2023 |Expiration .... |.eueeveens 2,733 )cnnnencnnnnens foenennn 4,062.00 |.uens (1,007,353) . cnennenincninn foreeeneeeenes feneeeees e e [ (391271 e [ee e 1,097,358 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 11/15/2022 [11/15/2023 |11/16/2023 |Expiration ... |oeeeeveeenn 27 oenininininnis [oenen i 4,052.00 |uuenenn (51,808).cnennnnineninn oenennineens fennninn e e [ (18,202)) s e [eee et 51,508 | e ] 0001 i
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 [11/15/2023 |11/156/2023 |Expiration .... |oeueevenenennn281]oeenininininnins [oeee e 4231000 |ouenenenn (81,012)cencnnaiiiia e e e e [ (83,848 s e [eeee el 81,012 | e | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Expiration ... |eeveeueeueeneeaBfereuinnennnnniis foeenn s 4,078.00 [ouennnnns (8,293)cnnnnnnenens |eeeneiennenns foennenneienens e e e 277 e e 8,203 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 11/15/2023 |11/15/2023 |Expiration .... |oeeeevenenennni80]emnnnennnnnnins e e 4,239.00 |uuennnn (27,685).cncnnencncnnns foeeeeneeeeaes feneeene e e [ (TLB79) e e [0 27,685 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Expiration ... |eeeeeueeueenna™9)iecnninnnnnnins fooeeen i 4,251.00 [oneennn (19,2800 cenennnnnnens Joeenenennenns foennenneienens e e e (4,028) s e e 19,280 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UK5573 | 11/15/2022 11/15/2023 |11/15/2023 |Expiration .... |oeueevenenennnB16]ceennnenininiis [een e 4,261.00 |unenenen (39,509) e nennenencnan foeeeeneeeenes feneeee e e [ (29122 e [ee 039,500 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 11/16/2022 [11/15/2023 [11/15/2023 [Expiration ... |eeeeeueeueenn®12feeenninninninins foeeenn s 4,072.00 |onenens (360,990) . cunvnennnnnens |ooennenenneenns foennenneienens e e e (129,872)) s e |00 360,990 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/25/2022 11/27/2023 |11/27/2023 |Expiration ... |oeeeevenenennd2B]eninninnnnnnins [oeee s d 177,00 |onenenenn (42,788 )ceencnecnciean feeeeeneeeeaes feeeecee e e [ (16,887 s e [eeee el 42,788 e [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/25/2022 [11/27/2023 (11/27/2023 [Expiration ... |eeeeeneeneennna®8lovenninnnnnnnnnns foueee st 417700 [oeenennes (2,96B)cenennennenenn |eeeeneeiennenns foenneenenen e e L (1,886))e e e |0 2,986 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/25/2022 11/27/2023 |11/27/2023 |Expiration ... |eeeeeveneuenna®2]oeeninininnnnis [ooeei i d 147,00 | (2,155) e e e e e [ (1822 e [ 2,155 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Barclays . G5GSEF7VJPS170UKS573 | 11/25/2022 [11/27/2023 |11/27/2023 [Expiration .... .4,137.00 .




