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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 4,440,736,571 [oooeoeiriicceirecces oo 4,440,736,571 |............ 4,406,346,943
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 17,926,180 .o o 17,926,180 |..c.ccoveneeene 17,463,734
2.2 ComMMON STOCKS .....cooiiiiiiiiiciiiiic s [orsree e 213,591,377 [ 597,652 |....ccoceune. 212,993,725 | 194,068,976
3. Mortgage loans on real estate:
B RISt HIENS .o [ 791,027,240 |coooceicrcricncrens oo 791,027,240 |...ooovenene. 791,474,619
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($ ... (2,036,770) ), cash equivalents
[T 25,292,976 ) and short-term
investments ($ ..o 0 ) s | 23,256,206 |....oceeeererieriiiieieiines [ 23,256,206 |.......cccevnne 29,278,254
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... [eeeeenencns 984,008,900 |....ocveereeereeeeeeeeeees e 984,008,900 |................ 949,131,000
7. Derivatives ............... ... 74,785,459 |. ... 74,785,459 |. ... 55,504,845
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 364,333,160 364,333,160 373,546,994
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 4,424 813 |.oirie 1,887,724 |...ocvvie. 2,537,089 .o 2,103,954
10. Securities lending reinvested collateral assets . .4,544.724 |. 4,544,724 | 26,808,758
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 6,918,634,630 |................... 2,485,376 |........... 6,916,149,254 |........... 6,845,728,077
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 73,807,510 | eecvvrccieieirncceene [ 73,807,510 e 68,376,379
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 11,021,870 oo o 11,021,870 |...ccvvevee 12,695,143
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 49,099,922 | e 49,099,922 |...ccveveeen. 50,223,776
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... [.......cccccoiiiiiiiiiin v
18.2 Net deferred tax asset 41,449,545 |.
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,602,919 [
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ............cccccevieiiiiiiiiiiie foriiiiiiiiiiis [ e [0 OO 0
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 10,414,845 |............... 10,414,845 [ [V 0
25. Aggregate write-ins for other than invested assets ............ccccoeeeviriririeieeees foeveeiirneccce [V RN [V RN [V T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 7,157,039,500 |....ccccvnenve 54,349,766 |............ 7,102,689,734 |........... 7,026,894 ,551
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 7,157,039,500 54,349,766 7,102,689,734 7,026,894,551
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2507, s [ttt oottt sttt [er st
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
25003, e s
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 0 0 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 5,585,797,944
(iNClUdiNg $  +vevveeeeireecce MOACO RESEIVE) ...ttt nenenens [eeenenenenns 9,000, 197,944 |l 5,543,595,035
2. Aggregate reserve for accident and health contracts (including $  ............cccccccceeeviveeee. Modco ReSEIVE) . fericcicc. 189,996 [l 206, 185
3. Liability for deposit-type contracts (including $  ....cccccceoevvvvvvccccceee. MOACO RESEIVE)....ooviiieieeeeeeeeeeeens [oeeeeieenenn...008,832,036 ..o 577,878,367
4. Contract claims:
A LIFE o snsnen e snennsnes [onneennnenene 11, TR0, AT L 18,070, 029
4.2 ACCIAENT ANA NEAITN ...ttt e b e bbbt ettt sb e sbeesneenres |eeeeae e et nns [eee e
5. Policyholders’ dividends/refunds to members $ due
FETaTe IV 0T T=11c OO RURRRTRRTRRRRO 872,382 |.ccoiiine 1,346,439
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOGCO) . bbb bbb bbbttt [er s 110,454,873 |................ 107,337,006
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............ccccoeeu. |rerereeeeneenens 1,482,531 [, 1,395,172
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 3,301,970 [ 4,061,560
9.4 Interest Maintenance Reserve 4,175,822 |.coveen 4,450,910
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 2,348,844
15.1 Current federal and foreign income taxes, including $ ...(557,534) on reallzed capltal gains (I0SSES) ...ccvirrs |ooveeeeeicieiieanns 6,544,379
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 4,271,671 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 51,584,457 |... . 39,653,723
24.09 Payable for securities ...... . 1,725,672 |... ...7140,278
24.10 Payable for securities lending 74,726,981 |... 108,131,225
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 31,952,454 28,853,163
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,630,942,772 6,571,641,014
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 6,630,942,772 6,571,641,014
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 469,246,962 452,753,537
38. Totals of Lines 29, 30 and 37 471,746,962 455,253,537
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,102,689,734 7,026,894,551
DETAILS OF WRITE-INS
2501. Unfunded Commitment to Low Income Housing Tax Credit Property 14,934,405
2502. Payable for collateral on Derivatives 14,340,000 |...
2503. Outstanding disbursement - death
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.vvuiveviviiiieiieteieiieeseie ettt se s e |eee s eseseeenenenas 1,421,341
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 31,952,454
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeec v 185,779,851 |....coceeee. 174,452,865 |................ 752,835,751
2. Considerations for supplementary contracts with life contingencies...............ccccoeeeveeeveveveveeceeeeeeeee e 388,334 | 2,362,296 |...ccooeennn 6,860,561
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 83,730,000 |.. 67,439,152 |.. ..293,129,242
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. e (126,205) |- 43,327 | 475,857
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CEAEM ............oovveievevevereverieeeeeeeeeeseseseseesans e 2,484 ..o 15,058 |oeoeieiiee 31,271
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieie ettt [oeme e e e e e e e e saenaes [otesesesee e e eeeneenenaens [oeeeeeeeeee e e e e e s 0
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 710,349 723,833 1,378,339
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 270,484,813 245,036,531 1,054,711,021
10, DEath DENEFIS ...ttt 10,426,822 |........c........ 11,863,292
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ..........ccccoovvevevereueueeereeerens |reeseeeeeeeeeeneeeenes 8,215 | 4,800 |..
12, ANNUILY DENETILS ..ooviuiiiiicicectcecee ettt ettt sttt s st esese s st e s s sebesesesn s ssenesas e s eeenenens 4,001,997 |.ooovoene 8,709,737
13. Disability benefits and benefits under accident and health CONracts ...............ccevevevcuiieieiiiiicicieieiees oo 315,706 291,131
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [
15.  Surrender benefits and withdrawals for life contracts ..................... 126,392,200 98,584,408 ..407,559,249
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 6,108,652 |....cocvcueeenne 5,491,102 | 26,000,805
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ccceiieieveveieieecie e 923,088 |...cveveereecenn 659,178 |..cocveeeene 3,462,784
19. Increase in aggregate reserves for life and accident and health contracts 42,182,280 55,505,025 255,651,762
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 190,358,960 |........ccnv... 181,108,673 |........c..... 778,886,002
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . .. ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 12,938,121 [ 11,478,241 |................. 52,664,301
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 3,878,379 | 3,205,184 .ol 13,184,743
25. Increase in loading on deferred and uncollected premiums ........... ....(486,006) /.. 604,808 |.. 4,276,711
26. Net transfers to or (from) Separate Accounts net Of FEINSUFANCE ...........ooeiiiiiiiiiiiiieiieeieeeeeseesees o oo
27. Aggregate write-ins for deductions .... 1,901,017 1,203,303 5,559,810
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 231,073,082 219,777,466 948,696,236
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 39,411,731 [ 25,259,065 |...ccceveenene 106,014,785
30. Dividends to policyholders and refunds to members 26,480,142 23,097,535 106,005,018
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 12,931,589 | 2,161,530 |ovoveecceeee 9,767
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 14,032,413 6,981,215 (14,280,428)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes (1,100,824)|.....ccvceenne (4,819,685)].......co........ 14,290,195
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeieenn (299,511) (excluding taxes of $  ..oceoeveveerenennes (106,673)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 1,981,220 4,061,119 (6,351, 166)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 880,396 (758,566) 7,939,029
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 455,253,537 443,783,159 443,783,159
37, NetinCOmME (LINE 35) ..ottt st ene e e et 880,396 [...oeeeeeerennee (758,566)....cccveveencen 7,939,029
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 2,241,741 8,461,926 (3,494,947)].. 19,851,823
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 16,227,695 |.. ... 13,328,695 |......coenvee 9,190,175
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... (4,422,067)]|.. ... (5,629,282)].. (2,121,452)
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI IN oottt bbbt ettt
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieeeeee e
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 16,493,425 (493,530) 11,470,378
55. Capital and surplus, as of statement date (Lines 36 + 54) 471,746,962 443,289,629 455,253,537
DETAILS OF WRITE-INS
08.301. Pension administration fEES ..o 703,325 oo 720,354 | 1,359,097
08.302. MiSCEIIANBOUS TNCOME ......eoeieeeeeeeeeeeee ettt e e e e eeeeeeeeaseeeseeeeaeeseaeeseasseansnens feeeeeaeeseseeeeeneneenanas 7,024 | 3,479
08,3003, ettt e e et et e e e et e e e a et e ea et e e eae et e st e e eaneeeeaneeenn e e e neeeeaneeenneeenneeeanneeennneeennees|teennneeaneeennneeenneenneeennnes |enuneeenn e e e e e e e e e e nneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 710,349 723,833
2701. Securities lending interest expense .. 1,190,910 . 920,240 |..
2702. MiSCEITANOUS EXPENSE ....c.ouiieiiiectctctiecee ettt ettt es s en e sesesess s s s s e seseses |oaeseas s sesas 367,596 | 0.
2703. Benefits for employees and agents not included elsewhere .... . 342,511 |. ..283,063 |..
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,901,017 1,203,303
L3010 TSRO KOTSRS U RS PERRURPT RO TR OPRRRORPROPRTROPIN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0
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CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

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

................ 189,538,677 |................180,448,430 |................753,752, 361
................. 75,115,830 |.................66,044,940 |................295,354,319
183,325 769,689 1,426,984

264,837,832 247,263,059 1,050,533,664
................ 154,241,379 |.............. 124,569,210 |...............519,554,983
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................. 42,882,504 |................. 39,542,085 |................165,523,775
................. 23,836,332 |................. 20,610,571 |................. 91,408,902
0 0 (24,300,722)

220,960,215 184,721,866 752,186,938
43,877,617 62,541,193 298,346,726

..596,070,259
... 27,331,451
... 53,381,920

................................. 0

................. 23,994,389

................................. 0 [0 o 18,272
23,249,428 15,254,899 0
................ 190,097,066 |................264,948,324 |................700,791,291
................ 189,591,176 |................273,023,246 |................793,477,629
................... 8,581,027 |................. 10,566,907 |................ 24,687,810
................... 4,485,568 |................ 10,167,730 |................. 38,711,087
................................. 0 [0 o0
................... 3,011,432 |...cceeeeee 4,780,174 |................. 22,876,820
5,362,409 18,669,494 44,178,418
211,031,612 317,207,551 923,931,723
34,877,900 34,535,674 169,892,270
(55,812,446) (86,794,901) (393,032,702)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................. 30,953,669 |................(33,490,586) |................. (2,792,703)
................................. 0 [0 o0
(25,040,888) 16,772,373 51,099,007
5,912,781 (16,718,213) 48,306,304
................. (6,022,048)|................(40,971,921)|................(46,379,672)
................. 29,278,254 |................. 15,657,926 |................ 75,657,926
23,256,206 34,686,005 29,278,254

Note: Supplemental disclosures of cash flow information for non-cash transactions:
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................ 175,901,757 |................ 158,737,104 |................683,050,745
.......................... 3,992 [ 5,566 [ 17,921
................. 15,318,908 |................. 18,433,390 |................. 70,874,505
................... 7,261,654 |.................9,105,905 |................ 40,794,315
........................ 58,591 [..cviiiieenn 91,693 o233, 066
................................. 0 [ el 0
................................. 0 [ 0 o0
............... 198,544,902 |................186,373,658 |................794,970,552
............ 1,454,430,839 |............... 990,081,502 |............ 3,850,441,385

1,652,975,741 1,176,455, 160 4,645,411,937
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NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

F/S F/S
SSAP # Page Line # 2024 2023

NET INCOME

(1) State basis (Page 4, Line 35, Columns | & 2) XXX XXX XXX 880,396 7,939,029

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

Derivatives to hedge indexed products 86 4 3 7,613,826 7,412,978

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

(4) NAIC SAP (1-2-3=4) XXX XXX xxx _ (6,733,430) 526,051
SURPLUS

(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX xxx 471,746,962 455,253,537

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx 471,746,962 455,253,537

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@

(6)

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

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

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2024.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans. No Change.
B.  Debt Restructuring. None.

C. Reverse Mortgages. None.

D. Loan-Backed Securities

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

7
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(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended March 31, 2024,
due to the intent to sell the security or the inability or lack of intent to retain the investment in the security for a period of time sufficient
to recover the amortized cost basis of the security.

(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
March 31, 2024, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the

securities:
1 2 3 4 5 6 7

Book/Adjusted

Carrying Value Recognized Amortized Cost

Amortized Cost | Present Value of Other-Than- After Other-Than- Date of Financial
Before Current Projected Cash Temporary Temporary Fair Value at time | Statement Where

CUSIP Period OTTI Flows Impairment Impairment of OTTI Reported
Total XXX XXX — XXX XXX XXX

(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of March 31,
2024:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 769,763

2. 12 Months or Longer 61,369,896
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months 58,790,054

2. 12 Months or Longer 772,998,729

(5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management
considers for each identified security include the following:

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

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

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

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

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

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

Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $74.6 million.

Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
Repurchase Agreements Transactions Accounted for as a Sale. No Change.
Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.
Real Estate. No Change.
Low Income Housing Tax Credit Property Investments. No Change.
Restricted Assets. No Change.

Working Capital Finance Investments. None.
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10.

11.

STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset™* Statements
(1) Assets
Derivative Instrument 74,785,459 — 74,785,459
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Derivative Instrument (51,584,457) — (51,584,457)

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

(1) Through June 30, 2011, the Company was a member of the Federal Home Loan Bank of Indianapolis (FHLBI). On July 1, 2011, the
Company terminated its membership with FHLBI and became a member of the Federal Home Loan Bank (FHLB) of Cincinnati. The
Company has conducted business activity (borrowings) with the both FHLBI and FHLB. It is part of the Company’s strategy to utilize these
funds to increase profitability. The Company has determined the actual/estimated maximum borrowing capacity as $740.0 million. The
Company calculated this amount after a review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB
borrowing haircuts.

(2) FHLB Capital Stock
a.  Aggregate Totals

Totall 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 5,345,964 5,345,964 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 22,216,849 22,216,849 —
(d) Excess Stock 88 88 —
(e) Aggregate Total (a+b+ct+d) 27,562,901 27,562,901 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 740,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 5,345,964 5,345,964 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 20,760,924 20,760,924 —
(d) Excess Stock 1,129,612 1,129,612 —
(e) Aggregate Total (at+b+c+d) 27,236,500 27,236,500 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 740,000,000 XXX XXX

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
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b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1

2

Eligible for Redemption

Current Year Not Eligible 3 6 Months to 5 6
Total for Less Than 6 Less Than 1 1 to Less Than 3
(2+3+4+5+6) Redemption Months Year Years 3to 5 Years
Membership Stock
1. Class A 5,345,964 5,345,964 — — —
2. Class B — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 851,225,637 935,630,111 494,263,300
2. Current Year General Account Total Collateral Pledged 851,225,637 935,630,111 494,263,300
3. Current Year Separate Accounts Total Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 737,907,135 815,804,806 461,909,433
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 851,225,637 935,630,111 494,263,300
2. Current Year General Account Maximum Collateral Pledged 851,225,637 935,630,111 494,263,300
3. Current Year Separate Accounts Maximum Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 698,911,141 820,520,000 508,023,033
(4) Borrowing from FHLB
a.  Amount as of Reporting Date
1 4
2 3 Funding
Agreements
Reserves
Total 2+3 General Account  Separate Accounts Established
Current Year
(a) Debt — — — XXX
(b) Funding Agreements 494,263,300 494,263,300 — 494,985,409
(¢c) Other — — — XXX
(d) Aggregate Total (atb+tc) 494,263,300 494,263,300 — 494,985,409
Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 461,909,433 461,909,433 — 463,372,652
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 461,909,433 461,909,433 — 463,372,652
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12.

13.

14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

b.  Maximum Amount During Reporting Period (Current Year)

2 3
Total 2+3 General Account  Separate Accounts
1.  Debt — — —
2. Funding Agreements 494,263,300 494,263,300 —
3. Other — — —
4. Aggregate Total (1+2+3) 494,263,300 494,263,300 —

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

c.  FHLB - Prepayment Obligations

Does the company have prepayment
obligations under the following

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

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
a.  Defined Benefit Plan

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

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

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

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

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

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

C. Wash Sales. No Change.

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

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

Fair Value Measurements

A.
(1) Fair Value Measurements at March 31, 2024

Description for each class of asset or liability (Level 1) (Level 2) (Level 3) V;\{Szz?ﬁfgt\/) Total
a. Assets at fair value
Bonds: Exchange traded funds 1,737,226 — — — 1,737,226
Common stock: Unaffiliated 175,308,492 — 515,844 9,606,490 185,430,826
Preferred stock — 17,926,180 — — 17,926,180
Other invested assets: Residual tranche,
fixed income — 8,302,336 — — 8,302,336
Derivative assets: Options, purchased — — 74,785,458 — 74,785,458
Total assets at fair value 177,045,718 26,228,516 75,301,302 9,606,490 288,182,026
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — — (51,584,462) — (51,584,462)
Total liabilities at fair value — — | (51,584,462) — (51,584,462)
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

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

Quarter Ended at 03/31/2024

Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2024 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2024
a. Assets
Common stock:
Unaffiliated 605,912 — — — (90,068)| — — — 515,844
Derivative assets:
Options,
purchased 55,504,855 — — 15,094,777 — 7,498,135 — — (3,312,309)] 74,785,458
Total Assets 56,110,767 — — 15,094,777 (90,068)| 7,498,135 — — (3,312,309)| 75,301,302
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2024 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2024
a. Liabilities
Derivative
liabilities:
Options, written (39,653,722) — — (6,974,683) — — | (4,956,057) — (51,584,462)
Total liabilities (39,653,722) — — (6,974,683) — — | (4,956,057) — (51,584,462)

(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.
(4) The fair value of common stock included in Level 3 has been determined by broker quotes.

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

The fair value of the fixed income residual tranche included in Level 2 has been determined by utilizing market observable inputs
from third-party pricing services.

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

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

B. Not applicable.

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

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

Bonds 4,125,886,021 4,440,736,572 37,121,446 3,997,897,450 90,867,125 — —
Common stock: Unaffiliated** 212,993,726 212,993,726 202,871,392 — 515,844 9,606,490 —
Preferred stock 17,926,180 17,926,180 — 17,926,180 — — —
Mortgage loans 709,068,259 791,027,240 — — 709,068,259 — —
Cash, cash equivalents, & short-term

investments 23,254,997 23,256,206 23,254,997 — — — —
Other invested assets: Surplus notes 49,050,529 50,257,429 — 49,050,529 — — —
Other invested assets: Residual

tranche, fixed income 8,302,336 8,302,336 — 8,302,336 — — —
Securities lending reinvested

collateral assets 4,544,724 4,544,724 4,544,724 — — — —
Derivative assets 74,785,458 74,785,458 — — 74,785,458 — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (573,547,851) (579,360,145) — — (573,547,851) — —
Fixed-indexed annuity contracts (1,009,920,325) (1,071,247,873) — — (1,009,920,325) — —
Derivative liabilities (51,584,462) (51,584,462) — — (51,584,462) — —
Cash collateral payable (14,340,000) (14,340,000)) — (14,340,000) — — —
Securities lending liability (74,726,981) (74,726,981), — (74,726,981) — — —

**Includes FHLB common stock which is held at cost.

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

Debt Securities, Surplus Notes, Residual Tranche, and Equity Securities

The fair values of actively traded debt securities, asset/mortgage-backed securities, and surplus notes have been determined through the use of
third-party pricing services utilizing market observable inputs. Less liquid private placement securities trading in less liquid or illiquid markets
with limited or no pricing information are valued using either broker quotes or by discounting the expected cash flows using current market-
consistent rates applicable to the yield, credit quality and maturity of each security.
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21.

22.

23.

24.

STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

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

Mortgage Loans

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

Cash, Cash Equivalents and Short-Term Investments

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

Securities Lending Reinvested Collateral Assets

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

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

Life and Annuity Reserves for Investment-type Contracts and Deposit Fund Liabilities and Fixed-Indexed Annuity Contracts

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

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

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

Cash Collateral Payable

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

Securities Lending Liability

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

Not applicable.

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

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along
with the reasons for adjustments to prior year balance.

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

Received or Paid as of the
Current Year on Business
Written Before December

31 of the Prior Year

Differences

Unsettled Balances as of the

Adjustments Reporting Date

Prior Year
Accrued
Less
Payments
(Col2-4)

Prior Year
Accrued
Less
Payments
(Col 1 -3)

To Prior
Year
Balances

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

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

To Prior
Year
Balances

1 2

3

4

5 6

7 8 9 10

Receivable (Payable)

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable) Ref Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

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

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the
Current Year on Business
Written Before Dec 31 of
the Prior Year

Differences

Unsettled Balances as of the

Adjustments Reporting Date

Prior Year
Accrued
Less

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

To Prior
Payments Year
Balances

Cumulative
Balance from

Cumulative
Balance from
To Prior Prior Years Prior Years

Year (Coll1-3+ | (Col2-4+
Balances 7) 8)

1 2

3

4

5 6 7

8 9 10

Receivable | (Payable)

Receivable

(Payable)

Receivable | (Payable)

Receivable

a,

(Payable) Re Receivable (Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b.2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Net Admitted
Asset (4-5)

Non-admitted
Amount

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

Change in Incurred Losses and Loss Adjustment Expenses. No Change.
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217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

Intercompany Pooling Arrangements. No Change.
Structured Settlements. No Change.

Health Care Receivables. No Change.
Participating Policies. No Change.

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

04/12/2024

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

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

14.2 If yes, please complete the following:

1 2

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

g B = T o o [OOSR URURRPRRURON
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate
14.26 All Other

98,723,403

99,684,150

LOLHLe e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 100,253,092 99,321,055

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ... 14,597,029
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 74,553,971
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ s 74,726,981
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

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

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

FT WASHINGTON INVESTMENT ADVISORS

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

Yes[ 1 No[X]

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

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

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

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

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

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

Has the reporting entity self-designated PLGI SECUMHIES? ............ccooiiiiiiiiiiiii e Yes[ 1 No[X]

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeveiiiine Yes [ X] No[ ]
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 791,027,240
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 791,027,240

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 791,027,240

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. AlaDamMA .o AL oo L o 2,770,771 |ceireine 272,902 |- 0 [ [ 3,043,673

2. Alaska ... AK b 080 [ O e U e [

3. Arizona..... ... AZ

4. Arkansas .. .. AR , K A0 [ U e

5. California .. ... CA ...17 207 253 |. 2,222,109

6. Colorado ...... ... CO 5,627,935 |. 61,294

7. Connecticut .. . CT 2,051,321 |. 4,111,837

8. Delaware ............. ... DE ....302,447 |. 135,589

9. District of Columbia . . DC ....493,916 |. 283,390 [ O s o , ..
10. Florida .. . FL | . ... 11,146,761 |. 1,700,390 .12,849,486 |..
11.  Georgia . GA | . ... 4,122,812 |. 1,659,827 ..5,782,987 |..
12.  Hawaii .. .. HI 2,382,053 |. 429,388

13.  Idaho .... . ID .1,576,391 |. 36,430

14. lllinois ...
15. Indiana.

16, lowa ..o TA L 093,188 02,000 08,880 [ [
17. Kansas . X . . ..