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

lc'6L3

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 11/25/2022 [11/27/2023 |11/27/2023 |Expiration ... |oeeeeveneueenens®]oemnnnnennnnnnins foeeeean 4,117.00 e (3593) e e fenece e e [ (U8B e [ 3898 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 11/25/2022 [11/27/2023 (11/27/2023 [Expiration ... |eeeeeneeneeneens@forenneninnnnnnns foeeeen i 4,097.00 [onenenns (1,851 cunnnciiiiin e foereeeeia e e L (1088) e e e 10851 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Expiration ... |oeeeevenenennni80]oieninennnnnnens foeeea 4,115.00 |unenenn (16,305) . cnennenencnnnn foeeeeneeeeaes feneeeneees e e [ (T780)] s e [eee et 16,305 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/14/2022 |12/14/2023 [12/14/2023 [Expiration ... |eeeeeueeneeeeddT|oveniinninnnnnnns fooeenn i 4,095.00 [onennnns (8,94B) . cunnnnnenens |eoeenenennenns feennenieien e e e (18T [ e 8948 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Expiration .... |oeeeevenenenn®83]einininininnins [ooeee e 4,105.00 |unenenen (85,921)ccncnneiiiia e e e e [ (18, 770) s e [eee e 85,921 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/14/2022 |12/14/2023 [12/14/2023 [Expiration ... |eeveeueeneeeed 7T |ovenenninnnnnnnn foeenn s 4,095.00 [onenen (28,819)ccennnnnnnins |eeenneienneenes feennencenen e e L (8513) e [ e 28619 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Expiration ... |oeueeveneuennnaB0)eennnnennnnnnins [oeenee i 4,145.00 |unennnn (20,860) .0 nenennenencnnnn foeeeeneeeenes feneeenees e e [ (6,399 e [ee 000 20,860 e feeenie | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/14/2022 |12/14/2023 [12/14/2023 [Expiration ... |eeeeeueeneennn2B0feeennennnnnnnnnns founenn e 4,116.00 [ounnnnnn (82,469).cuvnnennnins |oeenenenenns feennenicnen e e L (24,980) e e | 82,469 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/14/2022 [12/14/2023 |12/14/2023 |Expiration ... |oeeeeveneueenea®7oeeniniinininiins [ooeen e 4,065.00 |unennnns (3,839)ccncnneniniiinn o feneec e e [ (LB72) s e [eee e 30839 | [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/14/2022 [12/14/2023 [12/14/2023 [Expiration ... |eeeeeneeneennnadforeniiniinniniii fooeen et 415500 [oneenene (1,820)ccenincniiiin |eeeneieeees feennnenccnen e e e M) [ e 1829 e e [ 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |oeeeeveneueened3]oeeninnennnnnnins [oeeennnn 3,944.00 |unennn (16, 181)cenenneencnin o feec e e [ B722) e e [eeeee e 16,161 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Expiration ... |eoeeeueeneenn T8 eeenninninniniis foeenn i 3,954.00 [ouennnn (46,4210 cennnnninin e foeneene e e e (M) [ e 46,421 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |oeueevenenennni80]oeeninnennnnnnins [ooeen e 4,205.00 |ouennnnn (2,989)ccnenneininnn e feeecenes e e [ (1078 e [eee e 2,989 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/15/2022 [12/15/2023 |12/16/2023 |Expiration ... |oeeeeveerenn 171 ooininiiiiiiiis [oee e 4,207.00 |ouenennn (44,854) 0 0ennnniinins o fennienn e e L (8,820) e e [eeee e 44,854 | e | 0001 L