18.  Kentucky ......cccceeeiiiiiiiiiiiiiiiiii KY b 016 [ 1230 |eeviieeeeeinnn 102 |
19.  Louisiana ........ccccceevvvciiiieiiiiiiiiieciiiieeeees LA b ,008 | L1860 | O e s
20. Maine .......

21.  Maryland . .. .
22. Massachusetts .............cccooiiiiiiis A A O 190 [ 000 [ e ,
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi

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

29. Nevada ........ . X .

30. New Hampshire ... NH |l [
31. New Jersey .....ccccooverivieiiiiccciec e NJ e b o s
32.  New Mexico . ... NM

33. New York .....

34. North Carolina ..
35. North Dakota

36. Ohio.............
37. Oklahoma .
38. Oregon .........

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

15,236,074 |

OO oo oOoocooo

44. Texas .......

45, Utah ..... 3,365,250 |.

46. Vermont . ....687,210 |.

47, VIFGINIA v 0
48.  Washington ........cccceerieuenieieeeieeeiee s 0

o

49. West Virginia
50. Wisconsin .... .
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS

o

53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT ..
59.  Subtotal ......cccoceiniiiciiiiiine e XX e, 147,329,831 ... 22,578,567 |................. 58,591 | O [, 169,966,989 ... 1,454,430,839
90. Reporting entity contributions for employee benefits

PIANS. ... XXX e e o e [ [ [V A
91. Dividends or refunds applied to purchase paid-up

additions and annuities................ccccceeeeereveveverens foonenns XXX oo ferene 28,153,714 1995 [ O e o 28,155,709 |.....oovviiiiinenen
92. Dividends or refunds applied to shorten endowment|

or premium paying period...........ccccccevuveeeeeciiinnes foneees )0, ) O R AN (VN
93.  Premium or annuity considerations waived under

disability or other contract provisions.................... .
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn K 0
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... . 175,905,749 |..........22,580,562 |................ 58,5971 |....oooovnniiien 0 ] 198,544,902 |...... 1,454,430,839
96. Plus Reinsurance Assumed. D0, 0 ORI RN K . .. JUR s | N
97  Totals (All Business).... . 175,905,749 |. ..22,580, . , .. .0 ... 198,544,902 |..... 1,454,430,839
98. Less Reinsurance Cede 10,341,547 , 591 | [ 10,468,946 |....ooovvviiiiiens
99. Totals (All Business) less Reinsurance Ceded 165,564,202 ,511, 188,075,956 1,454,430,839

DETAILS OF WRITE-INS

58001. ZZZ Other Alien .. ..176,258 |..

58002. ..oocviiiiiiiiens
58003. ..ooiiiiirieriiereeeee e XK erien e fe e
58998. Summary of remaining write-ins for Line 58 from
OVETflOW PAGE ....vvveveiecrecieerecieeie e[ XXX e e [V [0 [V [0 [V PR 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 175,846 300 112 0 176,258 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

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

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

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens L OH] s NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co . |....NO.....|cceee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvveeeiiieiieiieieieieieieeees . Ownership.. .. 1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccceeee | oenes 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ownership.. .4.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oevvvvviviiiiiienes . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiiiiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvirennnns . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMAL NEA e | e Ownership . |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvviiiiiiiiiiiieiieieeeeeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd OH.....f.ees NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . Tt NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ JURN D U I NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . .| Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC .........evvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvvvvveninnne WS CEH LLC et Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 99937 ....|31-1191427 .. Columbus Life Insurance Co ......eeeveeeeeeveeeene [ oo OHeeeis ] eoeeee PR [ oo OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-4569007 .. Concord HB K Clayton Holdings, LLC ............ WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC ... . |NP Cranberry Hotel Holdings, LLC .. . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. . . | Western-Southern Life Assurance Co . | Ownership.. .. |Western & Southern Mutual Holding Co . [....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|20-2681473 .. Day Hill Road Land LLC .....cceevveeeeeeeeeiieeenns . WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC OH.....f...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. OH.....fooeens NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC .........ccceereeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ . C0] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoeoiiiiiinnnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoceunn |.eee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccccoiiiiiiininnnnnnes The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

L€l

3 4 13 14 15
Type If
of Control Control
(Ownership, is Is an
Name of Securities Board, Owner- SCA
Exchange Management, ship Filing
NAIC if Publicly Traded Names of Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Number RSSD CIK International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No)
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|46-1383159 .. Emerging Markets LLC .....ccocovennnnniniiiinnnnne Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group ...........ccccce. [oeees 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Integrity Life Insurance Co ........cccevvuneen Ownership . | Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ..ccooveveeeeeeeeeeeeennn . WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|93-3728576 .. ERG-CP MN7 Last Mile JV, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC .... WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Llfe Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-5482199 .. Fabric Technologies, Inc. .....cccovvvvviiiiinnnnns . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Ownership.. ..37.050 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Integrity Life Insurance Co ... .... | Ownership.. ..4.180 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC .. Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [ nns 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance CO ................... Ownership.. ..16.310 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........oo. oo OHeeeen] ceee e e NTA e e Ownership.. .. 8.160 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . Western & Southern Financial Group, Inc. . |Ownership.. ..21.270 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestlc Fund LP
..|Western-Southern Group ........cooeeeeeers [nnn 000 Y A O B B Western & Southern Financial Group, Inc. . |OWNership.......ccccvvvvvvvvvvvuvenvnnnnnns ..99.990 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestic Fund
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP LP e Ownership ..99.470 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Columbus Life Insurance Co .... Ownership.. ..31.860 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Integrity Life Insurance Co ... Ownership.. .6.120 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. National Integrity Life Insurance Co ....... Ownership.. ..6.120 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .....ocooes [ oo OHeeis ] ee e e NTA e e OWNErship..coeeeeeeeeeeeeeee e . 1.630 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC ........... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..41.390 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|27-0116330 .. Fort Washington High Yield Invt LLC I1 ..o [ oo OHeuis] e e e NTA e oo ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..11.780 ....|Western & Southern Mutual Holding Co . |....NO......
Western & Southern Investment Holdings LLC
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1301863 .. Fort Washington Investment Advisors, Inc. ... |..OH..o.]eooeee NIA o [ ooeeee Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ............... Fort Washington Capital Partners, LLC ..... Ownership.. .. 4.200 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ..oooooeeveeees [ OHeeeis ] et e N A e Ownership.. ..95.800 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IV LP Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IVLP ............... . Ownership.. ..44.420 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|81-1722824 .. Fort Washington PE Invest IX-B-LP .............. . FWPEI 1X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|81-1722824 .. Fort Washington PE Invest . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI 1X GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC . Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..[Western-Southern Group .........ccceeeeee. [.nnns 00000 .... | 811710716 .. | ..eeoeerrevees | eovrrrriiinnnnns Fort Washington PE Invest IX-LP ... [ OHo ] e NTA e e Ownership.. .. 2.680 .... |Western & Southern Mutual Holding Co . |....NO......
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..|Western-Southern Group ...
..|Western-Southern Group .

..|Western-Southern Group .

cel

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

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3834210 .| .ieeevvvvveees | eereieeiiiiiieen | e Fort Washington PE Invest SM Il ................ LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee eins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3834210 .| .ieevvvvvviies | eereereeeiiiinen | e Fort Washington PE Invest SM Il ................ LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..26.250 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
The lWestern

..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3815473 .. Fort Washington PE Invest SM |I-B-LP ......... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co .
..... 00000 .... [87-3815473 .. . |Fort Washington PE Invest SM I1-B-LP .. .. OH.....] ......NIA....... [FUPEI X GP, Ounership ..0.500 .... [Western & Southern Mutual Holding Co .
..... 00000 ....|87-3835610 .. Fort Washington PE Invest SM II-K . |FWPEI X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... FWPEI V GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|20-4568842 .. Fort Washington PE Invest V LP .... e OHe] e NIA....... Ownership ..42.110 ....|Western & Southern Mutual Holding Co . |....NO......|eccee oin
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP ... LOH ] NIA....... FWPEI VI GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP LOH ] NIA....... Ownership ..28.760 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
..| Western-Southern Group ........cccoveenn [unees 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP LOH] e NIA....... FWPEI VI GP, LLC Ounership ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP ............... L OH] s NIA....... Ownership ..28.790 ....|Western & Southern Mutual Holding Co . |....NO......|eccee nnn
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP ........... LOH ] NIA....... FWPEI VIII GP, LLC .... Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins

The Western and Southern Life Insurance Co

..... 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP . Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .

..| Western-Southern Group ........ccccoveenn [unees 00000 .... |35-2485044 .. Fort Washington PE Invest VIII-LP ... FWPEI VIT1 GP, LLC .... Ounership ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life
..|Western-Southern Group ........ccceeeeeees [nnn 00000 .... | 35-2485044 .. Fort Washington PE Invest VIII-LP .............. L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeee e ..25.250 ....|Western & Southern Mutual Holding Co . |....NO.....|eceee een
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
The Western and Southern Life Insurance Co
...|Western-Southern Group .........coeeeeeees [onnn 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
..| Western-Southern Group ........ccocoveenn [unees 00000 .... |87-3859143 .. Fort Washington PE Invest XI .......cccceenenns LOH] e NIA....... FWPEL X1 GP, LLC weeeereeeieeeieceee e OWNEISNIP..eeeveeesree e ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3859143 .. Fort Washington PE Invest XI .........ccccce... L OH] s NIA....... OWNErship..coeeeeeeeeeeeeeee e ..16.360 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP ... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .. |FWPEI XI GP, LLC . . | Ownership.. .. [Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|87-3859775 .. Fort Washington PE Invest XI-K . . |FWPEI XI GP, LLC . . | Ownership.. .. |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP .... FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ................. e OH ] e N A e Ownership . |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|83-1036934 .. Fort Washington PE Invest X-S ................... . FWPEI X GP, LLC Ownership . |Western & Southern Mutual Holding Co .

..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398098 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [20-5398156 ..
..... 00000 .... [26-3806629 ..
..... 00000 .... [ 26-3806629 ..
..... 00000 .... [26-3806629 ..

Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-B, L.P.
Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest VLP ...
Fort Washington PE Investors V-VC, L.P. . .. |FWPEI V GP, LLC
Fort Washington PE Opp Fund II, L.P. ......... LOH ] NIA....... Fort Washington PE Invest VLP ...
Fort Washington PE Opp Fund II, L.P. .. L OH] s NIA....... Fort Washington PE Invest VI LP
Fort Washington PE Opp Fund I1, . |Fort Washington PE Invest VII LP .

. |Fort Washington PE Invest V LP
FIPEI V GP, LLC

. | Ownership..
Ownership
Ownership
Ownership..
Ownership
Ownership
. | Ownership..

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

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund I1, FWPEO 11 GP, LLC Ownership . |Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... L OH] s NEA e | e Ownership .. 9.630 .... |Western & Southern Mutual Holding Co . |....NO......|cceee ein
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... Fort Washington PE Invest VII LP ............ Ownership .. 3.750 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee ins
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|90-0989164 .. Fort Washington PE Opp Fund I11, L.P. ........ LOH] e NIA....... Fort Washington PE Invest VIII LP .. . | Ownership .. 3.180 .... |Western & Southern Mutual Holding Co . |....NO.....|.ccee nen
..|Western-Southern Group .........cceeeeeee. fonnis 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ L OH.LL NIA....... FWPEO 111 GP, LLC Ownership .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeee .....
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|90-0989164 .. | ..ceevvvvriies | eererreriininnen | e Fort Washington PE Opp Fund I11, L.P. ........ L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .2.200 .... |Western & Southern Mutual Holding Co . |....NO......].ccee ens
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 371736757 .| teeeeeeeveeies | eeveeeeiiiiiiien | i Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErship..ccoeeeeeeeeieieieieeeeeeeeeeee e 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee nns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 371736757 .| teeeeeeeveeees | eeveeeeieiiiinen | v Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ....[85-1483379 .. | coeeevvieene | reerireeniee [ e Fort Washington PE Opp Fund IV, L.P. ......... LOH] e NIA....... FWPED IV GP, LLC weeeereeeieeeeeeee e OWNErSNIP..ceereeereeeeeerree e 0.500 .... [Western & Southern Mutual Holding Co . |....NO......|.ccc. oot
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|85-1483379 .. | .ieeiiiiiiiiis | eerrieiiiiiiiien | e Fort Washington PE Opp Fund L OH] s NEA e | e OWNErship..cooeeeeeeeeeieeeeee e .3.020 .... |Western & Southern Mutual Holding Co . |....NO......].ccee enn
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-1503656 .. | ..cccevvvvvrer | eeveieriiiiiinen | e, Fort Washington PE Opp Fund LOH ] NIA....... FWPED 1V GP, LLC voeeeeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErship..cceeeeeeeeeieiieeeeeeeeeeeeeee e 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee nns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ...coo.|.. OHoou] et NTAL o Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0837 ...|Western-Southern Group .........ccccevenn | eeee 00001 ....|85-1521520 .. Fort Washington PE Opp Fund , L.P. . |FWPEO 1V GP, LLC .. . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... FWPEI SM Il GP, LLC . Ownership.. .. 2.000 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... |..OH.....] ...... NEA e | e Ownership.. ..26.430 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group ........cccoeeenn funeee 00000 .... |87-3834210 .. Fort Washington PE Small Market I1-B L.P. ...|..OH.....]...... NIA....... FWPEI SM 11 GP, LLC .... Ounership.. .. 2.240 .... |Western & Southern Mutual Holding Co . |[...NO......].ccc oo
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|87-3834210 .. Fort Washington PE Small Market 11-B L.P. ... |..OH.....]...... NIA....... Ownership.. ..97.760 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC ................ LOH ] NIA....... WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|47-1922641 .. Frontage Lodge Investor Holdings, LLC ......... PR 0T I NIA....... WS Real Estate Holdings LLC ..........cccceeeet Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|81-1698272 .. FWPEL I1X GP, LLC ooeeeeeeeeeeeieeeeeeeeeeeeeee COHe] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|87-1225842 .. FWPEI Mauna Kea GP, LLC .... L OH] s NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|87-3616440 .. FWPEI SM |1 GP, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|20-4844372 .. FWPEI V GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1073669 .. FWPEL VI GP, LLC «oeeeeeeeeeeieeeeeeeeeeeeeeeeee Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|27-1321253 .. FWPEL VIT GP, LLC ooeeeeeeieeiiieiieeeieieeeeees Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|46-3584733 .. FWPEI VIII GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-0980611 .. FWPEI X GP, LLC ... . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-3656912 .. FWPEI XI GP, LLC .... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|26-3806561 .. FWPED 11 GP, LLC ooeeeeeeeeieieeeeeeeeeeees Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|46-2895522 .. FWPEO 111 GP, LLC .. |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|85-1463366 .. FWPEO IV GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1415079 .. GDR Capital, LLC «oeeeeeeeeeieeeeeeeeeeeeeeeeeeee WS Real Estate Holdings LLC ..........ccceeeent Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...cooennenniiiiiiinnene LOH ] NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company ........coeeeeeeees | oo NYouii ] eomeees P [ oo Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|92-1277121 .. Hambright Road Apartments Venture, LLC ....... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 88-3437673. Hampton Roads 0z Fund ................ .. |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|88-4269012 .. Henley Residences Holdings, LLC .. |WS Real Estate Holdings LLC Ownership.. .47.270 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|92-1556010 .. Hunters Creek JV, LLC .......... . |WS Real Estate Holdings LLC ... Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|31-1328371 .. IFS Financial Services, Inc . Western-Southern Life Assurance Co .. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 74780 ....|86-0214103 .. Integrity Life Insurance Co .......ccccceeuunnnnee L OHe] s IA........ Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|34-1826874 .. IR Mall Associates LTD .....cceeeeeieiiiiiieeeeeens L] s NIA....... Ownership.. ..49.500 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|85-3569568 .. Jomax Holdings, LLC . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeees |eeeee 00000 ....|83-1797000 .. Keller Hicks Inv. Holdings, LLC ................ WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC . WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccoeeveeeees |oeeee 00000 ....|31-1705445 .. LaFrontera Holdings, LLC ... LT NIA....... WS Real Estate Holdings LLC ... Ownership.. ..74.250 ....|Western & Southern Mutual Holding Co .
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. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings,LLC ........... WSLR Holdings LLC . | Qunership ..|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|35-2123483 .. LLIA, Inc. ..| The Lafayette Life Insurance Co Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC ......cceeeeeens .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ........ .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .... ] WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1271007 .. L.P. e FWPEI Mauna Kea GP, LLC Ownership .. |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2984546 .. Nashville Hotel JV LLC ... . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co ... AN IA........ Integrity Life Insurance Co . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 ... |02-0593144 .. North Pittsburg Hotel LLC PAcoo] e NIA....... WSALD NPH LLC Ounership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .. PA.....[...... NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... .. | Integrity Life Insurance Co . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ..........cvvvvvvnnnes . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC ....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund 11, LP NY.feenns NIA....... Ownership .. [Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC .. . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...[Western-Southern Group .......ccccevvvnnn | e 00000 ....|34-1998937 .. Queen City Square LLC OH..ove| e NIA....... Ownership ..|Western & Southern Mutual Holding Co . |...NO......|..cc. ...
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. et
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .............. L CA] e NIA....... WS Real Estate Holdings LLC ..........ccceeeent Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... | E NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-2173335 .. RealTerm Logistics Fund IV, LP . Ownership .. [Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-2188516 .. Revel Investor Holdings, LLC .... . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC .... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC . W f...... NIA....... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC OH.....f.ees NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC .... KY...oofoonns NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|92-3712148 .. South Orange Kissimmee ...NIA....... | WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC .. INco] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-4291356 .. Sundance Lafrontera Holdings LLC ............... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC ............... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-4406810 .. TA Loretto Land Partners, LLC ......ccoeeennnnn WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC .......covvvveeeeee WS Real Estate Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings,LLC ............... WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|88-3631372 .. The Cincinnati Equity Fund [11, LLC ..ooooees [ oo OHuuis ] et e A oo Ownership . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 65242 ....|35-0457540 .. The Lafayette Life Insurance Co . Western & Southern Financial Group, Inc. . |Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. .. .|Western & Southern Financial Group, Inc. . |Ownership .|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccennn |.eee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ WS Real Estate Holdings LLC .........ccceeeeees Ownership Western & Southern Mutual Holding Co .
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3418626 ..| ....cccvvvveee | eevrrrriiiiennns Timacuan Apt. Holdings,LLC FLo....f...... NIA....... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ....[93-4901861 .. | .covevcvvere | crreerireenns Timber lake JV, LLC L1 NIA....... WS Real Estate Holdings LLC ... ... | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 311394672 .. | .ioeviieviiiis | eeeeeeeeiiiiiiee | e, Touchstone Advisors, INC. ..coevvvvevvveiiieeennns OH.....f...... NIA....... IFS Financial Services, Inc. .......ccccuune. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1225804 ..| ...ccovvvvvees | eereriiieiienes Institution MA.....[...... NIA....... Ownership.. ..37.900 ....|Western & Southern Mutual Holding Co . |....YES.....|..... .....
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-0849312 .. Touchstone Divindend Select ETF ................. . Ownership.. ..90.900 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|31-1710355 .. Touchstone High Yield-Inst ... . | Western-Southern Life Assurance Co . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-6046379 .. Touchstone Securities, Inc. .... IFS Financial Services, Inc. ....... . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|26-1450709 .. Touchstone Touchstone Snds Intl GR-R6 ........ Ownership ..42.000 ....|Western & Southern Mutual Holding Co . |....YES.....]..... .....
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF ... Ownership.. ..95.200 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|88-3090843 .. Town Madison Holdings, LLC . . |WS Real Estate Holdings LLC ... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|92-1339411 .. TruAmerica Workforce Housing Fund 11-A, LP . . | Western-Southern Life Assurance Co .. | Ownership.. .6.300 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP . Ownership.. ..11.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .| Integrity Life Insurance Co ... . | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings,LLC . [National Integrity Life Insurance Co .. | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC .. The Lafayette Life Insurance Co .............. Ownership.. ..29.630 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2230033 .. TXFL NW Office Inv. Holdings,LLC Western-Southern Life Assurance Co .. Ownership.. ..40.740 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|36-4107014 .. Vinings Trace ......cceevvvvvvvnnnns .. |WS Real Estate Holdings LLC ... Ownership.. .99.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|82-1665321 .. W Apt. Investor Holdings, LLC . |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-0846576 .. W&S Brokerage Services, Inc. ...... . | Western-Southern Life Assurance Co .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... OH.....f.ees NIA....... Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC ................ [\ NIA....... WSLR Holdings LLC ...covvvvveriiiiiiiiiiiieieeeees ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ OH.....f...... NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UP....... Western & Southern Mutual Holding Co ....... OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |..OH.....]...... NEA e | e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... LOH ] UIP....... Western & Southern Mutual Holding Co ....... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 92622 ....|31-1000236 .. Western-Southern Life Assurance Co ............ | .. OHeos]eoveei PAueeees [ ool Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 ... | 20-2820067 .. WS CEH LLC WS Real Estate Holdings LLC ... ... | Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|06-1804432 .. WS Real Estate Holdings LLC . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1058916 .. WSALD NPH LLC WS Real Estate Holdings LLC ... Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co .
Asterisk Explanation |




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

0
0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
0

o
—

0 1
0 1
0 1
0 1
0 1

o
— T E—

o
—

14



STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Uncashed drafts and checks that are pending escheatment to the state ... [ 909,930 |.ooviirr 854,743
2505. Interest Payable for Policy and Contract FUNGS ...........ocoooiiiiiiiiiiici ettt snes eeeseeeseeeseaeenens 511,411 | 511,411
2597.  Summary of remaining write-ins for Line 25 from overflow page 1,421,341 1,366, 154

15




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 Of PriOT YEAI .......c..oiiiiiiiiieeeee et
Cost of acquired:

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 Of Prior Year ...........ccccvvvvirinininiiiienine s
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest

................ 791,474,612

Deduct current year’s other than temporary impairment reCoOgNIZEA ...........ccccoiiiiiiiiiiii
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

791,027,233

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

791,474,612

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOT YEAI .........oiiiiiiiiiieeeee e

Cost of acquired:

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

373,546,992

364,333, 160

387,830,644

...373,546,902

373,546,992

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

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

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

12)

............ 4,618,448,633
198,172,203
1,613,936
13,038,301

156,908,995
3,283,655

4,671,656,512

1,173,744 ..

............ 4,422,687 ,447
...818,165,439
6,066,256
... 19,120,699
(2,187,855)
...619,471,823
... 12,536,661

9,464,982
... (3,929,887)

4,617,879,691

SI101
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 2,207,983,604 |............... 110,967,590 |................ 103,883,774 |................ (25,925,271)|............ 2,189,142, 149 | [ [ 2,207,983,604
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 1,900,120,238 |............... 529,111,147 | 496,634,830 |...ocvvvnene. 18,603,182 |........... 1,951,199, 737 [ e [ 1,900, 120,238
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 245,821,367 |.ccooeeeceenne 1,581,767 |.ooeeernne. 3,765,427 |.ccovvennnne (7,389,838)|....cccvvnne 286,247,869 |....oeeeeeeeeieeeeeeieernenes e e 245,821,367
L 7Y @2 - TP PEPPRRSTTY SRS 63,171,587 |...ccviriieee 4,849,070 | 8,538,783 |....ccccvvvnve 14,505,505 |......cccceennee 73,987,379 [ [ [ 63,171,587
5. NAIC B () ettt ettt n e [er s 8,761,083 ..o 259,210 [.cooicerciinee 382,963 |.oerene (1,574,565)|..cocveennee 7,062,715 |.oieeeeeeiecccirreiies oo seenenies [ 8,761,033
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 208,521 0 23,042 0 185,479 208,521
7. Total Bonds 4,426,066, 350 646,768,784 613,228,819 (1,780,987) 4,457,825,328 0 0 4,426,066, 350
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V O U TR TP TS OE PR STT
N2 (2SSOSR HOSRR 7,701,098 ..o (RSN [V 283,911 [ 7,985,009 |....cooeoiviieiiiriieieieins et e 7,701,098
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 9,760,000 |....cocvreerieririieiriieieas [V T [V 180,000 |....ccoveevenene 9,940,000 |reeeeereeeeneenirieireeeees [ [ 9,760,000
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN 0 e [ [
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T O U TR TP TS OE PR STT
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 2,636 0 0 (1,465) 1,171 2,636
14, Total Preferred STOCK ..ot 17,463,734 0 0 462,446 17,926,180 0 0 17,463,734
15. Total Bonds and Preferred Stock 4,443,530,084 646,768,784 613,228,819 (1,318,541) 4,475,751,508 0 0 4,443,530,084
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo, 2,998,217 ; NAIC2 $ .ooovvevreene. 14,090,538 ; NAIC3 $ coooveeveeveeeereeeeeean NAICA $ oo PNAICS $ e P NAICE $ e




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

‘ Paig> for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2

Year To Date

Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc..oiiiiiiieiee ettt ettt sa e e e e e

2. Cost of short-term investments acquired

3. Accrual of discount

6. Deduct consideration received on disposals
7. Deduct amortization of premium

8. Total foreign exchange change in book/adjusted carrying value

Unrealized valuation increase/(decrease)

Total gain (loss) on disposals ...

9. Deduct current year’s other than temporary impairment reCOgNIZEA ............cooiiiiiiiiiiiie e

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11.  Deduct total nonadmitted amounts

12. Statement value at end of current period (Line 10 minus Line 11)

................... 6,250,001
5,004,928
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 15,851,239
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 2,542,112
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 7,613,843
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiiiieieiteteieiitesetete st ees et ae st st seses et st ss st ses b e bt ss s ses e b e b s s eeses s e b st s s es b e b st ssses s et st ss et ebebessssnsnses febebesssntsteseetann 506,251
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 3,312,309
440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item ...

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............cciiiiiiiiiiiii ettt bbb bbb bbbt bbb b aben eatesssaseatsaresresrearesreare e
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 23,201,136
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oviuiueuiiiiiieieetee sttt esst ettt sse bt ss bbbt b b sn et es b s s st et bess s ... 23,201,136

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e
o S T Yor fo g g TR @70 (070 Ty T T o4 To T PPN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e
3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF MARCH 31, 2024 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

SI05, SI06
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STATEMENT AS OF MARCH 31, 2024 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 23,200,996

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 23,200,996
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 74,785,458

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 (51,584,462)

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 23,200,996

(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 23,200,996
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 74,785,458

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 (51,584,462)

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 ...ttt ettt te bbbt es bbb £ e bR b £ et E b bt ee bbbt et b bbbt te b ebes | febetisisnsneesesas s neneennas 0
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN M2 ...ttt s et b e bt b b ettt ts bt e b bt eaesebens | febetisisnsseesesss s neneennas 0
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 29,326,109 |.coooceeenne 74,823,605
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 560,731,891 |........... 3,494,214 ,574
3. ACCTUAN OF GISCOUNL ...ttt et et eseaseeeee e e seseseeee e eseseeeeeeeseseseeeeee 2 aeseseeeeee e e seseeeeee e e sesesesee e e sesesesesasansssesesesasnanans [rsssnscasastsesnnscacansnesnanas [oescicasssessnicseseesesnnacans 0
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..ueitieiuieitieiieie ittt rtee st et e bt e bt e bttt satesaeesheesbeesbeesbe e beenbeanteaneesaeesaeesneesreesbennne [oeesmessnniuesisesiaesisesiaesness [oeeesneseesiessses s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceieiiereieeeececeeeietetet et eseaea sttt e s ese s s st s et et et esess s s s seseseseseasssas s sesesesesesssssssseseseseseas |seseasesesssessseneeensasesesenns [oesesnsnneeneneneaeneas 13,272
6. Deduct consideration received ON ISPOSAIS ............c..ccviviueriuiriiieieeeeieietetetesee e s et e et s s et ss et esesesesessssesssssesesesesessssasasesasaseses [oeereeesnsannas 564,765,025 |............ 3,539,725,342
N O I=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS URRPR) KPP TROTRRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VaIUE ............cociiiiiiiiiiiiieiieie ettt [osesine e sieeins o 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiii e see [oeee s seeies o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 25,292,975 | 29,326,109
11.  Deduct total NoNadmitted @MOUNLS ... e oo s e s e e s e s eeans |sramsnnanseeesese e ensenanaes [eaeseeee e e e e e aea 0
12.  Statement value at end of current period (Line 10 minus Line 11) 25,292,975 29,326,109
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
LL=2301 ivvveeiiiiiiiini e S PP PP PPPPT L O UUUUUUON FETTTPOoY 0472172021 .oovvvies | 4.380 |evunniiiiiii s {0 PP PPPIT 4,485,568 |....ccuvniiiiiiiiiiis 75,857,100

0599999. Mortgages in good standing - Commercial mortgages-all other 4,485,568 75,857,100

0899999. Total Mortgages in good standing 4,485,568 75,857,100

2499999. Total - Mortgages with overdue interest over 90 days

0
0
1699999. Total - Restructured Mortgages 0 0 0
0
0

3299999. Total - Mortgages in the process of foreclosure

3399999 Totals 0 4,485,568 75,857,100

[AVE|

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | 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
WEST CHESTER ... 04/12/2005 ... ]...... 02/28/2024 . 142,422 126,256 |...vvnenes 126,256 |..
0199999. Mortgages closed by repayment 142,422 0 126,256 126,256

LL-0411 WEST LAFAYETTE .... 02/22/2005 ... 469,933 ...91,428 |..
LL-0503 ... WEST CHESTER . ...04/12/2005 142,422 |. 16,166 |..
LL-0509 ... .. | ROUND ROCK .. 1170172021 226,19 |. .26,912 |..
LL-0608 ... . |SINCITY ... ...09/22/2006 224,667 |. 18,206 |..
LL-0704 L A | O RO 08/02/2007 .oov]oeniviienns weniiiees fereeeens 1,467,452 ....32,406 |..
LL-0805 NICHOLASVILLE 06/25/2008 378,118 ... 18,401 |..
LL-0807 ... .. | SPRINFIELD ... . ...11/25/2008 ..... .2,401,215 |. 42,547 |..
LL-0812 oo |GASTONIA e, L TAT/2008 L[ e 191,080 | [ e e el O | [ B [ 8,144 |..
LL-0902 03/08/2010 ..... ... 18,567 |..
LL-0903 ... SIMPSONVILLE . ...11/25/2009 ..... 46,660 |..
LL-0905 ... MEMPHIS ... ...07/29/2009 ..... 51,881 [..
LL-0907 ORLANDO 09/03/2009 ... 152,606 ....16,434 |..
LL-0908 HOUSTON 1070172009 ..o |oeeeiiiiees e e 1,535,952 ....55,408 |..
LL-0913 ... SIMPSONVILLE . ...12/28/2010 .2,243,523 |. .29,823 |..

ASHLAND ovvveeivnieieeniiiiieeeeeiiiieees fovneeeneiiisnn KV e e 06/30/2010 oo feriiiienaes i o 260,624 ...39,361 ..
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | 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-1003 .... INDEPENDENCE .. 08/12/2010 ) O 860,919 |.... 0. L 17,314 ...0
LL-1402 .... UNION CITY 08/25/2014 ... feveeieiiiinn s | 31,433,685 |.... 0. ... 540,176 |... .0
LL-1506 .... COLUMBUS ... 09/23/2015 ..o feuvennniiinn s | 10,041,265 |.... 0. .. 163,067 |... ...0
LL-1601 . WATSONVILLE ... 01/04/2016 .. . 17,206,923 |. .0 0
LL-1602 . CLARKSVILLE ... 07/01/2016 .. . 16,845,875 |. .0 0
LL-1604 . LAFAYETTE ... ...12/22/2016 .. K . 12,446,076 |. .0 0
LL-1701 .... WEST CHESTER .. 01/30/2017 [ 7,182,748 |.... 0. ...0
LL-1702 .... KISSIMMEE ... 03/02/2017 JU 28,627,112 |.... 0. .0
LL-1703 .... COLUMBUS ... 06/13/2017 JO 37,745,837 |.... 0. ...0
LL-1705 .... PORT WENTIORTH 12/07/2017 B 30,168,673 |.... 0. .0
LL-1706 .... PLAIN CITY 06/21/2018 14,048,984 |.... 0. ...0
LL-1801 ... JOHNSTON 07/11/2018 19,930,444 |.... 0. . . .0
LL-1802 .... KANSAS CITY 12/11/2018 33,684,000 |.... 0. ... 145,225 |... ...0
LL-1901 ... FINDLAY ... 01/30/2019 20,651,412 |.... 0. .. 226,260 |... .0
LL-1902 . ANN ARBOR .10/23/2019 .. ..41,346,493 |. .0 207,467 0
LL-2001 . DAVENPORT .02/27/2020 .. . 32,331,061 |. .0 177,878 0
LL-2002 . CARRBORO .. .06/22/2020 .. . 15,347,406 |. .0 LT7,245 0
LL-2003 .... GREENWOOD ... 06/15/2020 21,591,468 |.... 0. .. 102,346 |... .0
LL-2004 .... TRENTON 11/16/2020 JO 10,135,039 |.... 0. ...0
LL-2104 .... BLOOMINGTON . 08/25/2021 JU 17,915,064 |.... 0. .0
LL-2106 .... KISSIMMEE 12/06/2021 [ 9,078,446 |.... 0. ...0
LL-2201 .... NOBLESVILLE ... 02/14/2022 JU 17,789,693 |.... 0. .0
LL-2204 .... WEST CHESTER 03/18/2022 JO 15,781,438 |.... 0. ...0
LL-2205 .... CAPE CANAVERAL .. 03/24/2022 JU 16,248,239 |.... 0. . .0
LL-2209 .... CHARLESTON 06/27/2022 JO 19,421,321 |.... 0. ... 106,557 |... ...0
LL-2211 . AMERICAN CANYON . 09/22/2022 I 31,476,025 |.... i o i .0 ... 116,548 |... .| ...0
0299999 Mortgages W|th partial repayments 541,829,822 0 0 0 0 0 0 4,806,691 4,806,691 0 0
0599999 - Totals 541,972,244 0 0 0 0 0 0 4,032,947 4,932,947 0 0
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 First Eagle Direct Lending Fund 111, LLC . BOSTON ... ..|First Eagle Direct Lending Fund II1, LLC ...10/24/2016 ... ....6,929 3,542,267 |... .. 1.560
000000-00-0 .........|First Eagle Direct Lending Fund IV, LLC . BOSTON ... 5 ..|First Eagle Direct Lending Fund IV, LLC .. ....12/03/2018 ... ... 8,611 N ...213,820 |... 11.110
1599999. Venture Interests - Fixed Income NAIC DeS|gnat|on Assigned by the SVO - Unaffiliated 0 15,540 0 3,756,087
000000-00-0 Golub Capital Partners GDLC Feeder Fund ... Chicago .|Golub Capital Partners GDLC Feeder Fund .. ....08/12/2022 ... ....840,000 .. 2,400,000 |...
000000-00-0 . PineBridge Investments L.P. NEW YORK PineBridge Investments L.P. ...... ..11/28/2018 . ..85,721 |.. 1,119,855
000000-00-0 .........|PineBridge Investments L.P. ||| NEW YORK . ..|PineBridge Investments L.P. Il ... ceeeneens|....10/20/2022 ... .... 452,555 3,492,137 |...
1799999. Venture Interests - Fixed Income NAIC DeS|gnat|on Not ASS|gned by the SVO - Unafflll 0 1,378,276 0 7,011,992
6099999. Total - Unaffiliated 0 1,393,816 0 10,768,079

6199999. Total - Affiliated 0 0 0 0

6299999 - Totals 0 1,393,816 0 10,768,079

SCHEDULE BA - PART 3

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

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
First Eagle Direct Lending Fund II1, LLC
000000-00-0 ..... First Eagle Direct Lending Fund 111, LLC ... [BOSTON ......ccevvuniiiiinnnnnniinnns Jovnnnnnns MA oo ] e ....10/24/2016 ...|....02/15/2024 ...|........ A3, 118 [ v o e foin [0 R FPTTTTTN 43,118 |........ A3, 118 [ i [ [ O
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 43,118 0 0 0 0 0 0 43,118 43,118 0 0 0 0
000000-00-0 ..... Audax Direct Lending Solutions D .............. WILMINGTON ©.ovvviiiieiiiiiiieees Jovvnnnnns DE......... Audax Direct Lending Solutions D ........ ....10/24/2018 ...|....02/12/2024 ...|....... L1510 I O P RN R RN [V O R 456,711 |....... L35I 0 T R R RN [V RN

Benefit Street Partners Debt Fund IV LP

000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... Wilmington . ....01/24/2017 ...|....01/25/2024 ...|....... 422,826 |... R . 422,826 |....... 422,826 |...

000000-00-0 ..... Goldman Sachs LP |1 LP .... NEW YORK . .|Goldman Sachs LP 11 LP ..07/30/2019 . .01/31/2024 .. 1,711,508 .. 1,711,508 |.... 1,711,508

000000-00-0 ..... Goldman Sachs LP LP ... [ NEW YORK ... ....|Goldman Sachs LP LP ...07/16/2016 ...|....01/31/2024 ...|........ 61,873 |oceeviiiiiiiiis | oo [ o0 e e 61,873 [........ 61,873
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital

000000-00-0 ..... Partners 11 ..o (611 v U AN IL........ Partners 11 ...ooviiiiiiiiiiiiiiiieeee ....04/01/2018 ...|....01/25/2024 ...|....... 122,172 [ o foi s i (I U R 122,172 |....... 122,172

Golub Capital Partners GDLC Feeder Fund

000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... (611 v U AN L RN ....08/12/2022 ...|....01/02/2024 ...|....... 77,331 [eeeeeeiiiiies o fo s i [0 U RS 177,331 |....... 177,331
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit

000000-00-0 ..... Strategies V .. | Chicago .| Strategies V ....09/21/2017 ...|....03/26/2024 ...|....... 212,473 |... R . 212,473 |....... 212,473 |...

000000-00-0 ..... PineBridge Investments L.P NEW YORK . .|PineBridge Investments L.P. . ..11/28/2018 . .01/18/2024 .. . 362,940 . ..362,940 |. 362,940

000000-00-0 ..... PineBridge Investments L.P. Il .... . | NEW YORK ... .|PineBridge Investments L.P. Il .. ...10/20/2022 ...|....03/22/2024 ...|....... 934,745 |... R 934,745 |....... 934,745 |...
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 4,462,579 0 0 0 0 0 0 4,462,579 4,462,579 0 0 0 0
000000-00-0 ..... [ TXFL NN Office Investor Holdings, LLC ...... [Cincinnati ... T OH......... [Cash Return ... ....07/01/2019 ...]....03/06/2024 ...]... 21,626,633 e s i 0 L e 500,000 |....... 500,000 e s [ O
2299999. Joint Venture Interests - Real Estate - Affiliated 21,626,633 0 0 0 0 0 0 500,000 500,000 0 0 0 0
6099999. Total - Unaffiliated 4,505,697 0 0 0 0 0 0 4,505,697 4,505,697 0 0 0 0
6199999. Total - Affiliated 21,626,633 0 0 0 0 0 0 500,000 500,000 0 0 0 0
6299999 - Totals 26,132,330 0 0 0 0 0 0 5,005,697 5,005,697 0 0 0 0
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ...eeueeeeeeenaeeeeemneeeeeeeeneeeeeernnneeeeeenenneeeeennnneeeeenns | ceeernniiinnees Jeonnnd 03/01/2024 ..... Interest Capitalization ... 621 | AL
38378N-KB-8 ......... GNR 2013-173 Z  3.250% 10/16/53 ....cevvvnnniiiiiiiiieic i enennans | eeeeeennieeens o 03/01/2024 ..... Interest Capitalization 60,316 |. A
38378N-LV-3 ......... GNR 2013-191 Z  4.068% 11/16/53 ...eeeeeeeeeieee e e e eeen e e een e e ennnin e ees | ceveviniiinnnns [eennid 03/01/2024 ..... Interest Capitalization ... 46,784 |. AL
38378N-YB-3 ......... GNR 2014-24 KZ  4.089% 01/16/54 ...coevvvnniiiiiiiiieeiiiiiin e eerniieeecnnninns | eeeeeenniieeens [onnid 03/01/2024 ..... Interest Capitalization ... 42,541 | A
912810-TW-8 ......... U S TREASURY  4.750% 11/15/43 ..ot eeeeee e e eenne e e eennne e eeennnns | cevevnniiinnees [ennid 02/08/2024 ..... BNP SECURITIES 4,659,348 |. AL
912810-TY-4 ......... U S TREASURY  2.125% 02/15/54 ..evvvnniiiiiiiiiiiiiiiie i essnnnnisnnenns | eeeeeenniineens fonnnd 03/27/2024 ..... CITIGROUP GLOBAL MKTS .. N A
91282C-JJ-1 . .. |US TREASURY NOTES ~ 4.500% 11/15/33 ...eeiieeiiiiiie e eeeiiee e eeeeenie e e e eeeenee e e e ennnne e e eeennnnes | evvvvnniiinnnns Jonnnd 02/13/2024 ..... Various 7,425,700 |. 7,245,000 |... AL
912820-IN-2 ......... [US TREASURY NOTES  4.375% 11/30/28 .. PR R 02/14/2024 ..... CITIGROUP GLOBAL MKTS .. I 3,012,422 [...ccovviiniiiiiinnnns 3,000,000 |... A
91282C-Jii-2 ......... US TREASURY NOTES  4.000% 01/31/29 .....iiiiiimuuieieiinunieaeeennnisaeeennnnnnseerennnnnsaerennnnnnaes | seeerennsnnnnes Joennns 02/15/2024 ..... BNP SECURITIES ....ieeeenuueeeeennni s e e eenns s e s e eenss s s e eennnsssesennns s s e e ennnnaseeeennnnaeeenennnns 1,793,087 |oueeeiieiiiieeeeees 1,810,000
0109999999. Subtotal - Bonds - U.S. Governments 18,323,963 17,975,262
3136AI-EH-6 .........|FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 . Interest Capitalization ... 65,687 |. ...65,687 |...
31394F-ED-3 .........[FNR 2005-74 NZ  6.000% 09/25/35 T Interest Capitalization I ... 14,001 |. ... 14,091 ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 79,778 79,778
723040-AA-8 ......... PINEBRIDGE  10.080% 09/21/32 ..eevvviiniiiiiiiiiiiecciii v eennnineeeenns | eeeeeenniineees fonnnd 02/02/2024 ..... L= o 0 ) RO RPN 326,808 [cvuuniiiiiiiniiiiiiianans 326,808
72304@-AB-6 ......... PINEBRIDGE  12.080% 09/21/32 ...eeeeeieeieeeeeiee e eeeeee e e e e e eeenne e e e e ennnee e e eennnnneeees | ceeernnniinnnes Jonnid 02/02/2024 ..... PRIVATE PLACEMENT .... 148,549 |. .. 148,549 |...
00164V-AE-3 ......... AMC NETWORKS INC ~ 4.750% 08/01/25 .....cevvvnniiiiiiiiiiiiiiiiiiineecciriie e esrrniseeennnnineneenns | eeeeeenniineees fonnid 01/18/2024 ..... UBS WARBURG 247,993 |. ..259,000 |...
03636#-AA-0 ......... ANSELL USA INC PRIVATE PLACEMENT ~ 7.120% 03/21/31 oeereeiiiieeiieie e eeeennee | eevvviniinnnns e 03/21/2024 ..... PRIVATE PLACEMENT .... 18,000,000 |. .... 18,000,000 |...
04010L-BF-9 . ..| ARES CAPITAL CORP  5.875% 03/01/29 02/16/2024 JANE STREET EXECUTION SERVICES ..814,645 |. 830,000
05606F-AN-3 . ..|BX 2019-0C11 E  3.944% 12/09/41 ... 01/17/2024 BANK of AMERICA SEC .. ..827,7% |. 970,000 |.
065931-BG-1 . ..| Bank5 20245YR5  6.268% 02/15/29 ... 01/30/2024 MORGAN STANLEY FIXED INC . ..571,641 |. ..555,000 |.
070101-J#-8 ......... BASIN ELECTRIC PRIVATE PLACEMENT  6.390% 02/15/54 ...cevveeeeeeeeeeeeeeeeeeeieeeeeeeieeeeeennn | cevvviniinenns feennid 02/12/2024 ..... PRIVATE PLACEMENT ....25,000,000 |. ....25,000,000 ...
08163X-AZ-6 ......... BENCHVARK Mor tga2024V5 2024-V5 XA 1.066% 01/10/57 ...cevvvvnniiiiiniiiiiiiiiiiininiiinineeneine | eeeeeeniieeees ol 01/19/2024 ..... DEUTSCHE BANK .
08163X-BA-0 ......... BENCHVARK Mor tga2024V5 2024-V5 AM  6.417% 01/10/57 ..eeeeeeeeeeeeeieeeeeceeeeeeceeneeeeeee | eevvviniinnnes e 01/22/2024 ..... Various
096600-AW-4 ......... BMO Mortgage Tru20245C3 2024-5C3 AS  6.286% 02/15/57 ....coovvivvvnniiiiiiiiiiiiiiiiiiinniiiinins | eeeeeeniiieeens fonnd 01/25/2024 ..... BMO CAPITAL MARKETS CORP .
10112R-AN-4 ......... BOSTON PROPERTIES LP  3.800% 02/01/24 ......eiieeieeeieeeeeeeeee e eeeeenee e eeennneeeeeenne | cvvvviniiinnnns Joennid 01/04/2024 .....
12662Y-AA-T7 ......... COLT Funding LLC20226 2022-6 A1 4.650% 06/27/67 .....ccevvvnnnviiiiiniiniiiiiiiiinececiiinneneennn | eeeeeenniineens fonnid 02/15/2024 ..... PIPER JAFFRAY
126650-BX-7 ......... CVS CORP  5.750% 05/15/41 ...eeeeeieiie e e e e e eenne e eernnne e eeennnenees | ceeerinniinnnes Jonnnd 03/22/2024 ..... KEY BANC-MCDONALD .
126694-HK-7 CWHL 2005-25 A6 5.500% 11/25/35 .....oiiviviiiiiiiiiiiiiiieciiiis e eernnnnneeees | eeeeeennieeees foinnd 03/01/2024 ..... Interest Capitalization ..

14448C-BD-5 .
161175-CP-7 .

..| CARRIER GLOBAL CORP  6.200% 03/15/54 ..
..| CHARTER COMM OPT LLC/CAP  6.650% 02/01/34 .
.| CHENIERE ENERGY PARTNERS LP  3.250% 01/31/32

02/23/2024
02/28/2024

Tax Free Exchange ....
BANK of AMERICA SEC

164110-AN-1 . . 01/05/2024 DEUTSCHE BANK .......

17326D-AF-9 . ..|Citigroup Commer2017P8 tgage 2017-P8 AS ~ 3.789% 09/15/50 . BMO CAPITAL MARKETS CORP .