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |oeueeveneueeneadO)eennnnennnnnnins [ooeeeea i 4,167.00 |onenenees (11181 )eenencnecce e e e e [ M) e [ 11T | o] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Expiration ... |eeeeeueeueennnnB8fereunenninnnnins foeeenn i 423700 [oneennns (8,839)ccunnnnnnnens |eeeneienneens feenneenneenea e e e (2,215) s e e 5,839 [ e [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |oeueeveueuennuB79)eenininnnnnnins [eennnn 3,974.00 |uuenn e (335,944) . cnennneniinin o e e e [ (B2,869)] e e [eeeeen 335,944 | [ | 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Expiration ... |eeeeeueeueennnn83feeeninnennnnins foeeeenn 417800 [oneennn (22,927 cnnenncnienen |eeeieieneens feeneeeenens e e e (4403) s e e 22,927 [ e 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |eeeeeveneueencadtooininiiiiiiis [ooeei i 4.217.00 |nenennns (3,988)ceneneneincnean foeeeeeeeeaes feneee e e [ (1486 e e [eee e 3,988 e [ ] 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7OUKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Expiration ... |eeeeeueeneenn M ]iiiniinininiiin [oeennn3,935.00 [ouennnns (88,11 ) cennneiiii s e e e L (8789 e e e B8 14 [ | [ 000
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |oeueeveneueuneaa8]ovmnnnnennnnnnins [oeeennnn3,983.00 |uuennes (3,094) cncnneiiiin o feee e e [ (9T e [ 3,004 L [ ] 0001 L
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/15/2022 [12/15/2023 |12/16/2023 |Expiration .... |oeeeeveeen112]ciininiiiiniiis [oee e 4,013.00 |uuennnn (40,345) . cnnnnnninininn e fennen e e [ (6,865)) s Lo [ee s 40,345 | e ] 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |..ueeveuens 3,166 euenencnnnnens [een i 3,964.00 |uenn (1,227,275)ccncnnenininnnn feeeeeneeeenes feneeeeees e e [ (190,806 e feneeeeeeeeea [eee 1,227,275 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I7O0UKS573 | 12/16/2022 [12/15/2023 [12/15/2023 [Expiration ... |eeveeueeneennnB4forenininnnins foeenn i 3,954.00 [onennns (11,8240 cennnnninin e e e e e (2728) e e e 11824 [ e 0001 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5I70UKS573 | 12/15/2022 [12/15/2023 |12/15/2023 |Expiration .... |..eeevenens 1,584 ccueinininiis [oeeennnn 3,974.00 |nenen e (325, 118)cenencneinciea o e e e [ (TBTAB) s e [ee e 325,118 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJP5ITOUKS573 | 12/27/2022 (12/27/2023 (12/27/2023 [Expiration ... |eeeeeueeneennnnB6feeeuninnennnnnnnn foeenn s 3,944.00 [oennnn (19,925)cennnnnnnens |ooeenenenneens feeneeniicnens e e s (A83)eecns [ e 19,925 [ e [ 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 |Expiration .... |oeeeeveeena¥B]oeeniniininiiis [oennnnn8,925.00 |uuennenn (52,995) . cncnnnninciinn foreeeneeeeaes feneeeees e e [ (1100)] s e [eee 0 82,995 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSITOUKS573 | 12/27/2022 (12/27/2023 (12/27/2023 [Expiration ... |eeeeeueeneennn®2eeenininnnnnnnn foeenn e 3,944.00 |onennn s (8,857 )ccunnnnnnnens |eeeienennenns feeneencnenens e e e 70 s [ o0 5,857 [ e 000 e
S&P500 OTC European Call-Sell
.............................. Index/Annuity ............... [N/A ...... |Equity/Index |Barclays ........... GSGSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 |Expiration .... |oeueeveeennn225]iininninnnnnnens [oeeennen 3,978.00 |uuenenenn (75,874)ccnennniniiian o feneee e e [ (T8 e [eee el 75874 | [ | 0001 e
S8P500 OTC European Call-Sell
.............................. Index/Annuity .. Equity/Index | Barclays . G5GSEF7VJPSI70UKS573 | 12/27/2022 [12/27/2023 |12/27/2023 [Expiration .... .3,925.00]. . (10,878). .
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
8 9