174610-BF-1 . .| CITIZENS FINANCIAL GROUP  5.841% 01/23/30 ....coeeeennnneens MORGAN STANLEY FIXED INC . .
362096-AA-9 ......... Golub Capital Partners GDLC Feeder Fund ~ 4.500% 07/31/31 .. 03/25/2024 ..... PRIVATE PLACEMENT ,960,000 |.

..652,819 |.
79,763 |.
203,088 |
566,568 |.
509,029 |.
.. 794,859 |.
..269,210 |.
,999,700 |.
,495,635 |.

403949-AM-2 ......... HF SINCLAIR CORP  5.000% 02/01/28
404119-CT-4 ......... HCA INC  5.450% 04/01/31
46643P-BJ-8 ......... JPMBB Commercial2014C25 e Secu 2014-C25 AS  4.065% 11/15/47 .
46650H-AII-8 ......... JP Morgan Mortga20191 2019-1 B~ 4.486% 05/25/49
46653L-CK-0 JPMMT 2020-LTV2 B4 4.016% 11/25/50
55282G-AA-5 . ..|Massage Envy Fra20191 , LLC 2019-1 A2
55916A-AA-2 . ..|MAGIC MERGECO INC ~ 5.250% 05/01/28
665501-AN-2 . ..|NORTHERN NAT GAS ~ 5.625% 02/01/54
68235P-AL-2 . ..|ONE GAS INC  1.100% 03/11/24 .
.|ONEOK INC ~ 5.150% 10/15/43 .

02/07/2024 ..... Various ...
02/20/2024 ..... BARCLAYS .
01/18/2024 .....
02/06/2024 ..... ROBERT W. BAIRD ....
01/18/2024 ..... ROBERT W. BAIRD ....
03/08/2024 RBC/DAIN .......
03/15/2024 GOLDMAN SACHS ...
01/29/2024 BANK of AMERICA SEC
02/14/2024 BARCLAYS ...

6.448% 07/30/49

682680-BV-4 . . 02/27/2024 Tax Free Exchange . 1,005,263 |.
682680-BII-2 ......... ONEOK INC ~ 4.200% 03/15/45 ...ooenniiiiiieieiiiiee e eeiies | eeeeiiiieeees [eed 02/27/2024 ..... Tax Free Exchange ....
682680-BX-0 ......... ONEOK INC ~ 4.250% 09/15/46 ...ceoiuniriiiieeiiiiiiiee ettt siines | ceeeenniieeees [onnd 02/27/2024 ..... Tax Free Exchange ....
69145D-AB-8 ......... Oxford Finance C2024A nd |11 2024-A B 7.548% 01/14/32 ..oooeeveiiiiiiiiiei | e [ 01/18/2024 ..... KEY BANC-MCDONALD ...

694308-KH-9 ......... PACIFIC GAS & EL  6.750% 01/15/53 ...veveeiiiiiiiiiieiiiiiiiiiiiiiiiiieeeiiiiieeeeesiiiiieeeeesiins | eeeneniiieenes foend 02/26/2024 ... BNP_SECURITIES
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
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Designation,
NAIC
Designation
Modifier
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Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
87303*-AA-9 ......... THL Credit  5.000% 12/03/24 ....oeeeeeieieeeeiee et e e e e eenne e eennnnneeees | eeeevnniiinnnes Jonnnd 02/29/2024 ..... PRIVATE PLACEMENT ... e eeeeeee e e e e et e e e e e et e e e e e e e e e ennne e e e e emnnnaeeeeennnnnaaeeennnnnns [eeeennnnnnereennnnnaneeennnnnnneees Joernnnnneneeennnnnneeeenns 168,611 | 163,611 |l O [ LEPL
893647-BU-0 ......... TRANSDIGM INC ~ 6.375% 03/01/29 .....oiivviiiiiiiiiiieececii e revni e eennnns | eeeeeenniieeees fonnnd 03/14/2024 ..... Various
90276E-AH-0 .........[UBSCM 2017-C1 AS  3.724% 06/15/50 ..eeeeeeeeeeieenaeeeeeeene e e e eeeeeee e e e eeeenn e e eeennneeeeeennnnns | cevnnninennnnns [oeeead 01/10/2024 ..... BANK of AMERICA SEC
92564R-Ad-4 ......... [VICI  5.750% 02/01/27 ..euuiiiiiiiiiiiiiiiiie e eenan s annnnns | eeernneeeeenns [oennd 02/27/2024 ..... GOLDMAN SACHS
92943P-AA-9 .........|WB Commercial Mo2024HQ rust 2024-HQ A 6.134% 03/15/40 .....ceeeemmmeieiiiiniieeeeeeeneeeeeenn [ eevviiinieiiinn feend 03/01/2024 ..... WELLS FARGO N .
95000A-AW-7 .........[Wells Fargo Comm2015P2 ortgag 4.013% 12/15/48 BREAN CAPITAL LLC .... 330,553 |. .. 345,000 |...
98920M-AA-0 Zaxby's Funding 20211A 2021-1A A2 3.238% 07/30/51 . BARCLAYS 848,114 |. 959,888 |...
046828-AA-7 . SUNCOR ENERGY VENTURES ~ 8.200% 04/01/27 ............... BARCLAYS LONDON . .17,038,720 |. .16,000,000 |.

00901A-AL-1 .
055262-C8-6 .........
05875T-AC-1

06237M-AA-1 .
12803R-AG-9 . .
14317P-AL-7 .........
225313-A0-8 .........
268317-AV-6 .
53044Y-AX-1 .
64133K-AY-7 .
67592C-AN-6 .
716564-AA-7 .
88563P-AA-6 .
92943T-AC-7 .

..|ELECTRICITE DE FRANCE

..|LLOYDS BANKING GROUP PLC
..|Neuberger Berman202036A 2020-36A BR2
..| OCTAGON INVESTME20183A ERS 39 2018-3A BR
..| PETROLEOS DEL PERU SA
..[ 3R LUX SARL
..|WE SODA INV HOLDING PLC
..| SAUDI_ELECTRICITY SUKUK

Aimco 201910A 2019-1
BASF SE PRIVATE PLACEMENT
Ballyrock Ltd  20211A 2021-1A
5.673% 03/15/30

CREDIT AGRICOLE SA  6.251% 01

9.750% 02/05/31

0A BR 7.179% 07/22/32 .
5.710% 01/09/34
A2 7.176% 04/15/34
..| BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES
.| CAIXABANK SA
Carlyle Global M20182A rategi 2018-2A A2R

/10/35

4.875% 09/21/38 ..
5.679% 01/05/35 .

4.750% 06/19/32 ..

9.375% 02/14/31

7.118% 04/20/33

5.375% 05/22/33 .

7.114% 10/15/31 .

7.118% 10/20/30

eeo

POPDEPOoDEo

...... 01/05/2024
...... 03/19/2024

03/06/2024
01/03/2024
02/21/2024
01/02/2024
02/26/2024
03/05/2024
03/01/2024
01/30/2024
02/07/2024

WELLS FARGO ......
PRIVATE PLACEMENT ...
J P MORGAN SEC
JPM FUNDS RECAP .
BARCLAYS .............

NOMURA SECURITIES INTERNATIONA ..

CREDIT AGRICOLE SECURITIES .
CITIGROUP GLOBAL MKTS ..
LLOYDS SECURITIES .
WELLS FARGO .........
NOMURA SECURITIES INTERNAT IONA
GMP SECURITIES ..
Various ......
GOLDMAN SACHS .

..701,050 |.
..16,000,000 |.
700,210 |
..2,006,000 |
..7,000,000 |
700,000 |.
..10,000,000 |.
..637,056 |.

.10,

..700,000 |.
.. 16,000,000 |...
700,000 ...

700,000 ...
..10,000,000 |...
720,000 |.
000,000 |.

G781AT-AA-1 ... 5.684% 04/11/53 ..iieieeiiee e e e e e e e e e e e eeeees D.. 03/15/2024 ..... STANDARD CHARTERED BANK . ....ieeeeununeeernnnnnesaennnnnnaseennnnnnseennnnnnsssennnnnnsssernnnnnssseene |reeennnnnsseernnnnnsseennnnnnnereee Jerrnnnssseennnnnnseees 4,987,500 |.eevvuiiiiiiiiiiiens 5,000,000 .. 124,732 | 1.F FE .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 169,052,509 168,731,794 1,218,824

857477-AY-9 ......... STATE STREET CORP  6.591% 06/15/47 .. 02/21/2024 ..... J P MORGAN SEC ..562,000 |...

857477-CH-4 . ..|STATE STREET CORP  6.700% 06/15/72 . 01/24/2024 BANK of AMERICA SEC 562,000 |.

883199-AR-2 . .| TEXTRON FINANCIAL CORP  7.304% 02/15/42 . 02/06/2024 SUMRIDGE PARTNERS .. 674,000 |.

29250N-BC-8 . .. [ENBRIDGE INC  5.750% 07/15/80 ........... 02/28/2024 ..... SUNTRUST ..566,000 |...

1309999999. Subtotal - Bonds - Hybrid Securities 2,364,000

2509999997. Total - Bonds - Part 3 189,591,175 189, 150,834 1,398,583 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 189,591,175 189, 150,834 1,398,583 XXX
4509999997. Total - Preferred Stocks - Part 3 0

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0

00206R-10-2 ...
015271-10-9 .
03027X-10-0 .
032654-10-5 .
060505-10-4 . .
09857L-10-8 .........
166764-10-0 .........
17275R-10-2 .........
256677-10-5 .........
26441C-20-4 .........
20364G-10-3 .........
302316-10-2 .........
303031-10-2 .........
31428X-10-6 .
459506-10-1

..| AT&T INC
..| ALEXANDRIA REAL ESTATE REIT
..| AMERICAN TOWER CORP REIT ..
..| ANALOG DEVICES ...
.| BANK OF AMERICA CORP .

.| FEDEX CORP ...........

BOOKING HOLDING
CHEVRON CORPORATION ...
CISCO SYSTEMS INC
DOLLAR GENERAL CORP ..
DUKE ENERGY
Entergy Corp
EXXON MOBIL CORP
Meta Platforms, Inc ..

Fragrances Inc COMMON ..

...... 01/05/2024

03/21/2024
03/21/2024
02/23/2024
01/05/2024

...... 03/21/2024
...... 01/05/2024
...... 01/05/2024
...... 01/05/2024
...... 01/05/2024
...... 01/05/2024
...01/05/2024
...03/06/2024

03/21/2024

...... 03/21/2024

S.G. COWEN TDR CSA ...
J.P. Morgan CSA .
Various ...........
. COWEN TDR CSA
. COWEN TDR CSA
. Morgan CSA
. COWEN TDR CSA ...
. COWEN TDR CSA ...
. COWEN TDR CSA ...
. COWEN TDR CSA ...
. COWEN TDR CSA ...
. COWEN TDR CSA ...
. Morgan CSA ....
. Morgan CSA .
. Morgan CSA ....

..643.000 |.
..3,078.000 |
1,913.000 |.
153.000 |....
832.000 |....
..2,615.000 |....

643.000 |....
1,111.000 |....
3,220.000 |.
..... 1,456.000 |....

113,899 |.
..126,717 |.

... 66,207 |.
552,181 |.
..840,524 |.
121,581 |.




¢'v04

STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
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Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
46625H-10-0 ......... JP MORGAN CHASE & €0 .eveeeeeeeeieeeeeennie e e eeeenie e e e e eeene e e e eeennn e e e eennnnnaeeeeennnnneeeeennnns | connieneeesnnnn Jonnad 01/05/2024 ..... S.G. COWEN TDR CSA ... 347.000 |.... ... 60,040 |.
594918-10-4 ......... L0 0PN IPURRRSUUSURRR RN 01/05/2024 ..... S.G. COWEN TDR CSA ... 192.000 |.... ... 71,236 |
595112-10-3 ......... MICRON' TECHNOLOGY INC .eveeeeeeeeeeie e e eeemee e e e e emeie e e e eeene e e e eeenne e e eeennnneeeeennnnnneeens | cvnnnineesennnn Jonnnd 02/22/2024 ..... S.G. COWEN TDR CSA ..eeeeeemnnueeeemnnn e eeeemnna e e eeemnnna e e e eennnaaeeeeennnn e eeernnnnaeeennnnnnaaee [oeeeemnnnnaneeeennnnnns 2,456.000 |....
65339F-10-1 ......... NEXTERA ENERGY INC ...evvviieniiiiiiiie i rersi s srnnnns s snnnnesessnnns | cennnnneneeenns foannd 01/05/2024 ..... S.G. COWEN TDR CSA euueiiiiirriniiiiirii e e s iisii s e s esrt e s st rai s s e s enaan s e s s rsana s s s sennnnnnees [oeeeennnnnnneesrnnnnnns 1,538.000 |....
654106-10-3 ...ceeus [NIKE INC et e e e e e e e e e e e e nn e e e eennnn e e e eennnnnnees | eneeeernnnninns [eaeens 03/21/2024 ..... Various ....11,104.000 |....
681919-10-6 ......... L0 R IPURRRSUUUUR RN 01/05/2024 ..... B0 1 Y R 1,110.000 |....
68389X-10-5 ......... ORACLE CORP ... .eeeeeeeiie e e eeenee e e e e enne e e e e enene e e e eernnneeeeeennnnaeeeeennnnnseeennnnnneeeennnnns | connieneenennnn Jonnnd 01/05/2024 . COWEN TDR CSA ... 966.000 |....
704326-10-7 ......... LN 0= S 1R ORI RN 01/05/2024 . COWEN TDR CSA ...
713448-10-8 ......... PEPSICO INC .reeeeeeeeeeei e e e eent e e e e e e e e e e e e e e e mnne e e e e eennna e e e e ennnnaeeeeennnnneneeennnnns | cenniineenennnn Jeonnd 01/05/2024 . COWEN TDR CSA ...
844741-10-8 . ..| SOUTHIEST AIR ... 01/05/2024 . COWEN TDR CSA
854502-10-1 . ..| STANLEY BLACK & DECKER INC 02/21/2024 . COWEN TDR CSA N
871829-10-7 . .| SYSCO CORP ... 03/21/2024 . Morgan CSA . 2,439.000 |. .
87612E-10-6 ......... TARGET CORP ... eeeeeeeeeeeeeneeeeerenee e e eeemnn e e eeernnn e e eeennnnnaaeeernnnnnseeeennnnnneeeennnnnnnees | covinnnessnnnn Jonnnd 03/21/2024 . Morgan CSA ... 150,265 |.
882508-10-4 ......... TEXAS INSTRUMENTS ....iiiiiiiiiieiiiii s crii et serrai e srrnni s s nnnnn s e ssnnnnnnsnsnns | cennnneeeenenns fooand 02/13/2024 . COWEN TDR CSA ... ..460,702 |.
88579Y-10-1 ......... PP EPUPPTRRRPFPURRRI PSPPSR ISP 01/05/2024 . COWEN TDR CSA ...
91913Y-10-0 ......... VALERO ENERGY CORP .....iiiiiveunniiiiiiniinieeiiiiis e scrsni s s s ersnnn s s ennnnnnsssssnnnnnnssssnnnnnnsees | cennnneeeennns fovunnd 01/05/2024 .G. COWEN TDR CSA ...
931142-10-3 ......... L PP ERPPPPRPPUPRRR PR PSPPI PPN 01/05/2024 ..... S.G. COWEN TDR CSA ...
931142-10-3 ......... L R U RN 02/26/2024 ..... Stock Split
949746-10-1 ......... WELLS FARGO & €O .eeerieeeeeeenie e e e eeen e e e e eemn e e e e eennee e e e eeennn e e e eeennaeeeeeennnnneeeennnnnnes | cvnnnenenennnnn Jonnnd 01/05/2024 ..... S.G. COWEN TDR CSA ... e 1,376.000 |....
G5960L-10-3 ......... L PP PPPPPN IR TTTTOTTUUUUUURRNS RPN 01/05/2024 ..... S.G. COWEN TDR CSA .uuuuiiiiuuunniisiunsnnnssssrsssnsssssssssssssrsrrsssnsssssrsssnsssesresnnnssessrnsnnnsens [seeeresnnnnssssrnsnnnnenes 725.000 |ouweniriiiinnnnnnnnnnnnnn 61,881 [ o0 |
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 7,416,527 XXX 0 XXX
31337#-10-5 ......... |FHLB CINCINNAT | e iieiiii s citiis s s e et e e e s iaii e e e seeni s e s s easnnneesessnnnnsessesnnnnssnseees | eeesessnnneeees | ...... 03/21/2024 ..... PRIVATE PLACEMENT ... iivuuniiiiiiuniiiiiiiitis st s iiits s s s ereaui s s e s rreesessssennnnsssssresnnnssesnnnsnns [sosseesnnnssesrnnnnnns 11,645.000 [...oovveeniiiiiinnnnns 1,164,500 [..ooivivveiiiiiiiiiiiiins o, [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,164,500 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 8,581,027 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 8,581,027 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 8,581,027 XXX 0 XXX
6009999999 - Totals 198,172,202 XXX 1,398,583 XXX
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..36180W-Si-6 | GN GN AE4133  2.750% 09/15/30 ...covvvvvveenens [ereennn . 03/01/2024 . | Paydoun ... .2,561,520 |.... ... 47,073 |. 47,073 |... 17,730 |. 09/15/2030 . [1.A ........
..38378N-F3-2 |GNR 2014-50 C  3.400% 02/16/47 .......cceevvees [eeennn . 03/01/2024 . | Paydoun ... ...26,167 |.... . 02/16/2047 . (1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.649% 02/16/58 .............. [....... . 03/01/2024 . |Paydoun .....oooeeeeiiiiiins v o0 e 0 906 [ 578 . 02/16/2058 . [1.A ........
Redemption 100.0000
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.470% 01/20/35 ..... |....... . 01/20/2024 . | .. ...50,400 |.... . 01/20/2035 . [1.A ........
Redemption
..690353-5A-1 |DFC AGENCY DEBENTURES ~ 5.520% 05/15/24 ...... [....... V27 Y172 R R R 100,000 |.......... 100,000 |.......... 100,000 |.......... 100,000 . 05/15/2024 . [1.A ........
..690353-C9-6 |DFC  5.520% 01/15/30 ...eevvvvvvveviiiiiiiiiiiiens [ oo IR0 VA (072 S O R R I < 2 B O 11,321 |.......... 11,321 | 111,321 . 01/15/2030 . [1.A ........
..00376P-AB-7 | INT DEV FIN CORP  5.490% 04/20/35 ............ [.eennn . 01/22/2024 . . I .0 . . . 04/20/2035 .
..912810-TF-5 |U S TREASURY  2.375% 02/15/42 ... 03/11/2024 . [ GOLDMAN SACHS . ..1,000,000 ..844,550 |. ..851,451 |. 0 .852,593 . 02/15/2042 .
..912810-TL-2 |U S TREASURY ~ 4.000% 11/15/52 03/11/2024 . |Various ... K ..2,730,000 ..2,777,893 |. 2,777,383 |. 0 . (128) .2,777,260 . 11/15/2052 .
..912810-Th-8 |U S TREASURY ~ 4.750% 11/15/43 ... 03/27/2024 . |CITIGROUP GLOBAL MKTS .. |. ..2,110,000 ..2,187,147 |. 0 . (317) .2,186,830 . 11/15/2043 .
..91282C-EX-5 |US TREASURY NOTES ~ 3.000% 06/30/24 02/13/2024 . |CITIGROUP GLOBAL MKTS .. |. ..5,000,000 .. 4,947,087 |. 0 . 12,073 . 4,960,002 . 06/30/2024 .
..91282C-GP-0 | US TREASURY NOTES ~ 4.000% 02/29/28 02/22/2024 . [BARCLAYS .......ovvvvvnnnne X ..3,000,000 ..3,013,018 |. 0 . (316) . .3,012,681 . 02/29/2028 .
..91282C-GIi-5 |US TREASURY NOTES  1.250% 04/15/28 ........... [....... . 01/12/2024 . | CITIGROUP GLOBAL MKTS .. |..covveverrnnnnnnnns 02,709,201 | 2,700,000 |........ 2,656,200 |.... .0 . (24,359) [evvvvvvnnnnnnn 0 o 2,664,268 |.. . 04/15/2028 .
..91282C-HP-9 | US TREASURY NOTES  1.375% 07/16/33 ........... [....... . 01/12/2024 . | GOLDMAN SACHS ............ e [22222.3,357,028 )Ll 3,410,000 |........ 3,247,918 |.... .0 . (45,892) |...oeeeeeeennnn 0 | 3,253,232 |.. . 07/15/2033 .
..91282C-JJ-1 | US TREASURY NOTES  4.500% 11/15/33 ........... [....... . 01/18/2024 . | CITIGROUP GLOBAL MKTS .. |.... .2,761,866 |........ 2,680,000 |........ 2,780,081 |.... PO (I PPN (.:) ] SRy | B RO 2,780,034 |.. . .21, . 11/15/2033 .
0109999999. Subtotal - Bonds - U.S. Governments 25,263,148 25,560, 171 25,266,360 20,460,977 0 25,417,071 0 (153,921) (153,921) 305,724 XXX
COLOMBIA, REPUBLIC OF SOVEREIGN ~ 3.875%
.. 195325-DL-6 | 04/25/27 ..o (D . 01/10/2024 . | JEFFERIES & CO wuvvvvvvnnn |oeveeeieiiieeeeeenns s 2,827,500 |........ 3,000,000 |........ 3,021,750 |........ 3,008,085 |............... 0 s (83) [cuvvvrnnnnnnns [V ST (83) [cuvvvrnnnnnnns 0 fnns 3,007,983 [..cceeeiiinnnn 0 f..... (180,483) |...... (180,483) |............ 24,865 |. 04/25/2027 . |3.A FE
REPUBLIC OF PHILIPPINES SOVEREIGN ~ 5.500%
..718286-CX-3 | 01/17/48 ....ovvvvvviiviiiiiiiiniiiiiiiiiinineennnnnns [Danis . 03/12/2024 . |BANK of AMERICA SEC .... |.cooeeerieieennnins |oees 15,356,250 |....... 15,000,000 |....... 14,988,000 |....... 14,987,978 |............... 0 s (70 PO 0 s (70 PO [V R 14,987,624 [....cceennnnnn 0 f...... 368,626 |....... 368,626 |........... 543,125 |. 01/17/2048 . [2.B FE
REPUBLIC OF UZBEKISTAN SOVEREIGN  3.700%
..918220-20-0 | 11/25/30 .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee D, . 02/07/2024 . | JEFFERIES & CO ..vvvvvvnnn Jovveeeeeeeiiieeeeees |oveeeens 236,089 |........... 290,000 |........... 280,575 |........... 282,553 |..ivvivieeenns 0 Joeeeeeeeeens 94 foiinnnnnns 0 Joeeeeeeeeenn 94 foiinnnnnns [ I PO 282,648 |.......ce... 0 f...... (46,559) |....... (46,559) ... 2,206 |. 11/25/2030 . [3.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 18,419,839 18,290,000 18,290,325 18,278,5% 0 (343) 0 (343) 0 18,278,255 0 141,584 141,584 570,196 XXX XXX
CAHFA 2021-3 X CAHFA 2021-2  0.843% 03/25/35
L A3033D-AH-8 | eeveiiiiiiiieieieeeeeeeeeeeeeeeeee [ . 0170172024 . |Paydoun .....cooooveeiiiiins e e [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 0 |. 03/25/2035 . |1.B FE .
CAHFA 2021-3 X CAHFA 2021-2  0.843% 03/25/35
L A3033D-AH-8 | eeveiiiiiiiiieeieeeeeeeeeeeeee [ . 02/01/2024 . |Paydoun .....coooeeieiiiiins fereiiiii e [V 0 [ 21,257 |ooeeeens 17,727 oo [V R (17,727) |eveveeieieaens [V R (17,727) |eveveveiieeas [V (VN O (VO [V [V 108 |. 03/25/2035 . |1.B FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.138% 06/25/40 ......... [....... . 03/01/2024 . |Paydown .......cooeviiiiiins |oeeiiiiiiii e [ 0 [ 4,284 |..oeennnnnnn 2,677 |oeeeeeeeeens 0 fens (2,677) [euvrnnnnnnnnnns 0 fnns (2,677) [euvrnnnnnnnnnns 0 e (U O (VN 0 | [V 101 |. 06/25/2040 . |1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L2BHXNT-6 | 08/15/42 oo [ . 03/01/2024 . |Paydoun ........ooovveeiiies |oennnnnnninnnns o 8,080 [eiiiennnnnn 8,080 [niiiiinnnnn 8,307 [niiiinnnnnn 8,378 [0 [ (208) |0 (298) |vvveerrnnnnnns 0 e 8,080 [..eevvvrrrnnns (VN 0 | [V 40 . 08/15/2042 . |1.A ........
..31335A-UL-0 |FG FG G60587 ~ 4.000% 02/01/46 ........cevvveeee [errennn . 03/01/2024 . |Paydoun .....ooooeeeeiiiiins |oveniiniiins o 26,078 [ 26,078 e 27,457 28,201 [0 [ (2,218) |0 | (2,213) oo [V R 26,078 |ooeeeeeeennns (VO [V [V 130 [. 02/01/2046 . |1.A ........
FREDDIE MAC - CMO FHR 2432 PH  6.000%
LBA33ONENT-9 108/15/32 i [ . 03/01/2024 . |Paydoun .....coooeeeniiiiins fovnnniinnnnnn el 374 374 3,485 [ 3,640 [l O e 101 0 101 . 03/15/2082 . [1.A ........
FREDDIE MAC - CMO FHR 2126 CB  6.250%
LB133TI-DR-1 1 02/15/29 i [ . 03/01/2024 . | Paydoun ... . . . 02/15/2029 . [1.A ........
..3133TK-FG-0 |FHLMC FHR 2140 ND  6.500% 04/15/29 ........... [..ccees . 03/01/2024 . | Paydoun ... L2719 ... . 04/15/2029 . [1.A ........
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 .......evvn [oeennn . 03/01/2024 . | Paydoun ... ..(2,59) |... . 01/25/2042 . [1.A ........
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. 03/01/2024 . |Paydown ....40 . 02/25/2032 . 1.A .
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 .. 03/01/2024 . |Paydown 9,357 . 01/25/2044 . [1.A .
..3137A8-SR-0 |FHUS FHR 3841 NW  4.500% 04/15/26 . 03/01/2024 . |Paydown . (96) . 04/15/2026 . [1.A .
..3137AB-2C-4 |FHR FHR 3855 HB  4.000% 05/15/26 .. 03/01/2024 . |Paydown 120 . 05/15/2026 . [1.A .
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .. 03/01/2024 . |Paydown 42 42 . 10/15/2040 . [1.A .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 ........cccoe [oeeennn . 03/01/2024 . | Paydoun ... K ... 116 | .0 . 116 ... . 05/15/2044 . [1.A ........
..3137BL-N2-0 |FHUS K049 X1  0.543% 07/26/25 .....oovvveeeeees [ onnnn . 03/01/2024 . |Paydown ....oovvvvveeeeeeees Jovveeeeeeneeeieeenes Jeeeeeeeeeeeenn 0 Joevevieeiiinnnn 0 fvvennnnnn . 31,346 funnnnnnnnn 11,060 [, 0 f... (11,051) |.ovveeeeeeeees 0 f... (11,051) . 07/25/2025 . [1.A ........
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..3137BR-QL-2 |FHMS FHMS K057 X1 ~ 1.160% 07/25/26 .......... [....... . 03/01/2024 . | Paydoun ... ...10,532 |.... .. (10,532) |. 0 eenenn. (10,582) |... 0 . 07/25/2026 . [1.A ........
..3137FJ-ZB-8 |FHUS K084 X1 ~ 0.206% 10/25/28 ........cccceenn [oeennn . 03/01/2024 . | Paydoun ... ....8,401 |.... ... (8,401) . 0 [ (8,401) ... 0 . 10/25/2028 . [1.A FE .
..3137FT-Z8-9 |FHUS K110 X1 1.695% 04/25/30 ........evvvuuunn [eerenn . 03/01/2024 . | Paydoun ... 2,216 ... ... (2,216) |. 0 el (2,216) ... 0 . 04/25/2030 . [1.A FE .
..3137FU-PE-8 |FHR 4988 IH 10 2.500% 07/25/36 ....cccovveee [oeeennn . 03/01/2024 . | Paydoun ... ...32,911 0 e (32,911) . 0 . 07/25/2035 . [1.A ........
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 ..........coeeees [ eennnn . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2026 . [1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 .......cevvves [oeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/01/2043 . [1.A ........
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 ....cccconnnnnnn [ eeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/01/2045 . [1.A ........
..31392X-5H-7 |FHR FHR 2517 BQ  5.500% 10/15/32 .....evvvvnnn [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 10/15/2082 . [1.A ........
..31303U-L2-7 |FNW 2003-129 QG 5.000% 01/25/24 ............. [.oeeens . 01/01/2024 . | Paydoun ... .0 . 0 . 01/25/2024 . [1.A ........
..31394P-X6-5 |FHR FHR 2756 ME  5.000% 02/15/24 02/01/2024 . |Paydown 0 0| . 02/15/2024 . [1.A .
..31396E-HU-3 | FREDDIE MAC FHR 3063 LY  5.500% 11/15/25 ... 03/01/2024 . |Paydown 0 0| . 11/15/2025 . [1.A .
..31396G-BL-4 |FHR FHR 3087 KX  5.500% 12/15/25 03/01/2024 . |Paydown 0 0| . 12/15/2025 . [1.A .
..31396G-LX-7 |FHR FHR 3091 CB  5.500% 01/15/26 .......cccee [ennnnn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/15/2026 . [1.A ........
..31396G-RY-9 |FHR FHR 3098 HV  5.500% 01/15/26 ............. [.oeees . 03/01/2024 . | Paydoun ... .0 . 0 . 01/15/2026 . [1.A ........
..31396H-FA-2 |FHR FHR 3107 MY ~ 5.500% 02/15/26 ............. [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 02/15/2026 . [1.A ........
..313960-B6-5 |FNR 2009-73 LD ~ 4.000% 09/25/29 .......ccoeees [rrennn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/25/2029 . [1.A ........
..31397H-YG-7 |FHR FHR 3329 LB 5.500% 06/15/27 .......evvvnn [oreennn . 03/01/2024 . | Paydoun ... .0 . 0 . 06/15/2027 . [1.A ........
..31397H-YJ-1 |FHR FHR 3320 MB  6.000% 06/15/27 ............. [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 06/15/2027 . [1.A ........
..31398F-TR-2 |FNR 2009-91 GL  4.000% 11/25/24 .............. [....... . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2024 . [1.A ........
..31398J-N7-4 |FHR FHR 3573 MD  4.000% 09/15/24 .........ccco [oeeeenn . 03/01/2024 . | Paydoun ... .0 . 0 . 09/15/2024 . [1.A ........
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 03/01/2024 . |Paydown 0 ) 0| . 01/15/2025 . (1.
..31308M-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .. 03/01/2024 . |Paydown 0 0| . 02/25/2025 . (1.
..31398N-HK-3 | FNR 2010-100 DB 4.500% 09/25/25 03/01/2024 . |Paydown 0 . 0| . 09/25/2025 . (1.
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 . <. |- 03/01/2024 . | Paydown 0 ) 0| . 12/01/2025 . (1.
INDIANA MUN PWR AGY PWR SUPPLY POWER  7.350% Redenmpt ion
.. 454898-0X-8 | 01/01/24 ..ooovvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieens [ . 0170172024 . | evveeeiiiiiiiiiiiiiiiiiiiiins e | 45,000 |..elllllll045,000 ...l 45,000 . 45,000 |.ooeeeeieennns 0 e (VO 0 | (VO 0 s 45,000 |ooeeeiinnnnnns (VN 0 | [V 1,654 |. 01/01/2024 . (1.E FE .
INDIANAPOLIS IND LOC PUB IMPT BOND BANK
.. 465288-VR-4 16.210% 02/01/27 ....ovvvvvvrvrrnnnnninninniininnnins [ eeeeen L 02/01/2024 . | evveiiiiiniiiiiniiniiiiiiins e e 106,000 |.......... 105,000 |........... 107,342 |........... 106,360 [oevvvvvrennns 0 s (360) [cvvvvnnnnnnnnns 0 s (360) [cevvvvnnnnnnnnn 0 eeeeenn 105,000 [...vvvvvennnnes (VN 0 | [V 3,260 |. 02/01/2027 . [1.D FE .
MN HSG FIN AGY SINGLE FAMILY HSG ~ 3.230%
..604160-HR-8 | 08/01/49 ...oovviiiiiiiiiiiiiiiiiiiiiiieieiiieiieeiens [ . 03/01/2024 . | .. ... 16,633 ...16,633 ...16,633 |............ 16,633 |.... ..16,633 |.. . 08/01/2049 . [1.A FE .
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 ....evvvrvnnnn [eeeenn L 01/02/2024 . | evveeeiiiniiiiniiiiiiiiiiins e e 20,000 foevenennnes 20,000 |............ 20,000 |.eeerrennns 20,000 |eevrrrrrnnnnns 0 e (VO 0 | (VO 0 s 20,000 |ooeeeeenennns (VN 0 | [V 164 (. 10/01/2037 . |2.B FE
NORTHERN ILL MUN PWR AGY PWR  6.188%
..665250-BV-7 |01/01/24 .oovvvvviiiiiiiiiiiiiiiiiiiiiiieiiiiiieens [ L 0170172024 . | evveeeiiiiiiiiiiiiiiiiiiiiinn e | 1,730,000 |........ 1,730,000 |........ 1,730,000 |........ 1,730,000 |.......cenn 0 e (VO 0 | (VO 0 fnns 1,730,000 |...evvvrvnnnnns (VN 0 | [V 53,526 |. 01/01/2024 .|1.G FE ....
TENDER OPTION BOND TRUST RECEI GENERAL
..88034Y-Uli-8 15.470% 07/01/41 ....ovvvviiiiiniiiininninniininnnins [ eeeees . 02/09/2024 . | .evveiiiiiiiiiiiiiiiiniiiiinns e e 99,856 |............ 99,856 |[....evnnen 99,856 |............ 99,856 |........eeennnn 0 e (VO 0 | (VO 0 s 99,856 [...cceeeeinnnn (VN 0 | [V 1,046 |. 07/01/2041 . [1.E FE ....
..928120-03-5 |VASHSG 2013-D A 4.300% 12/25/43 .........ovvn [oeeennn . 03/25/2024 . | evveiiiiiiiniiniiiiiiiiiininn e e 7,305 [ovevrennnnns 7,305 |ooeeeeennns 7,305 |ooeeeeennns 7,305 |oooeeeeeenns 0 e (VO 0 | (VO 0 e 7,305 |ooeeeeeiinnnns (VN 0 | [V 39 | 12/25/2043 . [1.A FE .
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
92813T-EE-6 08/25/42 ..oooeeeeieiiiiiiiiiiiiiieiies [ . 03/01/2024 .| evveiiiiiiiiiiiiiiiiiiiinn s | 7,827 fooeinnnnnn. 7,827 |ooeiieenn.. 7,827 |ooooeeenn 7,827 |ooveiiiienn 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeieeenn FR: 1 [ 0 Joeeeeeiieenn [ 50 |. 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,978,956 2,978,956 3,112,747 3,060,307 0 (81,348) 0 (81,348) 0 2,978,956 0 0 0 50,597 XXX XXX
Redemption 100.0000
..723046-AA-8 |PINEBRIDGE 10.080% 09/21/32 .....evvvnnnnnnnnnn [ereenn VRV 2\ Z S IR R R 1,080,669 |........ 1,080,669 |........ 1,080,669 |........ 1,036,397 |....ovvnnnnnnne [V (VR [V (VR [V R 1,080,669 |........ceeeeee (VO [V [V 26,870 |. 09/21/2032 . [2.C PL
Redemption 100.0000
..723046-AB-6 |PINEBRIDGE 12.080% 09/21/32 .....evvvvvvvvnnnnns [eeeenn RVRY 2\ S RO R R 491,214 | 491,214 |........... 491,214 |........... 471,00 | [V (VO [V (VO [V R 491,214 |oeeeiinninnes (VR [V [V 14,621 |. 09/21/2032 . |4.A PL
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 |07/30/51 ... 01/30/2024 . |Paydown .2,000 .2,000 |. .2,000 |.. . 2,000 . 07/30/2051 . |2.C FE
..00841Y-CB-2 | ABMT 2015-3 B1  3.502% 04/25/45 . . 03/01/2024 . | Paydoun ... ... 18,059 ...18,470 |............ 18,443 |.... .. 18,059 |.. . 04/25/2045 . [1.A ........
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..02665U-AA-3 | AHAR 2014-SFR2 A 3.786% 10/17/36 ........oeo. [ oennnn . 03/01/2024 . | Paydoun ... .4,169,631 .0 . 0 .30,449 |. 10/17/2036 . [1.A FE ....
..02665X-AA-7 | AHAR 2014-SFR3 A 3.678% 12/17/36 ...cccoennnn [oeennnn . 03/01/2024 . | Paydoun ... .0 . 0 . 12/17/2036 . [1.A FE ....
..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 ....eevvveee [ereennn . 03/01/2024 . | Paydoun ... .0 . 0 . 04/17/2052 . (1.A FE ....
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 .. R T . 03/01/2024 . | Paydoun ... .0 . 0 . 04/17/2052 . [6. * .......
..038779-AB-0 | ARBYS 2020-1A A2 ~ 3.237% 07/30/50 ............ [.eeeens . 01/30/2024 . | Paydown .0 . 0 . 07/30/2050 . [2.C FE ....
..065931-BG-1 |Bank5 20245YR5  6.268% 02/15/29 . |....... . 02/15/2024 . |BANK of AMERICA SEC .... .0 . .0 . . 02/15/2029 . (1.A FE ....

BENCHWARK Mor tga2024V5 2024-V5 XA  1.066%
..08163X-AZ-6 | 01/10/57 ...evvvvrvirrririririiniininiiiniiiiiiiiniins [ oeeees . 03/01/2024 . |Paydown .......cooeviiiiiins |oeeiiiiiiii e [ [V [ O (V2 0 e [£2)) R 0 e [£2)) R 0 . 01/10/2057 . [1.A FE ....
BENCHWARK Mor tga2024V5 2024-V5 AM  6.417%

..08163X-BA-0 | 01/10/57 ..vvvvvvvviriiiiiiiiiiiiiniiiiiiiiniiiniiiins [ eeeees . 02/15/2024 . | BANK of AMERICA SEC .... |.oeeeeerieiiiininins |oeeeenes 736,154 |.......... 710,000 |........... 731,695 731,597 s ) ) . 01/10/2057 . [1.A FE ....
..093645-AJ-8 |BLOCK COMMUNICATIONS ~ 4.875% 03/01/28 ....... [....... . 03/13/2024 . |Various ... .. 201,19 326,000 271,39 |.... ....278,906 |.. 12, , .8, . 03/01/2028 . [4.B FE ....
..095796-AH-1 |BLUE RACER MID LLC/FINAN ~ 7.625% 12/15/26 . |....... . 02/29/2024 . |Various ... . 1,821,803 ..1,806,000 ..1,859,979 |.... . 12/15/2025 . (4.B FE ....

BNO Mor tgage Tru20245C3 2024-503 AS  6.286% BIO CAPITAL MARKETS CORP
..098600-AH-4 [ 02/15/57 v I L 02/15/2024 . | evveeerieeiiieieeeeae
..007023-Cli-3 |BOEING CO  5.805% 05/01/50 . OV IO . 02/09/2024 . | CITIGROUP GLOBAL MKTS . |....
..10112R-Ali-4 | BOSTON PROPERTIES LP  3.800% 02/01/24 ....... [....... . 02/01/2024 . | Matur ity
.. 117043-AU-3 | BRUNSHICK CORP  4.400% 09/15/32 JOU . 02/15/2024 . | MARKET AXESS ..
Cascade Funding 2022HB8 Trust 2022-HB8 A

. 02/15/2057 . |1.A FE ...
. 05/01/2050 . |2.C FE ....
. 02/01/2024 . |2.B FE ....
. 09/15/2032 . |2.B FE ....

545,000
.... 368,000

o o oo
o o oo

L 12526W-AA-7 | 3.750% 04/25/25 ......ooeiiiiiiiiiiiiiiiieceee e . 03/25/2024 . |Paydoun ... .0 | ...0 [ . 04/25/2025 . |1.A FE .
.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 03/18/2024 . | Paydoun 0 0 . 09/18/2045 . |1.F FE .
.. 12647P-AF-5 | CSMC 2013-7 A5~ 3.000% 08/25/43 . 03/01/2024 . | Paydoun 0 0 . 08/25/2043 . |1.A .
..12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 . . 03/01/2024 . | Paydown ... .0 . .0 . . 09/25/2057 . |1.A ........

COLT Funding LLC20226 2022-6 A1 4.650%

.. 12662Y-AA-7 | 06/27/67 ... . 06/27/2067 . |1.A FE ...

6,861

03/01/2024 . | Paydoun . E 7,031 7,031 . K
..767,226 |.

01/24/2024 . | US BANCORP .. 596,623 . 657,000

0 0
..126650-CZ-1 | CVS CORP  5.050% 03/25/48 0 0] . 03/25/2048 . |2.B FE ....
..126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 ..........cc |eeeeenn . 02/01/2024 . |Paydown .0 . .0 [ . 11/25/2035 . [1.A FM ...
..14448C-BA-1 | CARRIER GLOBAL CORP  6.200% 03/15/54 ........ |..c.... . 02/23/2024 . |Tax Free Exchange ....... .0 . .0 [ . 03/15/2054 . |2.B FE ....
.. 172967-MU-2 | CITIGROUP  4.000% 12/10/25 .....covvvvveeeeinn | eeenn . 01/31/2024 . [ SWRIDGE PARTNERS ....... .0 . .0 [ . 12/10/2025 . [3.A FE ....
..17307G-L9-7 |CMLTI 2005-9 22A3  6.000% 11/25/35 .......... |.eeeen . 03/25/2024 . |Paydoun ... .0 . .0 [ . 11/25/2035 . [1.A FM ...
. A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 ........ccee | aeeennn . 03/01/2024 . |Paydoun ... .0 . .0 [ . 10/25/2043 . |1.A ........
..17324D-BA-1 | CGCMT 2015-P1 XA 0.700% 09/15/48 ........ce. | veeeees . 03/01/2024 . |Paydoun ... .0 . .0 [ . 09/15/2048 . |1.A FE ...
.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 [ RO . 01/25/2024 . |Paydoun ... .0 . .0 . . 04/25/2047 . |2.C FE ....
FNMA - CAS2022R04 2022-R04 1M2  8.420%
..20753Y-CK-6 | 03/25/42 ....vvvveiiiiiiiiiiiiiiiieee e [ eeees . 01/29/2024 . [WELLS FARGO ......oevvvves foorevvinninnnniins [ereeen. 432,135 [0 415,000 |......eees 415,000 0 0 . 03/25/2042 . |1.A ........
Redemption 100.0000
..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 .......ccvveees | unennn . 03/01/2024 . [ .eveeeeeeiiiieees 0 0 . 05/15/2034 . |1.D PL ....
..233063-A-6 | DBJPM 2020-C9 XA  1.704% 09/15/53 ......ccccee | vueennn . 03/01/2024 . |Paydoun ... . 09/15/2053 . [1.A FE ...
..25277L-AC-0 | DIAMOND SPORTS GR/DIAMON  6.625% 08/15/27 .. |....... . 01/25/2024 . [RBC/DAIN .. . 08/15/2027 . (6. FE .....

. 07/25/2047 . |2.A FE ...
. 10/20/2049 . |2.C FE ....
. 07/20/2050 . |2.C FE ....
. 01/20/2051 . |2.C FE ....

..25755T-AH-3 | DPABS 2017-1A A23  4.118% 07/25/47 ..
..26208L-AE-8 |HONK 2019-2A A2 ~ 3.981% 10/20/49
..26200X-AA-9 | HONK 2020-1A A2 3.786% 07/20/50
..26209X-AC-5 | HONK 2020-2A A2 3.237% 01/20/51

....... . 01/25/2024 . | Paydown ...
....... . 01/20/2024 . |Paydoun ...
....... . 01/20/2024 . | Paydown ...

....... . 01/20/2024 . |Paydoun ...
Redempt ion 100.0000

o oo ooo
oo oo oo

..28932-AA-3 | ELM RD GENERATING STAT = 5.209% 02/11/30 ... |..c.... . 02/11/2024 . .0 . .0 . . 02/11/2030 . |1.F FE ...
..289321-AG-0 |ELM RD GENERATING STAT ~ 4.673% 01/19/31 ... |....... . 01/19/2024 . [Various ... .0 | .0 [ . 01/19/2031 . |1.F FE ....
..20278N-AM-5 | ENERGY TRANSFER PARTNERS ~ 5.875% 01/15/24 .. | ....... . 01/15/2024 . (Maturity . .0 . ...0 . 01/15/2024 . |2.C FE ....
..20420\-AA-1 | CGCMT 2019-SMRT A 4.149% 01/10/36 .......... . |- 01/01/2024 . [Paydoun ... .0 . ...0 . 01/10/2036 . [1.A ........

. 06/25/2043 . [1.A ........