1 2 3 4 5 7 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year

of ltem(s) Strike Initial Cost | Initial Cost Hedge

Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness

Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception

Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at

Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (32,957,336 0 0 0 0] XXX (18,636,143 0 0 32,957,336 0 0 XXX
0709999999. Subtotal - Written Options - Hedging Other (32,957,336 0 0 0 0] XXX (18,636, 143 0 0 32,957,336 0 0 XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0929999999. Total Written Options - Call Options and Warrants (32,957,336 0 0 0 0] XXX (18,636, 143 0 0 32,957,336 0 0 XXX
0939999999. Total Written Options - Put Options 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0949999999. Total Written Options - Caps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0959999999. Total Written Options - Floors 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0969999999. Total Written Options - Collars 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0979999999. Total Written Options - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
0989999999. Total Written Options (32,957,336 0 0 0 0] XXX (18,636, 143 0 0 32,957,336 0 0 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1389999999. Total Swaps - Total Return 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1399999999. Total Swaps - Other 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1409999999. Total Swaps 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1479999999. Subtotal - Forwards 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1709999999. Subtotal - Hedging Other 11,120,606 2,355 6,815,567 0 6,815,567 | XXX 6,422,163 0 0 (4,307,389 0 0 XXX
1719999999. Subtotal - Replication 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1739999999. Subtotal - Other 61,931 61,931 357,826 0 357,826 | XXX (200,344 0 0 233,964 0 0 XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0] XXX 0 0 0 0 0 0 XXX
1759999999 - Totals 11,182,536 64,286 7,173,393 0 7,173,393 [ XXX 6,221,819 0 0 (4,073,426 0 0 XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

Hedges crediting rate for fixed indexed annuity products 1inked 10 ChANGES N @QUITY IMAiCES. . .uuuiisiiutintitiitiitittt ittt st e e et st e s s e s s e s e s et e e e e e s e s e s s e e s e s e s e s s e s s e s e s e 4 e e e e o e s e 4 e 4 e e e e o e e e s e 4o e e o e e e 4 e 4o e e o e s e 4 e 4 4o e e e e a8 4 e 4 e e e e a8 e e 4 e e e e e e o e e e 4 e e e o e e o e s e e e e e e e e o e s e 4 e 4 e e e o e e e 4 e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e a e e e e e e e e e e e e e e e e e e et e e et e et nen




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

E20, E21
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives 0 0 0
Barclays GSGSEF7VJPS170UK5573 . |... Y 20,428,940 |... (17,086,698)(.......ccevvnnnnnne 3,342,242 |..ovviiiiennnn 20,428,940 | Loieinnnnnnene (17,086,698)[....cceeeeeiennnnn 3,342,242 |... - ...0
Goldman Sachs .. W22LROWP2|HZNBBBK528 . Y. . 4,910,000 6,159,774 ...0 1,249,774 |.ooeeeee e 8,159,774 [ 0. .0 .. ...0
Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . Y. .300,000 . 306,524 ...0 .6,524 |... N 0f.. .0 .. ...0
Wells Fargo . . PBLDOEJDBSFWOLXP3B76 . Y. . 3,760,000 26,073,873 (22,150,742) 163,131 |... . 26,073,873 | ... (22,150,742)|... .0 .. ...0
JP Morgan ZBUT11VBOBEZRVTIIT807 Y I TTTTPPTIT 2,535,744 |... (416,282)]... 2,119,462 [.......couunnnnnnns 2,585,744 |..ooiiiiiis (416,282)|.... . ...0
0299999999. Total NAIC 1 Designation 0 55,504, 855 (39,653,722) 6,881,133 55,504,855 (39,653,722) 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 8,970,000 0 55,504,855 (39,653,722) 6,881,133 55,504,855 (39,653,722) 6,881,133 0 0
1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 55,504,855 (39,653,722)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year
Collateral Pledged by Reporting Entity

1 2 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pled & - Fair Value Par Value Value

(I, Vor IV)

0199999999 - Total XXX XXX

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs W22LROWP2|HZNBBBK528 .. | Cash... 000000-00-0 ........ ..4,910,000 |.... ....4,910,000
Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 .. | Cash... 000000-00-0 ........ ... 300,000 |.... 300,000
Wells Fargo .... PBLDOEJDBSFWOLXP3B76 .. | Cash... 000000-00-0 ........ ..3,760,000 |.... ....3,760,000