..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 ......oeevvuvns | veeenes . 03/01/2024 . [Paydown .....ooovvveeennnnn
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..30040W-AS-7 |EVERSOURCE ENERGY ~ 4.200% 06/27/24 ........... |....... . 03/18/2024 . | TD SECURITIES . . 2,189,506 .2,180,811 |ooveeiiiieinnn 0 feveieees 8,151 .0 . o0 ...l 2,188,962 .. .21,303 |. 06/27/2024 . [2.A FE ....
..30296A-AN-7 | FREMF 2017-K 61  0.100% 12/25/49 U PR . 03/01/2024 . | Paydown ... 12,645 |.... .0 . 0 .. . 12/25/2049 . (1.A FE ....
..316773-CX-6 |FIFTH THIRD BANCORP ~ 3.650% 01/25/24 ........ [....... . 01/25/2024 . |Maturity . . 1,300,000 1,208,289 |.... .0 . ....0 |........ 1,300,000 |.. . 01/25/2024 . [2.A FE ....
..34417M-AB-3 |FOCUS 2017-1A A2I1  5.003% 04/30/47 ......... [.eeeeen . 01/30/2024 . |Paydown .......oooeeiiiiiins Joeniiinini e 1,750 1,790 .0 . .0 . ... 1,750 |.. . 04/30/2047 . (2.B FE ....
Focus Brands Fun20171A 2022-1 A2 7.206%
CSAATR-AB-2 | 07/30/52 i [ . 01/30/2024 . | Paydoun ... ... 12,500 ...12,500 |.... ..12,500 |.. . 07/30/2052 . (2.B FE ....
..345370-C0-1 |FORD MOTOR ~ 4.750% 01/15/43 R . 02/23/2024 . |Various ... ......... 198,165 s s e 240,474 . A 0 . .240,484 |.. . 01/15/2043 . 3.A FE ....
..35137L-AG-0 |FOX CORP  4.030% 01/25/24 ......ovvvvvvvviennnns [ eeeenn . 01/25/2024 . |Maturity ....ovvvviiiinis Joeeenieieiins e, 800,000 |.......... 800,000 |........... 795,136 |.......... 798,778 |ooeeeeeeeen 0 |eeeenns 1,222 |oeeeiiiiinnns 0 eeeeenn 1,222 |oeeeiiiiinnns 0 eeeeenn 800,000 . 01/25/2024 . 2.B FE ....
Freddie Mac - ST2022DNA3 2022-DNA3 M1B
.. 36564K-UX-5 |8.220% 04/25/42 ... [ oo . 01/29/2024 . |BANK of AMERICA SEC .... |.ocooeeriiiieiinnins |oeees 1,037,109 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...oevvvnnnnnns 0 e (VO 0 | (VO 0 fnns 1,000,000 . 04/25/2042 . (1.A ........
..36228F-2R-6 | GSR 2004-6F 3A4  6.500% 05/25/34 .......ccceee [oeeenn . 03/01/2024 . | Paydoun ... ....613 592 | 0 0 . 05/25/2034 . [1.A FM .
..36260R-AB-5 | GSMBS 2020-PJ6 A2  2.500% 05/25/51 .. [ [ . 03/01/2024 . | Paydoun ... 69,778 72,954 |.... . 06/25/2051 . [1.A ........
GS Mor tgage-Back2023PJ1 ities 2023-PJ1 A4
..36267T-AG-3 |3.500% 02/25/53 ...oeeviiiiiiiiiiiiiiiiieieeieenn . |- 03/01/2024 . | Paydoun ... ... 52,742 ... 47,523 |.... .0 . 0 . 02/25/2053 . [1.A ........
..37045X-CR-5 | GENERAL MOTORS FINL CO  5.100% 01/17/24 01/17/2024 . (Maturity . . 1,200,000 K 1,199,437 |. 0 0| . 01/17/2024 . |2.B FE
..40435R-0G-9 | HSBC BANK USA NA  5.780% 01/19/24 . 01/19/2024 . (Maturity . . 4,600,000 ..4,600,000 ..4,600,000 |. .4,600,000 |. 0 0| . 01/19/2024 . (1.A FE .
.411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 . 03/20/2024 . |Paydown . 2,500 .2,5% |. . 2,560 |. 0 0| . 12/20/2050 . |2.B FE
..46590M-AT-7 | JPMCC 2016-JP2 XA  1.786% 08/15/49 .......... [....... . 03/01/2024 . | Paydoun ... 239,741 | 10,441 | .0 . 0 . 08/15/2049 . [1.A FE .
..466247-SE-4 | JPMMT 2005-A5 1A2  4.375% 08/25/35 ......cceen [oeennnn . 03/01/2024 . | Paydoun ... L1249 e 1192 | .0 . 0 . 08/25/2035 . [1.A FM .
..46648H-AY-9 | JPMMT 2017-2 BY ~ 3.649% 06/25/47 ............. [.oeees . 03/01/2024 . | Paydoun ... ...38,822 ...38,901 .0 . .0 . . 06/25/2047 . [1.A ........
JP Morgan Mortga20191 2019-1 B1 ~ 4.486%
.. 46650H-AN-8 105/25/49 ... [ . 03/01/2024 . |Paydown .......oooeeeiiiiins foeninininiiis e 2,967 |oeeerinnnnns 2,97 | 2,769 |ooeeeiiieeeees 0 0 0 . 05/25/2049 . [1.A FE .
JP Morgan Mortga2019LTV2 2019-LTV2 B4
..46651A-BD-3 |4.697% 12/25/49 ... [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 236,974 |........... 236,974 |........... 217,849 |[........... 219,716 0 0 s 236,974 . 12/25/2049 . (1.C ........
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 ........vnn [oreenn . 03/01/2024 . | Paydoun ... ... 13,532 |.... .0 . 0 ..12,088 |.. . 05/25/2050 . [1.A ........
..46652H-AC-0 | JPMUM 2020-ATR1 A3 3.000% 02/25/80 ......... [.eeeenn . 03/01/2024 . | Paydoun ... .0 . 0 ..29,050 |.. . 02/25/2050 . [1.A ........
..46653L-CK-0 | JPMMT 2020-LTV2 B4 4.016% 11/25/50 ......... [....... . 03/01/2024 . | Paydoun ... .0 . 0 .2,581 . 11/25/2050 . 1.F FE .
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . 01/30/2024 . |Paydown 0 0| . 2,500 . 07/30/2047 . |2.B FE
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 01/30/2024 . |Paydown 0 0| 12,500 . 04/30/2052 . |2.B FE
..482598-AG-4 |KNDL 2019-KNSQ B 6.471% 05/15/36 . 02/15/2024 . | Paydoun ... ..6,500,000 .6,500,000 |. 0 0| .6,500,000 . 05/15/2036 . [1.A ........
..49427R-AP-7 | KILROY REALTY LP  3.050% 02/15/30 . 01/12/2024 . | J P MORGAN SEC ..342,000 ..260,509 |. 0 0| .260,975 . 02/15/2030 . |2.B FE
..569080-AG-1 | MAGELLAN MIDSTREAM PRTNS ~ 5.150% 10/15/43 . 02/27/2024 . | Tax Free Exchange ..1,150,000 .1,004,656 |. 0 0| .1,006,263 . 10/15/2043 . |2.B FE
..550080-AJ-5 | MAGELLAN MIDSTREAM PRTNS ~ 4.200% 03/15/45 . |....... . 02/27/2024 . | Tax Free Exchange ....... .0 . 0 e 3,998,822 |.. . 03/15/2045 . |2.B FE
..569080-AL-0 | MAGELLAN MIDSTREAM PRTNS ~ 4.250% 09/15/46 . |....... . 02/27/2024 . | Tax Free Exchange .0 . .0 . . 09/15/2046 . |2.B FE
..57643M-HD-9 | MASTR 2004-10 4A4  5.500% 11/25/34 .........e. |.eennn . 03/01/2024 . | Paydown .0 . .0 . . 11/25/2034 . [1.A FM .
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549J-BU-7 |3.000% 04/25/52 .......cceeeiiiiiiiiinns U ORI . 03/01/2024 . | Paydoun ... .0 . 0 . 04/25/2052 . (1.B FE .
..50980A-AB-3 | MCMLT 2017-2 M1 3.250% 07/25/59 ............. [...cen . 03/01/2024 . | Paydoun ... .0 . 0 . 07/25/2089 . [1.A ........
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 .....eevvvuen [eeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 11/25/2058 . [1.A ........
..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ......evvvvnn [oeeennn . 03/01/2024 . | Paydoun ... .0 . 0 . 07/25/2043 . [1.A ........
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 ............. [ ..ot . 01/30/2024 . | Paydoun ... .0 . 0 . 04/30/2051 . |2.C FE
..64016N-AC-1 |NBLY 2022-1A A2 ~ 3.695% 01/30/52 01/30/2024 . |Paydown 0 0| . 01/30/2052 . |2.C FE
..68235P-AL-2 | ONE GAS INC  1.100% 03/11/24 .... . 03/11/2024 . |Maturity .... .0 . .0 . 03/11/2024 . [1.G FE .
Redemption
..694031/-AB-3 |PACIFIC BEACON LLC ~ 5.755% 07/15/26 ......... [....... . 01/15/2024 . | evvvviiiiiiiiiii 0 [V . 07/15/2026 . |2.B FE
PACEWell 5 Trust20211 2021-1 A 2.628%
..69410P-AA-1 [10/10/59 ..oeevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieees [ . 03/10/2024 . |Paydown ..........cceeennnns [ P (R [ PP 143,885 |............... [\ [ PP [ (319) ). 10/10/2059 . [1.A FE .
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PACEWell 8 Trust20231 2023-1 A 5.500%
..69410T-AA-3 | 02/10/62 .....ovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeiees [ . 03/10/2024 . |Paydown .......ooeeeeiiiiins Joeeiiininiiis e 4,183 |oveeiiienns 4,183 |l 4,003 |............. 4,023 [ooonninnnnnn 0 s 160 |.oooeeeeenns [V ST 160 |..ooeeeeenns 0 e 4,183 | (VN 0 | [V 116 |. 02/10/2062 . |1.A FE ....

Redemption 100.0000

..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 .....covviuvvnnnees | aneeens . 03/12/2024 .
..72703P-AB-9 | PLNT 2018-1A A2I1  4.666% 09/05/48 .. . |- 03/05/2024 . [Paydoun ...
..72703P-AC-7 |PLNT 2019-1A A2 3.858% 12/05/49 .......cooee | eeeeenn . 03/05/2024 . |Paydown
Redemption 100.0000
..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... | ..ccen L 03/13/2024 . [ eveeieee [ [ 785 o 55 | , , 785 |0 [ . 09/13/2027 . {1.D ........
Progress ResidenmSFR10 st 2021-SFR10 E2
..T43330-AL-6 |3.666% 12/17/40 .....oovviiiiiiiiiiiiiiiiiieiiiis [ eeeees . 03/01/2024 . |Paydoun ... . 12/17/2040 . |2.C FE ....
..T4387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 .......ccccces | eueennn . 03/01/2024 . |Paydoun ... o | . . .0 . . . . . 12/25/2049 . |1.A ........
..T47262-AZ-6 |QVC INC ~ 4.375% 09/01/28 .....oovvvviuvrinennnns | aneeenn . 03/20/2024 . [ SUMRIDGE PARTNERS ....... |.ccooviiveeneinins [oree.... 265,468 [...........322,000 |...........320,483 [...........320,980 [.....ccceenO JoovinnnnnnnnB3 [0 o83 [0 321,082 il 0 e, , . 09/01/2028 . (4.B FE ....
Redemption 100.0000

1,342,827 |.... ,342,827 .. . 12/31/2031 . |1.E PL ....
. 09/05/2048 . |2.B FE ....

............... . 12/05/2049 . |2.B FE ....

..T47420-AA-4 | SUN HOLDINGS PP 4.340% 08/15/51 ....ccuvvvees | aveennn L 03/15/2024 . [ eveeieeeeiieee [ [ 22,361 [ 22,361 [ 22,585 [ 22,576 [ O | (214) [0 e (214) [0 22,361 il 0 [ . 08/15/2051 .
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .......ccccuuvee | vueennn . 03/25/2024 . |Paydoun ... .0 [ . 10/25/2063 .
..76112B-SF-8 | RAMP 2005-SP1 1A6  5.000% 09/25/34 ........... | .eeeeen . 03/01/2024 . |Paydoun ... ...15,408 |.... .0 [ . 09/25/2034 .
..76112B-Si-1 | RAMP 2005-SP1 249  5.250% 09/25/34 ........... | .eeeees . 03/01/2024 . |Paydoun . 156,324 139,959 |........... .0 [ . . 0 [ . 09/25/2034 .
..78403D-AZ-3 | SBA TOWER TRUST ~ 6.599% 01/15/28 [ RO . 03/14/2024 . [DEUTSCHE BANK . .. 402,550 393,000 393,000 |...........393,000 |[.... .0 [ .393,000 |.. ..9,550 |.... . 01/15/2028 .
..78466C-AC-0 | SS&C TECHNOLOGIES INC ~ 5.500% 09/30/27 ...... | ..cc... . 02/29/2024 . [Various ... . 2,047,021 ..2,100,000 ..2,100,000 |........2,100,000 |.... ....0 [........2,100,000 [.. . (52,979) |.... . 09/30/2027 .
..79549A-YP-8 | SBM7 2003-1 A1 6.500% 09/25/33 ...... 03/01/2024 . | Paydoun ... ....2,814 ... 1,914 | ... 2,195 | 0 ... 2,814 . 09/25/2033 .
..816196-AT-6 | SELECT MEDICAL CORP  6.250% 08/15/26 02/28/2024 . | JEFFERIES & CO .. 2,339,000 .. 2,358,938 |. .2,344,984 |. 0] . 2,344,451 . 08/15/2026 .
..81745D-AE-1 | SENT 2013-9 A1 3.500% 07/25/43 ... 03/01/2024 . | Paydoun ... 13,592 |. 0 13,846 . 07/25/2043 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 03/01/2024 . |Paydown .1,243 | 0] 1,247 . 01/25/2045 .
..81745R-AH-3 | SENT 2013-3 B2 3.530% 03/25/43 . 03/01/2024 . | Paydoun 11,855 |. 0 11,638 . 03/25/2043 .
..817826-AB-6 | 7-ELEVEN INC ~ 0.800% 02/10/24 ........cceeeee | vueennn . 02/10/2024 . Maturity . .0 [ .530,000 |.. . 02/10/2024 .
..822800-BY-6 |SCOT 2015-1 B1 ~ 3.775% 08/25/45 ........cccees [ oennnn . 03/01/2024 . |Paydoun ... .0 [ ..34,674 |.. . 08/25/2045 .
..844030-AA-4 | SOUTHERN UNION CO  7.600% 02/01/24 ........... |.eccees . 02/01/2024 . (Maturity . .0 [ 500,000 |.. . 02/01/2024 .
..85022-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ......cccovver | veeeenn . 03/25/2024 . |Paydoun ... w0 [ 111,048 . . 09/25/2037 .
..872480-AA-6 | TIF 2020-1A A 2.000% 08/20/45 ........ceeeees |euennn . 03/20/2024 . |Paydoun ... .0 feeiiiiiii. 200,000 .. . 08/20/2045 .
..87303*-AA-9 | THL Credit  5.000% 12/03/24 .........covvvvvcnns | uneenn . 02/29/2024 . [PRIVATE PLACEMENT ....... .0 [ . 12/03/2024 .
..880310-AA-8 | TENASKA VIRGINIA PARTNERS ~ 6.119% 03/30/24 . |- 03/30/2024 . |[Various .........ccceunnnnee .. 169,384 ..169,358 |.... .0 [ . 03/30/2024 .
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 ... . |- 03/01/2024 . [Paydown .........eeeeennnne ... 29,521 ...29,347 |.... .0 [ . 03/25/2058 .
..893647-BE-6 | TRANSDIGM INC ~ 6.250% 03/15/26 .. 02/27/2024 . | Call 100.0000 ..327,000 ..328,045 |. 0] . 03/15/2026 .
..90353K-Ali-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 ......... . 03/01/2024 . |Paydoun ... .. 107,472 . 108,517 |.... 0 |. . 10/15/2051 .
Redemption .
..90931L-AA-6 |UAL 2016-1 AA PTT  3.100% 07/07/28 .......... |.eeeen L 01/07/2024 . [ eveeeeeeiiie [ [ 79,148 |........... 79,148 |............ 79,148 |...oeeeen. 79,148 | [V O, (O O [V O, (O O [V 79,148 . 07/07/2028 . [1.F FE ....
Redemption 100.0000
..909320-AA-4 |UNITED AIR 2014-2A PTT ~ 3.750% 09/03/26 .... |....... . 03/03/2024 . [ .eeeeieiiiiiiie [ [ 138,524 |........... 138,524 |........... 138,524 |........... 138,524 |..oveveennnnns [V O, (O O [V O, (O O [ O 138,524 . 09/03/2026 . 1.F FE ....
Verus Securitiza20227 st 2022-7 A1 5.152%
. 9263N-AA-4 | 07/25/67 ... [ eeeees . 03/01/2024 . [Paydown ......ccevveeiiiiiin [oeneiiiiiiiineiis [ 154,814 |........... 154,814 |........... 152,588 |........... 153,271 |oveeeeeins [V IO 1,542 [ [V IO L7 0 s 154,814 . 07/25/2067 . [1.A FE ....
Redemption 100.0000
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ |.eeeeen . 03/31/2024 . 56,427 56,427 56,427 |.... 56,427 |.. . 06/30/2030 . |1.F PL ....

..92890F-AV-8 | WIFRBS 2014-C20 ASB  3.638% 05/15/47 . 01/01/2024 . | Paydoun ... . 05/15/2047 . |1.A ........
WABASH VALLEY POWER ASSOC PP 5.080% Redemption .

..92066*-AA=7 | 04/30/24 .....oviiiiiiiiie e e L 0173072024 . [ .evveieieiiiiieeeiiiens [ e 20,228 |............ 20,228 |oeeeeennns 29,486 . 04/30/2024 . |1.F ........
WELLS FARGO BK NORTHWEST PP 7.530% 01/10/24 Redemption 100.0000

COAQ7BE-AH-0 | e [ . 01/10/2024 . 329,140 329,140 |.... . 01/10/2024 . |2.B ........

..95001Q-AS-0 | WiFCM 2018-C46 ASB  4.086% 08/15/51 .. . 08/15/2051 . {1.A ........

....... . 03/01/2024 . | Paydoun ...

146,653 151,083 |....
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..95002T-AA-2 [ WFIBS 2020-3 A1 3.000% 06/25/50 ......cvovev | vevnee . 03/01/2024 . |Paydonn .. ...40,983 |.... o (2,455) |. .0 | 0 e .0 . 06/25/2050 . [1.A ........
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.065% 08/15/53 ............ [....... . 03/01/2024 . | Paydoun ... ...21,556 |.... .. (21,556) |. .0 . 0 .0 . 08/15/2053 . [1.A FE .
..976520-BL-2 |WIN 2014-2 B3~ 4.049% 09/20/44 ................ . 03/01/2024 . | Paydoun ... . ...38,165 |.... ... (620) | .0 . 0 0 . . 09/20/2044 . [1.A ........
..06367D-3U-7 |BANK OF MONTREAL CHICAGO  5.810% 01/12/24 . . 01/12/2024 . |Maturity . . 3,200,000 .3,200,000 |. .0 0 0| .0 .0 . . 01/12/2024 . (1.A FE .
..064159-8N-9 | BANK OF NOVA SCOTIA  3.625% 10/27/81 ........ . 02/13/2024 . | GOLDMAN SACHS ... . ...15,000 |.... .0 . 0 .(8,375) |.........(3,375) . 10/27/2081 . |2.C FE
.. 15135U-AP-4 | CENOVUS ENERGY INC ~ 5.250% 06/15/37 ......... . 01/12/2024 . | ROBERT . BAIRD .... .0 . 0 . (13,380) |....... (13,380) . 06/15/2037 . 2.B FE .
..68245X-AJ-8 |BURGER KING ~ 4.375% 01/15/28 .........evvvueee . 02/28/2024 . | JEFFERIES & CO .. .0 . .0 . (21,744) . 01/15/2028 . [4.B FE .
Redemption 100.0000
..C1466#-AA-6 | CPR Leasing Ltd PP 5.410% 03/03/24 ......... A..... . 03/03/2024 . | .. . 03/03/2024 . (2.B ........
. 000000-00-0 |MINEJESA CAPITAL BV ~ 4.625% 08/10/30 ........ D..... VA (7072 R K R 2,120 | 2120 | 38,270 |.oeeeeenns 39,420 0 [V R [-72 V{V I R (VO [V [V 974 |. 08/10/2030 . [2.C FE
..00037L-AG-5 |ABBSL 2021-2A C  7.676% 04/15/34 .. D..... . 02/13/2024 . .. 497,020 .... 500,000 .... 500,000 |.......... 500,000 |.... .0 . 0 500,000 |.. . (2,980) . 04/15/2034 . [1.F FE ..
..00973R-AN-5 | AKER BP ASA  6.000% 06/13/33 .... ..... |- 02/28/2024 . | GOLDMAN SACHS . .. 499,582 ..492,000 ..490,829 |. ..490,857 |. 0 0| .490,838 8,744 |.. . 06/13/2033 . 2.B FE ..
..03665Y-AE-5 | ANTR 2019-2A B 8.177% 01/23/32 ... D..... . 02/15/2024 . | Paydown .........750,000 |.......... 750,000 |... 744,844 |...........745,432 |.... .0 . 0 . 750,000 |.. . 01/23/2082 . [1.C FE ..
..05581K-AB-7 |BNP PARIBAS ~ 3.800% 01/10/24 ..........eeuuee. D..... . 0171072024 . |Maturity ...ooevveviininnns Jooveeeiiiinis s 1,000,000 |........ 1,000,000 |........... 988,470 |........... 999,414 0 0 fnns 1,000,000 [..evvvvvvvnnnnn 0 ferviiiiiiinnnnn0 foeeeiiiiinns . 01/10/2024 . (1.G FE .
BSPRT Issuer, Lt2022FL8 2022-FL8 A
..055983-AA-8 | 02/15/37 D..... . 03/15/2024 . | Paydoun ... ....2,089 |.... ...2,059 |.. . 02/15/2037 . [1.A FE ..
..05601H-AA-2 |BSPRT 2021-FL6 A  6.541% 03/15/36 . D..... . 03/15/2024 . | Paydoun ... , , , 01,040,122 |.... oo 1,049,122 ). . 03/15/2036 . [1.A FE ..
..05875J-AN-9 |BALLY 2019-1A BR  7.476% 07/15/32 ............ D..... . 02/13/2024 . | BANK of AMERICA SEC .... |.eeoerreiriiiiiiiins |oeeennes 747,668 |.......... 750,000 |.......... 750,000 |.......... 750,000 |ooeeeeeieeeeenn 0 e 0 i 0 i 0 o0 s 750,000 . 07/15/2032 . [1.F FE .
Babson CLO Ltd 20161A 2016-1A (R 7.677% BIO CAPITAL MARKETS CORP
..06759M-AL-5 | 07/23/30 . 02/13/2024 . . 1,051,575 ..1,050,000 1,041,495 |........1,041,97 |.... 1,042,041 . 07/23/2030 . [1.E FE ..
..13877E-AG-7 | CANYC 2021-1A C ..... |- 02/13/2024 . | DEUTSCHE BANK . .. 795,280 . 800,000 . 800,000 |. . 800,000 |. 800,000 . 04/15/2034 . [1.F FE ..
..404280-AP-4 | HSBC HOLDINGS PLC-SPONS ~ 4.250% 03/14/24 ... |D..... . 03/14/2024 . |Maturity . 1,000,000 ..1,000,000 991,190 |[...........995,993 [.... .1,000,000 |.. . 03/14/2024 . |2.A FE
LoanCore 2021-CR2021CRE6r, Ltd 2021-CRE6 A
..53048H-AA-4 16.741% 11/15/38 ...ovvvvvririiiiiiiiiiiiiiiinnnnenns (D, . 03/15/2024 . |Paydoun .......ooooeeiiiiins |oeniniiiiinnis e 624,977 |oeeeeens 624,977 |........... 599,294 |........... 612,064 |............... [V R 12,912 |l [V R 12,912 | 0 e 624,977 . 11/15/2038 . [1.A FE .
MF1 Multifamily 2022FL8 Mortga 2022-FL8 A
..55284J-AA-7 |6.676% 02/19/37 ....evvvrviiriniiiiiiiiiiiiiiiininns D..... . 03/17/2024 . |Paydoun ......coooeeeiiniins |oeneniininins e 362,420 |........... 352,420 |........... 337,497 ... 341,752 [oeeniiiinnnnns 0 fens 10,668 |............... 0 fnns 10,668 |............... 0 s 362,420 . 02/19/2037 . (1.A FE .
Redemption 100.0000
..55292I-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .......... D..... L 01/01/2024 . | eeeeneeiiiieeeeeieeeees i e 4,247 [V ST (30) [orvvvvnnnnnnnns 0 . 06/30/2031 . |4.A FE
Madison Park Fun201726A 2017-26A CR  7.631%
..56819Y-AE-0 |07/29/30 .covvviviiiiiiiiiiis R [V . 02/13/2024 . . 1,051,113 . I .0 . 0 e .. . 07/29/2030 . [1.F FE ..
..69290L-AG-2 |PFP 2021-7 C  7.091% 04/14/38 D..... . 03/14/2024 . | Paydoun ... 177,285 ... .......... 176,570 |.......... 168,618 |.... .0 . 0 e 177,235 .. . 04/14/2038 . [1.C FE ..
..78485l-AA-7 | STWD 2019-FL1 A 6.520% 07/15/38 ............. D..... . 02/15/2024 . | Paydoun ... ..5,847,049 |........ 5,847,049 |........ 5,847,049 |........5,847,049 |.... .0 . 0 e 5,847,049 |.. . 07/15/2038 . [1.A FE ..
..82481L-AD-1 | SHIRE ACQ INV IRELAND DA 3.200% 09/23/26 .. |D . 03/19/2024 . | Various . 7,638,560 ..8,000,000 ..7,990,480 |. . 7,996,842 |. 0 0| .7,997,311 . 09/23/2026 . [2.A FE ..
..B6565F-YF-3 | SUMITOMO MITSUI BANK NY  5.820% 01/18/24 ... [D..... |. 01/18/2024 . |Maturity . . 2,400,000 ..2,400,000 ..2,400,000 |. .2,400,000 |. 0 0| .2,400,000 . 01/18/2024 . [1.A FE ..
..92537V-AA-8 | TK ELEVATOR HOLDCO GMBH  7.625% 07/15/28 ... [D..... |. 02/06/2024 . [BTIG LLC .. 405,349 . 411,000 ..378,120 |. ..382,455 |. 0 0| .382,963 . 07/15/2028 . [5.A FE ..
..D5874#-AA-2 | OLDENDORFF DRYBU PP 4.840% 02/13/24 D. . 02/13/2024 . |Maturity .... . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. 0 0| .3,000,000 . 02/13/2024 . (2.B .
..N4445#-AR-7 | IMTECH CAPITAL PP 7.250% 07/15/24 .. D..... |- 01/11/2024 . | PRIVATE PLACE . . ..2,133,749 L0 | L0 0 0| . .. 0 |. 07/15/2024 . (6.
..N4445¢-AV-8 | IMTECH CAPITAL PP 7.250% 07/15/24 .......... D..... . 01/11/2024 . | PRIVATE PLACEMENT ....... |.... .. 23, 324,454 0. 0. .0 .. 0 |. 07/15/2024 . |6.
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 103,711,158 108,064,571 96,715,488 0 0 1,548, 181 XXX
..302570-AX-4 | NEXTERA ENERGY  7.716% 06/15/67 . 02/08/2024 . |Various ... .... 386,000 ..331,101 |.... .0 . 0 .33,930 |.... .. 4,034 |. 06/15/2067 .
..69352P-AC-7 |PPL CAPITAL FUNDING  8.225% 03/30/67 03/25/2024 . |Various ... ..302,000 ..290,508 |. 0 0| ..7,005 |. 11,741 |. 03/30/2067 . (2.
..857477-CH-4 | STATE STREET CORP  6.700% 06/15/72 .. 02/21/2024 . | J P MORGAN SEC .. 559,893 ..562,000 . e 0| 0 0| .562,000 (2,108) |. 2,406 |. 06/15/2072 . |2.A FE
..976657-AH-9 | WISCONSIN ENERGY CORP  7.681% 05/15/67 03/22/2024 . |Various ... . 1,018,126 .. 1,053,000 ..918,863 |. ..921,445 |. 0 0| .921,530 .96,597 |. , . 05/15/2067 . |2.B FE
..151290-CA-9 | CEMEX SAB-SPONS ADR  5.125% 10/24/28 ... . 02/08/2024 . | JEFFERIES .. 539,963 .... 561,000 ... 486,668 |...........495,066 |.... 0. 317 ... 0. .496,383 |.. 43,579 |.... . . 10/24/2028 . [4.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 2,780,525 2,864,000 2,588,986 2,038,120 , 0 1,400 0 2,601,520 0 179,003 179,003 56,372 XXX XXX
2509999997. Total - Bonds - Part 4 153, 153,626 157,757,698 163,130,862 140,553,488 (71,470) 28,693 0 (42,777) 0 153,420, 561 0 (266,942) (266,942) 2,531,070 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 153, 153,626 157,757,698 163,130,862 140,553,488 (71,470) 28,693 0 (42,777) 0 153,420, 561 0 (266,942) (266,942) 2,531,070 XXX XXX
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..747525-10-3 | QUALCOMM ........... [PPSO RYTITOR . 01/24/2024 . [S.G. COWEN TOR CSA ...... .. 897.000

......... 138,896

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
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4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0
..037833-10-0 |APPLE INC ..oooeeeiiiiiiiiiiiiiiiiiiceceeececeeieeen [ . 01/30/2024 . |S.G. COWEN TDR CSA ...... |........ 3,296.000 619,515 153,967 634,579 |...... (480,612) |..ovvvveeenen 0 il 0 s (480,612) |.... 465,548 |....... 465,548
..00247X-10-1 .. |- 03/21/2024 . | J.P. Morgan CSA .. ....347.000 |......... 289,903 ...229,238 |.. ..281,695 |....... (52,456) |... (52,456) |. ... 60,665 |...
.. 34964C-10-6 .. |- 02/22/2024 . | S.G. COWEN TDR CSA .. 10,793.000 |......... 860,148 ...587,974 |.. ..821,779 |...... (233,805) |... (233,805) |. . 212,174
..459200-10-1 .. |- 01/29/2024 . | S.G. COWEN TDR CSA .. 1,881.000 .. 331,479 ...248,884 |.. ..307,638 |....... (58,753) ... (58,753) | 82,595
..594918-10-4 | MICROSOFT CORP . 01/30/2024 . |S.G. COWEN TDR CSA .. 1,658.000 .. 677,333 ... 147,129 |.. ..551,275 |...... (475,382) |... (475,382) |. 530,204

teeeen.- 897.000 )......... 138,896 |...oiiiiiiiiiiiiins foriiiiinn. 109,399 [...covennns 129,733 |....... (20,334) [-oeeeevneeeeen 0 [ 0 [ (20,334) |.eevvvnneeneenn 0 Joeennnnnnn 109,399 |oeennieennnnnn 0 feeennnes 29,498

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly

Traded 2,917,274 XXX 1,476,591 2,726,699 (1,321,342) 0 0 (1,321,342) 0 1,476,591 0 1,440,684 1,440,684 3,353 XXX XXX
..31337#-10-5 |FHLB CINCINNATI eviiiiiiiiiiiiiiiiine e | ....... | 03/19/2024 . |PR|VATE PLACEMENT ....... | ........ 8,381.000 |......... 838,100 [.ievvveiiiiiiinnnn ovvennnnns 838,100 |.......... 838,100 |...eeuiiiinns [ 0 o [U J I PP (U 838,100 J|...oiiiiennnn [ P U [ I P 0 Joeenies eevveenn] eeveiiinnnns
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 838,100 XXX 838,100 838,100 0 0 0 0 0 838,100 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 3,755,374 XXX 2,314,691 3,564,799 (1,321,342) 0 0 (1,321,342) 0 2,314,691 0 1,440,684 1,440,684 3,353 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 3,755,374 XXX 2,314,691 3,564,799 (1,321,342) 0 0 (1,321,342) 0 2,314,691 0 1,440,684 1,440,684 3,353 XXX XXX
5999999999. Total - Preferred and Common Stocks 3,755,374 XXX 2,314,691 3,564,799 (1,321,342) 0 0 (1,321,342) 0 2,314,691 0 1,440,684 1,440,684 3,353 XXX XXX
6009999999 - Totals 156,909,000 XXX 155,445,553 144,118,287 (1,392,812) 28,693 0 (1,364, 119) 0 155,735,252 0 1,173,742 1,173,742 2,534,423 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 15 18 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Foreign to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Exchange Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Change in Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Code B./A.C.V. Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 XXX 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 XXX 0 XXX XXX
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2021 |. 04/12/2024 |.... - . 10001 ...
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/14/2021 |. 04/12/2024 |.......... [T F 201.74 |...ouneen 50,576 |venneeeeeennnns fovvvennnnniiiinnn oo 31,972 | e [ BT972 | 23192 [ e [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/15/2021 |. 04/15/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2021 |. 04/15/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/26/2021 |. 04/26/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/14/2021 |. 05/14/2024 |.......... P72 P 201.77 |.......... 22,560 |.eenneeeeniniens foevreninneeeinnn o 116 | [T T16 | 90867 [ | [ [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/17/2021 |. 05/15/2024 |.......... TAT5 | e 201.74 |...ouneen 10,760 |oeevveeneeeevnnnn oo v 7,166 [ o 7,166 [ 40899 [ e e [ EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/17/2021 |. 05/15/2024 |............ LIS T 201.74 ..ouunnnnn 1,820 [ooveeeeiiieiiens feeeneenvinenes foeveeenn 1,149 [ L 1149 | TBE s e e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 |.............. [C1°]) PO RN 202.44 |.....covnnnnns 636 [ceeneeiiiiinens foevrnniniiiinen o 387 | 3BT e 284 [ e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2021 |. 05/23/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/11/2021 |. 06/14/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 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
[0 Y 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
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
1071 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
[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
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2021 |. 07/12/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2021 |. 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 .eevnnenens
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|HZNBBBKS528  |. 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|HZNBBBKS28  |. 08/12/2021 |. 08/14/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/12/2021 |. 08/14/2024 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2021 |. 08/15/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/16/2021 |. 08/15/2024 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvviiniiiiiinnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 |.......... 6,979 | [ 203.60 |.......... 64,371 | | oo 40,760 | e | 40,760 o 24847 [ e o e [RRTITTN 0001 ..oevnnnnes
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 |.......... 4,268 |oeveeiiiiiniens [ 203.60 |.......... AT O R AR 24,926 |.covvnnn oo 24,926 .. LT [ R EPR [N RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 09/14/2021 |. 09/13/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/14/2021 |. 09/13/2024 |.... - . 10001 ...
Goldman Sachs
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 |.oevvniniiiinin oo 37,108 [.eveeeeees o 37,108 |.......... 22,013 |eeeeeieviinn foererinn e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2021 |. 09/17/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/24/2021 |. 09/27/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/24/2021 |. 09/27/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 10/13/2021 |. 10/11/2024 |.............. o PO RN 20153 v LIS/ R KRN RN A ° (SRR R, AT . L1V O O N RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 |.......... FCRe STV AR RN 20153 |oevennnns YRt VN R RPN RN 30,137 [eeeeeeeees [ 30,137 [ouunnnnens LT R AR RN R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2021 |. 10/15/2024 |.......... R 7. PO RN 202.30 |.eevennnnn T P R RN 20,224 | oo [ 20,224 |.......... LR PO EUPTRR [ RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/15/2021 |. 10/15/2024 |............ £ 1Y S 202.30 |eveennnnns (05 AR FRPPRRR RN 5,365 | ceevunnees oo 5,365 |..cuuunnnns TNV O KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/27/2021 |. 10/25/2024 |............ [ /21 SR F 202.73 |eeeeinnnnnn 5,543 | [ e 425 | | 4,245 ... 2,308 |ouveneeiiiinins foerennieeeeeens e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 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 36,424 | .coeeni [ 36,424 |.......... 20,574 |eeveiiiiiinins foeeeiin e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2021 |. 11/14/2024 |.......... 2,463 |ouveeiiiiiiiens [ 203.45(.......... 2,885 | e LT/ R 16,376 |.ooevennnns [T (V1N R KR AR RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 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 | 31,967 [.eveeeeees [ 31,967 [..ennnneen LA L£- ) R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2021 |. 11/15/2024 |.......... V7L PO RN 203.48 |....ouenn LT8R (PN R, 13,771 [t o 18,771 |t A U FUY R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/15/2021 |. 11/15/2024 |............ 102 R E 203.48 |..ouunnnnnn 3,909 |.eeveeieiiiii [ e 2,708 [eeueeeeens |oeveinnnnns 2,708 |........... L1721 R R R N EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2021 |. 11/27/2024 |.............. LIS PO RN 202.87 |ouvvenns LS R RN RN 20 | [ L7V . 27 PO RN NN KRN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[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
(071 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
[0 Y 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
1071 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
1071 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
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 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
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2022 |. 01/14/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/18/2022 |. 01/15/2025 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/18/2022 |. 01/15/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 |. 01/27/2025 [RRTITTN 0001 ..oevnnnnns
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1 2 3 5 6 7 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2022 . 01/27/2025 |....evvee 1,585 [oeeniiiiniiiiiiis Jovennnn 196,80 [ounnee 477 | oo e 18,549 o | 18,540 [ LR YAe N R KPR R RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/11/2022 . 02/14/2025 |....evveeee 680 [ouenvvvennnninnins Jovvnnnnnnn 19994 05,930 | oo e 6,489 | | 6,489 [ TR XN FO KPR R RN LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2022 |. 02/14/2025 |.... ... 37,965 | - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 02/15/2022 |. 02/18/2025 |.....euet. 7,264 [oiiiiiiniiiiiis e 199.20 [ouvennnnns 62,945 |..oovniiiiiiinn e e 73,076 [ |l 78,076 | 34,940 |.evveeiiiiiini foereeiin e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2022 |. 02/18/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 02/24/2022 |. 02/27/2025 |.....v'etn2,870 [eiiiviiiniiiiins Jovvininnnns 199.62 [..vennnnn. 26,415 [ [ e 28,188 | |l 28,188 [ TR N O ERPTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/25/2022 |. 02/27/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 03/11/2022 |. 03/14/2025 |.......et.B,267 [ooeiiiiiiiiniiiins Jovviiinnnns 202.66 |.......... 28,731 [eeiieieininees [ oo 8,419 | | 28,419 | L0 ZICTN R AR R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 | 03/11/2022 |. 03/14/2025 |.....evet 9,134 [ooiiiiiiiiiiiiiis v 202.66 |.......... 84,961 [oeevnieiiiiinnns [oevveninniiiieinn oo 79,462 | [ 79,462 39,274 |ovvveiieiiinns foeeeiiin e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2022 |. 03/17/2025 |.......et 3,131 [eoeiiiiiiiiiiiiiis v 201.54 |..oonennnn 27,259 | e el 27,145 [ 27,145 TR O EOPTR [ RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2022 . 03/17/2025 |..evvvveenn 987 [eeiiiiiiiiiiiies v 201.54 |oouennnnnnn 9,094 |.eeveeiiiiiiii [ e 856 e | 856 [ 4,236 |ovvnnneeriinnnns foerennineeeenn o e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |......'et.5,206 [oeeiviinnnniiiins Jovviiinnnns 204.38 |....ouennn 45,539 |.oovvnieniiiinnn e . 36,858 [ ]l 36,858 o L2810 R AR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |....evven 1,761 [eoiiiiiiiiiiiiiis e 204.38 |....euennn 16,308 |oevvveeeeeeiinnn [ e 120471 1247 [ 6,412 |oueeeiiiiiiinns | e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/12/2022 |. 04/14/2025 |..eevvvevvee O [eoeiiiiiiiiiiiiis v 202.68 | (07228 R R R £ 1 IR IR < A L7/ R A R R EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/12/2022 |. 04/14/2025 |..........8,087 [.cceiivirrrniinins Jovvnnnnnnns 202.68 |.......... VAT U KPP RN 7 B 7.7 IR RPN o1 A 7.7 KN 33,398 |.evveeiieiiinni foererriicinns [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 04/12/2022 |. 04/12/2024 |.......... 1,066 [...covvimrnnniinins Jovvnnnnnnns 202.68 |........... 8122 [ v [ 5,201 e e 5,201 IR (V1SN PO KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 04/18/2022 |. 04/15/2025 |.....evee 4,274 [oiiviiiiiiiiiis | 202.40 |..cvvennnn 36,503 [oveeneeieiiiines foeveeniiiieeiinn oo 35,814 | | 35,814 17,608 |.evveeivvvinns fooveiiicns e i EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 04/18/2022 |. 04/15/2025 |..........1,408 [ccceivvirnnnniiiiis Jovvinannnns 202.40 |..cvvennnn 12,740 [ooeeiiiiinieees feeneneeeveeeen foeeeend 11,800 | e e 11,800 . LSTR: V1 1Y R AP RN R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2022 |. 04/15/2024 |..........5,163 [cceeiiiiminniiiiins Jovvininnnns 202.40 |..cvvennnn 39,188 [ceeeeeeivinines [oevveniniiiiiiins oo 25,247 | | 25,247 | TR 72N PO EOUPTTR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/26/2022 |. 04/25/2025 |......eeeen 831 [eeiiiviniiiiiiiiis Jovvininnnns 201.23 |oeeeennnnns 5,347 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/26/2022 |. 04/25/2025 |.....evvenn ST [eoiiiiiiiiiiiiiiis v 201.23 |oeeeennnnns 5,129 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/26/2022 |. 04/26/2024 |.......... 1,049 [.oooiiimniiiiiiis Jvvininnnns 201.23 |oeeeennnnns 7,913 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |...eevveeene 214 [eiiiiiiiiiiiiiis v 201.34 | 1,815 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 53,729 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2024 18,563 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/16/2022 |. 05/15/2025 |.... ...56,632 - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/16/2022 |. 05/15/2025 13,991 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/16/2022 |. 05/15/2024 |.... ...52,125 - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 |......... 13,970 [..coiivivnnniniiins Jovvnnnnnnns 201.93........ 119,610 [RRTITTN 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 10 11 12 13 14 15 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's of at Inception

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

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

Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 |.......... 4,764 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/23/2024 |.......... 2,100 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2022 |. 06/13/2025 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2022 |. 06/13/2025 |......... LK ICK T R R 202.25(......... 120,525 [oevneeiiininenes Jvvvnnnneviinenn [ 119,720 o 119,729 186,728 [ [ fe [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2022 |. 06/14/2024 |.... ... 10,590 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2022 |. 06/16/2025 |..........5,388 [cccoirivirnnnnnnnns Joevennnnnn 20192 | LTV PO RN R 48,387 [.eveeeeeen [ 48,387 [ 22,792 | [ i [ 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  |. 06/15/2022 |. 06/17/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2022 |. 06/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2022 |. 06/27/2025 |......... AT K7 FO RN 201.37 |eeeennn 194,239 |ocvvveeneceiiin [ e 215,586 [..evvneeens [oereennnn215,586 [onnnnt 100,160 [oeeeeeennniiiinn oo i [ EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6K528  |. 06/27/2022 |. 06/27/2024 |............ L S R 201.37 |oeveennnnnn 2,381 [eeeeieeiiiiineens e [ 2,161 [ | 2161 [ 1,383 e [ e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2022 |. 07/14/2025 |........ 10,815 [ feveeeees 199.16 [.......... 90,037 [eeeneeeeeriinees Joevennineeeiinenn [ 118,861 | ooeeeeennnn |evennn 118,861 [t 52,455 [ e o i EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/12/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 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
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2022 |. 07/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/16/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 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 |. 07/25/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 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|HZNBBBKS528  |. 08/11/2022 |. 08/14/2025 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 .evvnnnnens
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 .eevnnenens
Goldman Sachs Index
(071 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
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/15/2022 |. 08/15/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/25/2022 |. 08/27/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2024 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/26/2022 |. 08/27/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 [RRTITTN 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 |.......... TR I PO RN 197.29 [cuvennnnns LRI 1 R IO RN 109,797 [.enneeenens [ 109,797 [0 45,958 o [ [ e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/13/2024 |.......... FCTR: 74 R T, 197.29 [cuvennnnns 27,999 | o s 41,206 | eeeeenne [ 41,206 | 22,296 [ e [ [ | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2022 |. 09/16/2025 |.... 19712 .. P FEPT 17,790 | ... . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2022 |. 09/16/2025 19712 [ceeeennns 2,629 |eeveineiiiii [ e 3,834 | e ot 3,834 | 1507 [ [ e [ = 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2022 |. 09/17/2024 |.... 19712 .. 12,595 ... . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2022 |. 09/26/2025 195.08 [..nnernnn59,909 |oeevviinieiiiiin [ s 105,609 [..eneeeeens [oeeeennn 105,609 [ouneennn 42,428 | [ [ e [ 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 |.. ... 11,522 . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/27/2024 195.08 [ouvnneen 21,611 | [ s 38,468 [.....oooeen [oerinnnnn 38,468 |uunnn 19,586 [ [ e [ = 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/13/2022 |. 10/14/2025 |......... LUK AR 196,51 [ouvennnnns 86,440 [..evnveirininnns Jeviiniinieeiinnn [ 152,001 [.enneenens [ 152,001 [ 80,467 | [ [ e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/11/2024 |.......... 2,926 |ouveeeiiiiininns foeeiiiinnns 196,51 [ouvennnnns AV 72 U (PR R, 35,957 | eeveviine feneeeennn 35,957 oo 18,051 [ e [ [ | 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 |.......... [ 2 R N 196,51 [ouvennnnns VAATL: ) R IR RPN 128,303 [.enneeeeees [ 128,308 [l 51,004 | [ [ e [ 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 |............. k58 FORRRRR RN 195.86 [..evnnnnnn. (-7 IR FPTRRR RN 4763 | e oo 4763 e 1895 s [ e [ = 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 |.......... (SR 1571 PO RN 195.86 [.......... LS [C1° N N RN R 92,637 | eeveernne feeee 92,637 36,863 [ | [ [ | 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 |.......... 1,216 [ e 195.86 [..evnnnnnn. 8,592 |.civiiiiiiiiiin [ 14,630 [.neeeeennn oo 14,630 [t 7,315 | [ [ e [ 0001 .evvnnnnens
Goldman Sachs Index
(071 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 R R AR 124,775 [ e | 128,775 [ 49,846 | [ [ e [ 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 |.......... 6,868 [....cevvveniiiiinn Joeviiinns 196.97 [ouvennnnns 57,609 |oueenieiiiiinns foeveiiiiiniiins e 92,380 | .oevennnn [ 92,380 136,609 [ i [ [ = 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2024 |.......... 371 PO RN 196.97 [ouvennnnns 30,842 |oueeiieiiiiines v [ 52,258 | eeeeeiie [ 52,258 1o 25,825 [ i [ [ | 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 |.......... FAL.TE ) PO R 195.46 |.......... L1 T U EPRPTN RN 103,076 | ooeeeevennn [evnnnnen 108,076 |oeennnnn 40,9671 [oenniiiiiiiins e [ e | = s 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 78,827 [.eveeeeeee oo 78,827 | 31,283 i [ v [ = 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 |.............. L1531 PO RN 195,46 [ovvnneiieennnn 385 | e 635 | oo [ B35 | 282 [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 11/18/2022 |. 10/15/2024 |..........4,451 [ccooiiiiiiniiiiins Jovvnnnnnn 196046 [t 081,360 oo o e 54,926 [ | 54,026 [ 27,4683 | [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 11/18/2022 . 11/15/2024 |.......ot 4,282 [eeeevvviiinenins Jovveennnnnn 196,16 [0 29,993 | o 050,830 [ e o000 80,830 [0 25,222 | foeeeiiiiccees [ e [ s 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 11/21/2022 . 11/26/2025 |...evvveeee 576 [eunniiiiiinniiins Jovvvnnnn s 19617 [ 4543 | o e TUBT8 [ o 7678 [ 3,04 | [ [ i [ s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 11/21/2022 |. 11/26/2025 |..........3,009 [ccooiiviiruninnnns Jovvvnnnnnnn 19617 [oii 025,962 | e e 314 4,314 016,365 | [ [ e [ 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/27/2024 19617 [ooeeeenn 12,453 | o e 20,868 [...cooeeeen oeeeennnnn20,868 |unne 10,276 o [ e [ = 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... .. 195.82 (.. 56,298 . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.......... AL PP R 196,82 [cneeenn 85,283 | oo s 104,840 [..eeeeeeens |oeeennnn 104,840 [ 41,005 | [ [ e [ 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/13/2022 |. 12/13/2024 |.... .. 195.82 (.. ....81,883 ... . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/15/2022 |. 12/15/2025 |.......... S, 144 i [ 194.98 ... 40,722 | oo | 72,686 [...oooeenen i 72,686 )..nnnn 28,035 i e e fo = 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 |.......... PR ST PO RN 194.98 |.......... P[0 PR RPN RN 40,365 LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/16/2024 |.......... L) () R F 194.98 |.......... 39,749 | e 72,614 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 |..........1,036 |... .. 193.97 |.. 15,367 - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 |......... 12,095 [oeveniiiiiiiinnns fooreiiinnns 193.97 |........ RLC/OJR:74: 20 PO R R, 179,364 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/27/2022 |. 12/27/2024 |.... .. 193.97 |.......... 17,206 ....33,69 ... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/14/2026 196.00 |.......... 31,263 |oeeeiieiiiiinees v e 50,466 [...oeeeens forrinnnnn 50,466 |.......... ST N PR EPTR [ RRRTIN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/14/2025 |.... 196,00 [onnenn 14,414 | [ [ 24770 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/17/2023 |. 01/15/2026 |.......... [NV PO RN 196.18 |.......... 40,415 |oueeieiiiien i e 69,39 |...ovvvnnnn fernnnnns 69,39 |.......... 26,675 [ i [ e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/17/2023 |. 01/15/2026 |.......... LGN R 196.18 |.......... LECTRCST FOU R RN 2RTR T I 22,573 |.covnnennns LT R FORUPR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y 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 |.......... 24,285 |.covvneiieiinnn feeeiiii | 41,876 [.eeeeeeees o 41,876 |.......... JECTRCie L PO EOPR [ RN EIRTTT 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 |.......... L2 R N 196.36 [..evvnnnnne LIRSV AR AR RN 14,406 [..ooeeeenns | 14,406 |........... LSR5 1 R KR AR 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 |. 01/27/2026 |.......... P PO RN 196.36 [.......... AIVAK T R R R 34574 | oo [ 34,574 |.......... ISR 72 I PO EPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2023 |. 01/27/2025 |.......... PV PO RN 196.36 [.......... LLTREECIC N R FPPRR RN PIIYE T P 21,783 [euennnnene 2T PO PR [ KRN 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 |.......... LIR:KK]) U T, 196.35 [ouvnnnnnns 4472 [ i o LIVA K I 24,733 |.covnennnns [T VLN PO KRR R RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |.......... PV PO RN 196.35 [ouvnnnnnns ST FOU R AR 31123 | e [ 3 A28 e L2 R AU 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 |. 02/14/2025 |.......... V07 R F 196.35 [ouvnnnnnns L322 FOU RN R 24,280 | .eeeeeiinnn [ 24,280 |.......... LI 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  |. 02/15/2023 |. 02/17/2026 |.......... 5,389 |ouvueiiiiiiiinns foeriiiinnns 196.33 [cevnnnnnns 42,320 |ooevvneneciinnn oo | 72,750 [eeveeeeees [ 72,750 |.eennnnenn PR V7 R FORRURR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 1,956 [oniiiiiiiiiniies e 196.33 [cevnnnnnns (TR 7{V N R FPPPRRR RN 26,405 | .ceevnnnnnn [ 26,405 |.......... U728 R R KR 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 |. 02/18/2025 |.......... 3 V6 ) PO RN 196.33 [cevnnnnnns 30,924 |.ovviiiiiiiiiin e | 53,072 | .eeeeeiis [ 53,072 [euunnnneen P2 (11 S R R AR 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 |............. L1eL5 ) RN RN 195.93 |...ovveeens IR (5 1Y SRR IR RN 6,817 [.eeeeeeeees | 6,817 |..cevennn 2,584 |oueneiiiiiins e e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |.......... [T 1°(V 1) PO RN 195.93 |.......... 26,438 |oueneieiiiiinns v feee 43,925 [.eeeeiiiis | 43,951.......... LLCTY<I<) Y R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2025 |.......... 1,552 [ciiiiiiiiiies i 195.93 |.......... L[UNCAT R R RN 19,348 | .ovveeeeens oo 19,348 |........... LTy Z0 N R FORUPRR KU R, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/13/2026 |.......... L3 (0:° ) R F 196519 [ooeeennnns 39,793 |oeevveiieiiiinn e s 72,211 [ o 72,211 [eennnns 26,366 [....oovevennniins feenineeeeiii [ e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 03/14/2025 |.......... L1 (VN R F 195.19 LT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 |.......... 2,219 | foeeeieinnns 193.74 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2023 |. 03/16/2026 |.... .. 193.74 |.. - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/17/2025 |.......... R 7 R R 193.74 |...enn. 23,579 |oeeviiineiiinnn o A7, 415 | e [ 47,415 |.......... 20,473 |oeeveieevinnns foeeeiin e EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/24/2023 |. 03/27/2026 |.... .. 195.30 |.. - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2023 |. 03/27/2025 |.......... 1,510 [ o 195.30 [RRTOPTITN 0001 ..oevnnnnns