0299999999 - Total 8,970,000 8,970,000
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| in VM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(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 ............coeeeeeeereevrnnenneeeennnnnnnnnnnn [ oo foeveveeennn LB oo e 7,003,373 e 7,003,373 . 01/02/2024 .......
000000-00-0 . ..| Short term investment from reverse repo program ..........ceeeeeeeeeeeemeeieeeeemmneeneeeennns | ooiiiiins Jeereeeeeeee 18 e 11,628,559 | 11,628,559 |oann . 01/02/2024 .......
000000-00-0 . ..| Short term investment from reverse repo program ... .. 01/02/2024 ..
000000-00-0 ......... Short term investment from reverse repo program ...........cceeeeeeeeeeemmmmnieeeeemmnnnnneeenn [ oo foeeemmneennn 2.0 e | 492,821 4492 821 | 01/02/2024 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) 26,808,759 26,808,759 XXX
9999999999 - Totals 26,808,759 26,808,759 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ... 14,540,750 Book/Adjusted Carrying Value $ 14,540,750
2. Average balance for the year Fair Value $ . ..22,462,629 Book/Adjusted Carrying Value $ .. .. 22,462,629
3.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
3A . 0 D8 e 0 1E..$ . 7,003,373 1F .8 i 0 1G.$.......... 11,628,559
3B .8 . 4,492,421
3C
3D
3E
3F
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Fair Value Carrying Value Maturity Date

690353-4D-6 ......... DFC AGENCY DEBENTURES .......ccoccciseenseessinssinsinsnnsacsscnsacnsscsssesssnssinssinssinssnnsans | ovvienns frosesseessee LA i L, 3,447,200 |..ccovvnnniiiiiiiinnns 3,447,200 |....... 01/20/2035 .......
690353-5A-1 ......... DFC AGENCY DEBENTURES .200,000 .200,000 05/15/2024
690353-C9-6 ......... . 2,783,019 . 2,783,019 01/15/2030
90376P-AB-7 ......... INT DEV FIN CORP .... e e |, [rreeeeeeeees TR e [ 2,353,590 .uiiiiiiniiiaaeeannnd 2,353,590 |....... 04/20/2035 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 8,783,809 8,783,809 XXX
0109999999. Total - U.S. Government Bonds 8,783,809 8,783,809 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-EL-7 .........] TXBL MUNI FUNDING TRUST VARIOU NURSING H ...cevveeneeeieeiiieeeceeneieeeeeenneeeeeeemneneeee | ioiniiis feeeeeeeen e LVEFE e ) 1,000,000 [ 1,000,000 |....... 09/01/2030 .......
62630W-FV-4 ...| TXBL MUNI FUNDING TRUST VARIOU GENERAL . . 1,000,000 .1,000,000 05/15/2056
626300-JY-4 .| TXBL MUNI FUNDING TRUST VARIOU TRANSPORT ......c.eevvemneniiniiniinneniinnienniennennenns | i freveeenen REFE e [, 2,200,000 [eeevreeireerineenne 2,200,000 |....... 09/01/2031 .......
62630W-NR-4 .| TXBL MUNI FUNDING TRUST VARIOU GENERAL . . ....500,000 [.... ....500,000 [....... 06/30/2028 .......
88034Y-UNI-8 ......... TENDER OPTION BOND TRUST RECE| GENERAL . ....825,000 |.... ....825,000 |....... 07/01/2041 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and 5,525,000 5,525,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 5,525,000 5,525,000 XXX
021752-AA-8 ......... ALTOONA-BLAIR COUNTY DEV ..couiiniiiisieisieinieinietsnssnssnsssenneens |, AFFE e 3,400,000 [-vevvvenenreennne 3,400,000 |....... 04/01/2035 .......
05565E-CD-5 ......... BUI US Capital LLC ..o [ FFE e e P 2,500,000 |....... 08/11/2025 .......
05581K-AB-7 ......... BNP PARIBAS G FE .. ....999,558 .... 999,414 01/10/2024
063670-3U-7 <o-| BANK' OF MONTREAL CHICAGD ......oovvveiiiiiiiiiiiicnens [, LAFE e | 3,199,458 |-eueueeeeieieieienne 3,200,000 [-...... 01/12/2024 ...
14338H-AA-4 <o [ CARMEL VALLEY SR LIVING ...oevniiiiiiiiiiiiiieniie st [ ABFE e s 1,500,000 |..ccvvvenneiiiiinnnnns 1,500,000 |....... 09/01/2061 .......
29278N-AN-5 ... | ENERGY TRANSFER PARTNERS .2.CFE .. . 1,399,657 . 1,399,807 01/15/2024
300401-AS-7 «oo| EVERSOURCE ENERGY ....euvveviiiinniiis ittt | L 2AFE e e 2,183,871 |oeeeeiiiiiiiiiees 2,180,811 |....... 06/27/2024 .......
316773-CX-6 woo| FIFTH THIRD BANCORP ... [, 2ZAFE e e 1,297,826 [oovoveeeciiine 1,298,289 |....... 01/25/2024 .......
35087M-AA-1 ...| 412 MADISON LLC .. 1B FE .. . 1,500,000 . 1,500,000 06/01/2062
35137L-AG-0 wee [ FOXCORP ot [ -2.BFE .. 798,945 |..oveeeniiiieieeeeee 798,778 | 01/25/2024 .......
37045X-CR-5 -« | GENERAL MOTORS FINL €O ..oovvvuvienriniiiiiiiiniiniineeneeseesniesneesnnennsnnsnnneeneens | e 2B FE i |, 1,199,549 |.ooveeniiiiinnnnnn... 1,199,437 | 01/17/2024 .......
38869P-AN-4 ... | GRAPHIC PACKAGING INTL . 428,712 .428,161 04/15/2024
404280-AP-4 +. [ HSBC HOLDINGS PLC-SPONS .....couiieiiiiiiiiieniieeiee s [ ....995,804 |.... ....995,993 |....... 03/14/2024 .......
40435R-06-9 <o | HSBC BANK USA NA .o [ [ WAFE 4,599,688 |.....ceeeieeeninns 4,600,000 |....... 01/19/2024 .......
46655F-AA-5 | MA-RMLLC ......... .... 480,000 ....480,000 03/01/2072
58769J-AH-0 «oo| MERCEDES-BENZ FIN NA .ooovniiiniiciiiiiciiieeenen [ [ WEFE e L, 2,201,840 |oeeieeicenes 2,200,000 |....... 08/01/2025 .......
649538-BC-1 woo | NEW YORK LIFE GLOBAL ..enviiieiiiniiiiiiiieiieiceiceicniesiesiesnesnenneseeneenees | e TAFE |, 3,508,120 |oeeeenniiiiiiiiinns 3,500,000 |....... 06/13/2025 .......
680657-AA-1 .| OLGA TENEDIOS IRR TRUST . . 1,015,000 . 1,015,000 05/01/2073
6944PL-2T-5 PACIFIG LIFE GF 11 wooceiiieiisiisnenininninininnnosossssns |, e LDFE v L, 3,501,589 |...covviniiiiiiiiinnns 3,500,000 |....... 06/16/2025 .......
78016E-2V-2 ROYAL BANK OF CANADA .......covveiiiniiiniiiiicninisnnnisnsnsnsnsneseenns | oo TEFE e [ 2,496,357 |eeueeeeieieiaens 2,498,380 |....... 07/29/2024 .......
817826-AB-6 7-ELEVEN INC ......... .527,071 .526,889 02/10/2024

844030-AA-4 ......... SOUTHERN UNTON €0 .. [ ++..500,197 |.... ++.-500,382 |....... 02/01/2024 ...
86565F-YF-3 ......... SUMITOMO MITSUL BANK NY .eeeviiiiiiiiii e ccnii e s sesni s sennnnnnenes [ ooeeiiiis [eeeeeennns TAFE i e, 2,400,359 |.eeeeeeineaeen, 2,400,000 |....... 01/18/2024 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 42,638,158 42,621,341 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 42,638, 158 42,621,341 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 51,421,967 51,405, 150 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 5,525,000 5,525,000 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 56,946,967 56,930, 150 XXX
4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks 0 0 XXX
5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .........| Key Bank Honey Market ACCOUNE .....oveueeeeeeiiieieieec [ i i [ 5,950,000 |-.cuvvenereeneniennnns 5,950,000 |-.oeveviiiies e
000000-00-0 .........| Huntington Bank Money Market Account ..........cooooviiiiiiiiiiiiii | Lo e foeeec 5,950,000 |-.eevveueeneeneeneenns 5,950,000 |....
000000-00-0 ......... Fifth Third Money Market Account .........cooeeeemmeieiremmmmnineeeemmneeneeeneneeeeeeenneeeeee Lo oo oo, 4,300,000 [.eveeeeeeeeee 4,300,000 |....
9609999999. Subtotal - Cash (Schedule E Part 1) 16,200,000 16,200,000 XXX
....................... AMILLN cP ceeeeenens 3,208,020 |.... ceeeeenens 3,208,020 |....
262006-20-8 ...| DREYFUS GOVERN CASH MGMT INS MONEY MARKE .........eoviiiiimmniiiiiiinnnnninninnnnnnnennnnnnnnns [ oois e oA e e 27888 | 27688 | o,
.| TAMPA ELECTRIC CO CP 02/01/2024
. TRISTATE GEN&GTRANS ASSN CP ...viiiiiviiiiiiiniin e ceniin e secnsnin s snnnnnssesessnnnsesennnn | oonneii foeeermnnnenn @A i | 007688 oo 997.688 | 01/04/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 7,556,474 7,556,474 XXX
9999999999 - Totals 80,703,441 80,686,624 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ....4,948 717 Book/Adjusted Carrying Value $ ....4,876,929
2. Average balance for the year Fair Value $ ... 78,831,572 Book/Adjusted Carrying Value $ ... 78,920,685
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *

BANK OF NEW YORK MELLON ..........ccccceene. o NEWYORK, NY e e 00000 | O | O | 270,794 |.XXX.
FEDERAL HOME LOAN BANK ... CINCINNATI, OH .. ,345,649 |..XXX.
FIFTH THIRD BANK .. ... CINCINNATI, OH .. .5,070,816 |..XXX.
HUNTINGTON BANK . . COLUMBUS, OH .. 5,954,518 [..XXX.
JP MORGAN/CHASE ... NEW YORK, NY . (19,091,605) .. XXX.
KEYCORP (KEY BANK) CLEVELAND, OH ....cooovvvvinininininininne | e foriiiinns 0.000 Joveoieieinisieicices 0 oo, 0 | 5,961,220 [..XXX.
0199998 Deposits in ... 6 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX 0 0 440,753 | XXX
0199999. Totals - Open Depositories XXX XXX 0 0 (47,855)] XXX
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0| XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (47,855)] XXX
0499999. Cash in Company's Office XXX XXX XXX XXX XXX

(47,855) '

0599999 Total - Cash XXX 0 0
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.....n (8,800,336) 4. (20,064,240) 7. (12,805,857) 10. October.......}.ccoriiins 11,332,819
2. February...|.ccoeennne. (15,367,479) 5. May.....|corenee 6,606,388 8. (126,315)]  11.  November...[.....cccccoeuunen. (13,079,376)
3. March (6,770,730) 6. (5,271,369) 9. September 1,249,644 12.  December (47,855)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

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

ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

ol|o|o|e|e

AMILLN CP
CABOT CORP CP .
CHEVRON PHILLIPS CP ....
DAIRY FARMERS OF AMERICA CP

ENTERPRISE PRODUCTS OPER CP
GLOBE LIFE INC CP .........

MCCORMICK & COMPANY CP
MONDELEZ INTERNATIONAL CP ..
PEOPLES GAS LIGHT & COKE CP
TAMPA ELECTRIC CO CP

TRISTATE GEN&TRANS ASSN CP ....ieiiiiiiiiiiiiiiiiiiiiiit ittt

01/02/2024 ...
.. 01/02/2024
01/02/2024 ...
01/02/2024 ...
.... 01/02/2024
.... 01/09/2024
.... 01/02/2024
.... 01/02/2024

.. 01/04/2024
02/01/2024 ...
01/04/2024

12/29/2023
12/29/2023 .
U R 12/29/2023

[ O 12/29/2023
12/29/2023 .
12/28/2023 .
12/29/2023 .
12/29/2023 .
12/29/2023 .
JUPT R 12/29/2023
...................... 12/20/2023

1019999999.

Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations

19,719,405

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

19,719,405

1309999999.

Total - Hybrid Securities

0

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

0

1909999999.

Subtotal - Unaffiliated Bank Loans

0

2419999999.

Total - Issuer Obligations

19,719,405

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

ololo|o|o|o

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

19,719,405

94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY MARKET .....ivvvviseeiiiiiiiiiiiiiiiiiieeisiiiiii ettt

..... 125,000

8209999999.

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

125,000

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

|DREYFUS GOVERN CASH MGMT INS MONEY MARKET ...

...9,481,704 |..

8309999999

Subtotal - All Other Money Market Mutual Funds

9,481,704

8609999999 - Total Cash Equivalents

29,326,109

Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2023 OF THE The Lafayette Life Insurance Company

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

1. Alabama ... AL [ | e [reenneesrreessreeninnees |erreenee e e sreenee ereesir e e e e e e [reeerre e

2. Alaska

3. Arizona

4.  Arkansas

5. California

6. Colorado

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10. Florida ..............
11.  Georgia
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13.
14.
15.
16.
17.
18.
19.
20.
21. Maryland .......ccoccvevvienenienee. MD s,
22. Massachusetts ..........cccocevvennenne MA [ ] e [ nns [ e e
23.  Michigan .......ccccooiiiiienienienee
24. Minnesota
25.  MissiSSIppi «.ccevvevveeienieneeneee . MS |
26.  Missouri ......cccoveevvcivrccneeniened MO |,
27. Montana ......ccceeceeveeveeieeceeeen. MT i
28. Nebraska .......c.ccceeevveciecneece . NE |
29. Nevada .....ccccoooevvevieveeneeneee . NV |
30. New Hampshire .......ccccoevvveevnennne NH o] e [ [ e e
31.  New Jersey
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina .........ccoccvvrirnnncns
35. North Dakota ...
36.
37.
38.
39. Pennsylvania
40. Rhode Island .........cccoceeveevcnece . RE [l
41.  South Carolina .........cccoevvrininncns SC [ orie i e e [eeeeen s o e
42. South Dakota .........ccceceeveeieeeeeeSD i s
43. Tennessee
44.
45, Utah ..o UT
46.  Vermont ......coccocevevencnenceneene VT
47, Virginia ......ccoceeveeveecencencenen VA [
48. Washington .........ccccovevveeneee. WA |,
49. West Virginia .......cccooevvvenveeee . WV [,
50. Wisconsin
51.  Wyoming
52.  American Samoa ..........c.ccccueenen. AS [ i e sne e e | sreenee ereesr e e e e e sne [rreerree e errees e e
B3, GUAM o QU L ] e [ s
54, PUEIO RICO .ovieiriiiririreeeeee et PR e ] e oo eees oeeeeee e
55. U.S. Virgin Islands wvereemeee s V] e [ e o [
56. Northern Mariana Islands ........... MP o | et e ee e e e e s e e snne [reeerreesreesreesinees [erree s e e en eeeee e e
57. Canada ......c.ccccoeviiiiiiiiienien CAN [ ] e e s e [eeress s [eeeene s
58. Aggregate Alien and Other ......... OT [ XXX XXX 0 0 0 0
59. Subtotal XXX XXX 2,635,892 2,482,496 0 0

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)
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