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2026 |.......... LI PO RN 197.84 |.......... RIS U RO R 46,797 [.eeeeeeens oo 46,797 | 17,810 |oveeneieceinns foeeeiiis e i LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/12/2024 |.......... LT (V[0 R F 197.84 |.......... 26,839 |ouunnieiiinines v feees 49,216 | .eeveneee e 49,216 o 82,896 |.evvveneeiininnin fooreriiicinn e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 04/13/2023 |. 04/14/2025 |..........1,380 [... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2026 |.......... 4,664 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 04/17/2023 |. 04/15/2026 |..........2,019 |... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2024 |.......... 8,438 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/17/2023 |. 04/15/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/26/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/25/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/23/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/12/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/14/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/13/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2023 |. 06/12/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/15/2026 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
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/17/2024 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/15/2023 |. 06/16/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 [RRTITTN 0001 ..oevnnnnns




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

2'903

1 2 3 4 5 6 7 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Code (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  |. 06/26/2023 |. 06/26/2026 |.......... 1,923 [cceeiiiimrnniiiiiis Jvvinnnnnns 200.72 |..cvunenn 16,482 [coeeeivieeeees fvvninievcinenn [ 21,639 | [ 21,639 L 7 PO KRRPPPR PR RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/27/2025 |.......oe 1,510 feoiiiviinniiiiiis Jovvininnnns 200.72 |..cvunenn 10,908 |ovvveeeeeivinen [ e 14673 e | 14,673 [ [T 1 R AU R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2023 |. 06/27/2024 |.... ... 13,570 |. - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2023 |. 07/12/2024 |..........2,420 [cceevrrirnnnnnnnns Joovennnnnnn 200040 [onnne 12,853 o e e 18,732 [ 18,782 L7 ) PR EUPTR [ RN LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2025 |.... - . 10001 ...
Goldman Sachs
[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
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 |.... - . 10001 ...
Goldman Sachs
[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  |. 07/17/2023 |. 07/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 07/17/2023 . 07/16/2024 |..........5,368 [cceeiiiirrrniiiins Joevinannnns 200.83 |.......... 28,459 .o e e AL TET [ AT TR [ 25,389 |evvnneiiiiinn foereeiiicnn e EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 07/17/2023 . 07/15/2025 |...eevuet 3,117 [ v 200.83 |.......... 22,536 |.eevvnieeeiiinnn oo e 31,888 [ ]l 31,888 LR PO ERUPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2023 |. 07/27/2026 |......... 12,569 [ccooiiviennniiiins Jovvininnnns 202.32{........ 101,466 |.oovvveeeeeeeinn e e 132,479 [ ]l 132,479 | FN 101 R R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2023 |. 07/27/2026 |.....eeee 4,419 [oiiiiiniiiiiis e 202.32|.......... 37,906 [..enneeeennninnns foevveninnniniiinn foeeeene 46,574 | o |l 46,574 | LT 1 R AT KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2023 |. 07/25/2025 |......uet. 3,524 [ooeeiivinnniiiiiis v 202.32|.......... 25,597 |.oeviieniiiinnn e e 31,000 [ 31,009 [ LK1 T R AU KRR R, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 07/27/2023 . 07/26/2024 |.......et 2,738 [eeeeiiviiiiiiiiins Jovvininnnns 202.32|.......... 14,681 | oo e 17,525 [ 17,525 U7X R AR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 08/11/2023 |. 08/14/2026 |.....evuveeenn 70 feiiiiiiiiiiiiins Jovviiiannns 200.30 |oevvennnns 559 | feeennrciiis vl 816 [ 816 [ B V[N R N R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y 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
1071 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
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/17/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/17/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/15/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/24/2023 |. 08/27/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/24/2023 |. 08/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/24/2023 |. 08/27/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2024 |..........3,183 [cceiiiiiirniiiiiiis Jovvininnnns 199.18 |.......... 16,864 |ooevveeeeeieinnn [ e 28,711 [ 28T LR 72 N PO EUPTRR F RN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2023 |. 09/14/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/13/2024 |..........3,051 [..oiivivniiiiiins Jovvnnnnnnns 202.55.......... 16,377 | oo o 20,381 o |l 20,380 12,062 |ueniiiiiiiinnns fooveviininiiinns foeenniiiiiis v [RRTITTN 0001 ..oevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/12/2025 |.......... R (V) PO RN 202.55 |.......... P2 [V O RPN RN 35,247 | eevveiees e 35,247 o JLSTRe1 -J FOR EPTR [ RN LT 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 |.......... [ 7 P N 202.66 |.......... L7 R[N PO RN R 55,741 | eeeeeie [ 85,741 ... 21,390 |evveeeieiiini foereriiicn e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 09/15/2023 |. 09/15/2026 |..........2,531 [... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/17/2024 |.......... 8,132 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 09/15/2023 |. 09/16/2025 |..........7,569 |... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... 5,924 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/26/2023 |. 09/25/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/27/2024 |.......... L30T PO RN 200.38 |.......... P28 2V PO RPN 35,707 [eeveneeeees [ 35,707 [ouunnnneen 20,195 |oevveeiiiiiinnn foererinin e 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, 200.38 |.....unn.nn (SR RN (R RN, 13,726 [t | 13,726 |........... LSS 7 PO KPR R RPN 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 [ s 198.74 |.......... LTCI0C R AP RN 22,218 | e [ 2,218 | 9,203 |.oiviiiiiiviienn feereenieii e [ EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/13/2023 |. 10/14/2026 |.......... FCT ) PO RN 198.74 |.......... AT KX 2 U (P R, 44,360 | .oeeennnnnn [ 44,360 |.......... LS TRY FOR EPR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/13/2023 |. 10/11/2024 |.......... [T U 198.74 |.......... 35,402 |.ovvviineiiiiin oo s 65,316 [.eeveeeees [ 65,316 |.......... 34,885 |..uvveiieiiiii [ e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 |.......... VAL U 198.14 |.......... 23,621 |oueeiiiiiiiinens i [ 39,476 | .eeeeennn [ 39,476 |.......... Ve O R (R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 |.......... LU R 198.14 |.......... LT 72H R R RN 20191 [ e 21,191 | %151 I AU R R, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2024 |.......... [T <7 R E 198.14 |.......... 32,224 oo e 62,353 | .eeeeniis [ 62,353 |.......... 32,895 |.evvniiriiiin foerereiicinn e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/16/2023 |. 10/15/2025 |.......... ST A L PO RN 198.14 |.......... VI PO RPN AR 63,773 [ceveeeenee [ 63,773 [.ennn.n 26,413 |oeveeieniiinn foereee e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2023 |. 10/27/2026 |.......... P T ) PO RN 197.31 [eueennnnns 22,008 |...oneeeeiinines foeveiiineniiien feeens 36,065 [.evuneeens o 36,065 |.......... LI O EPR [ KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2023 |. 10/25/2024 |.......... T 1) PO RN 197.31 [eueennnnns 18,020 [oevvveeiieiiiies oo s 37,827 | e [ 37,427 |euennnnnn JLCJRC L0 R AU R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/26/2023 |. 10/27/2025 |.......... P4 ) PO RN 197.31 [eueennnnns LA <I1LCTN PR (PR R 31,108 [eeveeeees [ 31,103 |.......... 21 R R KR R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(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 [ouvennnnns 21,651 |oueeiieiiiinens e e LT T I 44,367 |.......... 22,659 |.evvnieiiiini foereriiin e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/14/2025 |.......... 1,999 [ i 197.59 [ouvennnnns 14,181 | oo 24,769 | .oeeeeninn [ 24,769 |.......... LU £ R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2023 |. 11/13/2026 |.......... [T 1N R F 197.59 [ouvennnnns 50,899 |ouuunieiiiiinns v [ 82,175 [ [ 82,175 [cennnnnn 28,880 [..oivviieeeniins Jevninieeciii [ e EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 11/15/2023 |. 11/16/2026 |............ 976 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/16/2026 |.......... 2,315 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/15/2024 |.......... LT L L T O FR, 197.811.......... 26,792 |ouenieeiiininnes v e 53,972 | .eeeeii [ 53,972 .......... 27,650 [oniiviiinineins Jeerinneeiii [ e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/17/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2023 |. 11/25/2026 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2023 |. 11/27/2024 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/22/2023 |. 11/26/2025 [RRTITTN 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 12/13/2023 |. 12/14/2026 |.............. -1 1Y R FR 196.55 [cvvveniiinns (SIS PR RN R 1144 [ s 1144 s eIt PR RN N KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2023 |. 12/14/2026 |......... LU VN R R 196.55 [ooveennnns 85,343 |.oevviiiiiiiiin [ e 142,639 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/12/2025 |.... ....18,367 |... o= e 0001 L

Goldman Sachs

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/14/2023 |. 12/13/2024 |.......vui8,523 |ooeiiiiiieiiiiis o 196085 [l 34,101 | s [ 76,083 | eeeeeenns [ 76,083 |.......... KTVl O R I RN RIS 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 12/15/2023 |. 12/15/2026 |.... B SR 11111}

Goldman Sachs

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 12/15/2023 |. 12/15/2026 RIS 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2023 |. 12/16/2024 |.... B SR 11111}

Goldman Sachs

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2023 |. 12/15/2025 |.......... 1,928 RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/26/2023 |. 12/23/2026 |.......... 9,168 |- [ 198.41 |.......... 73,851 [eoveeeiiiiieen e [ 119,182 [ .o [ 119,182 .......... A1,806 [ oo o e 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 |.......... 36,937 [ceveeeeiiiiieen [ [ 56,151 | .eeeeeeis e 56,151 |.......... JISCIEIC T RN RUUUERRR RRTURRRR 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 |.......... HECTECK 7 AU R N 37,572 [ oo | 37,672 .......... 17,384 [ o e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/26/2023 |. 12/23/2025 |.......... 8,951 [cuvveeeiiiiieees | 198.41 |.......... 64,469 [....oooovinninnn e e 98,015 | .eeeeeeiis [ 98,015 |.......... LT : 72N U R R RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/11/2024 |. 01/14/2027 |............ L1 PR 198.77 | o L1 ) AU 1,436 |t o 1,436 | (2731 MR KRN RPN RN RIS 0001 ...........
Goldman Sachs Index

[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/11/2024 |. 01/14/2027 |.......... LK) F P 198.77 | | 14,008 |- oo 21,207 [ eeeeeeis [ 21,207 |........... 799 [ foree e e RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/11/2024 |. 01/14/2026 |.......... P81 U R 198.77 | | 18,418 | | 30,370 [ .eeeeeeins [ 30,370 |.......... 11,951 | s forieeeeceiees foiiees RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/12/2024 |. 01/14/2025 |.......... L8511 O 198.77 | | 24,334 | | 46,549 [ .o | 46,549 |.......... 22,214 [ [ e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/16/2024 |. 01/15/2027 |.......... 2,082 [ | 198.32 [ceveeeiiiiiiines [ JLC: N R RN 26,997 [ oo | 26,997 |.......... (VI R RTUUER RO RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/16/2024 |. 01/15/2027 |.......... 1,629 | [ ST 20722 O N RRCISTH O 21,831 [ | 21,831 [ /RT£: ) PR RIS KRR R RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/16/2024 |. 01/15/2025 |.......... [CR<[01 ) AR 198.32 [ceveeeiiiiiiines [ 33,277 [eveeeeiiieieee [ 66,360 [..ooeeenns fornnnnnnne 66,360 |.......... 33,083 [oeeeiiiiiieeen [ [ e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/16/2024 |. 01/15/2026 |.......... LNV R R 198.32 [ceveeeiiiiiiines [ K717 FO 54,179 [ oo | 54,179 |.......... 7200 Ly O F U RO N RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/25/2024 |.01/27/2027 |............ [C10721 O R 199.38 [coeveeeiiiiienns [ L [CIV) AR R 7614 |, 7,614 .......... 2,854 [ | e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/26/2024 |. 01/27/2025 |.......... P3.:7H R 199.38 [cooeveeiiiiienn [ 2,149 [ [ 22,433 | | 2,433 |.......... [V R KRR RRROTROR RN RIS 0001 ...........
Goldman Sachs Index

[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/26/2024 |. 01/27/2026 |.......... 1,665 RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/13/2024 |. 02/12/2027 |.......... 1,086 RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/14/2024 |. 02/12/2027 |.......... 2,579 RIS 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/14/2024 |. 02/14/2025 |.... B SR 11111}

Goldman Sachs

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 02/14/2024 |. 02/13/2026 RIS 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2024 |. 02/16/2027 |.... B SR 11111}

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [. 02/15/2024 |. 02/16/2027
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2024 |. 02/18/2025 |.......... 5,348 RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2024 |. 02/17/2026 |.......... 4,793 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/26/2024 |. 02/27/2025 |..........3,340 |... - . (0001 ...
Goldman Sachs
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 02/26/2024 |. 02/27/2026 |.......... 2,222 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/27/2024 |. 02/26/2027 |.... - . (0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 03/13/2024 |. 03/12/2027 RIS 0001 ...........
Goldman Sachs Index
Call Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 03/14/2024 |. 03/12/2027 |.... - . (0001 ...
Goldman Sachs
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/14/2024 |. 03/14/2025 |.......... [T FR PR O N 33,676 [eveeeeeeiiiiiie o 42,050 [.eoeniiies | 42,050 |........... 8,374 [ o e e RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/14/2024 |. 03/13/2026 |.......... L35I I R ALK O N 31,551 [ [ 37,364 [ oo | 37,354 |........... 5,803 [cuvveeeeeiiieens forreei e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/15/2024 |. 03/15/2027 |............. 929 | [ 204.53 | o 0LV PR R 9,410 | eeeeeeis o 9,410 |.......... L2 (L) U AU FE N F N RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/15/2024 |. 03/15/2027 |.......... 1467 [ooeeiiiiiiieciis o PR F R 12,750 | oo 14,858 |.evveeeeees | 14,858 |........... P8 (115 R RUUUURRR RO RN RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/15/2024 |. 03/17/2025 |.......... ALKl FR PR F R 38,277 [ o 48,757 [ eeeeeeeis [ 48,757 |.......... 10,480 oo foeiiieeeeeiies forreeeeeeciiees foiiiees RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/15/2024 |. 03/16/2026 |.......... NIZX ) R R ALK ) E R P PO 35,825 ..o | 35,825 |........... [SSK ORI U U RIS 0001 ...........
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 03/26/2024 |. 03/27/2025 |.......... XN I R 207.50 [coeeeiiiiiiieen [ PN 7N O N 24,589 [ .o | 24,589 |....oeveennn (72 S R R RN RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 03/26/2024 |. 03/27/2026 |.......... 1,195 | [ 207.50 [ooeeeeiiiiieein | LK I N 8,964 | .ooeeeeis e 8,964 |..uviennne L1 PR KPR RUURRP RN RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/28/2024 |. 03/24/2027 |.......... P28:1:72H R 207.50 [coeeeiiiiiiieen [ 25,415 [cooeiiiieee [ PSIY(C I I 25,476 ..o [ RUURSROR EPPUUI PO I RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 04/14/2021 |. 04/12/2024 |.... - . 10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 04/15/2021 |. 04/15/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 04/27/2021 |. 04/26/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 05/14/2021 |. 05/14/2024 |.... - . 10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 05/17/2021 |. 05/15/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 05/27/2021 |. 05/24/2024 |............ 996 [.eeveviriieiiien foeeenis 233.96 [...cunn... 14,120 [oeeeneeeneeenns Joeeeeieeeincens foeeveiiens [SIV N [ R SIUN IO (408 vevveennvennn Jerreenneenineen o e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2021 |. 06/14/2024 |............ 966 |.vnveeneieieeiins foeriiennns 236.06 |....ceenn. 13,885 [ooeeveeeviieeiins Joreeeieveiineens foeviieiiens [51: 1) IR OO [S1: 1 IO (357)]evnevennneennnnen foreenineiiineens e fe ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/15/2021 |. 06/17/2024 |............. 593 [oeeeiiiiiiiees foeeeis 236.22 [..ceunnennn 8,512 [eoeeiiiiieei [ [ LY R O LY IO (213)]eeveevevevenieeen foreenneiinces e e ERTTRTIT 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 |vuneennns 12,947 [oeeeeeeinieeiins Joeeeiiiecicees [ 21 | [ AR IO (496)].vvnvevnvennnnen foreenneiiineenns o foee ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/14/2021 |. 07/12/2024 |............ T2 |oeeeveieiineeinns v 282.79 [.eevennen 10,241 [oeeenieeeeeenns Joeeeeiiieceieees [ 254 [ o TN (A21)]eeeveveveneeen o e e ERTTRTIT 0001 .ovvneans
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeieiiiiiiiiiniiiiinnns . 07/15/2021 |. 07/15/2024 |............ 150 [ o 232.84]........... 2,118 | i [ 96 | .eeeiieees oo N [T O AP PPTTN T Ur TPy [RRTITTN 0001 .ooennnnens




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

117903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 16 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income 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 | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2021 |.07/26/2024 |.............. VAT FPTTTTTRPR RO 233.62 [.ccuunnnn 1,030 [ooeenneenineenins Jorevenieeeiieeens [ ;R O 28 e (39)]evvvennvenineen foreenneenneenns e fe [ 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 |............. L5728 U AR 235.01 |ouunennnns 7,563 [oeenieinneins foeveveieceieees [ 223 [ e 223 [ceeiiennns (261)]neevnvennneennn foerneenineeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 08/27/2021 |. 08/27/2024 |............ LT O R 234.32[.ccvnnnn 5,878 [eeveevneiiieinns feereveinveiieees [ 228 [ oo [ p7:: (215)]cveevevieenieen foreenneeineeins o foe 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo [ 0971472021 [. 09/13/2024 |oeevvevnen e 75T |ouiiiiiiiiiiiies Joevieeennn 233,04 [t 10,605 |ovneceeceeens foreecic o 593 e o593 e (B2 [ fe e | 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2021 |. 09/16/2024 |............ 385 |oeeenvennnvennnienn forvenneenn 234006 |ovnneenn 5,454 [t e fernee e 273 [ e 273 e (200)]e e e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2021 |. 09/27/2024 |......vevns B892 |oevnnvinniinnnninn foreeninenn 281016 [t 9,864 [ [ foerineenn et 798 [ i en 796 [ (08| Joereeieeiees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2021 |.10/11/2024 |......oea 1,909 |oeenniinniinniinn foreenen e 281080 [en et 15,369 [ feeeevieeviveen Jeevneen 1319 [ e 1319 [ (B76)]ee e e o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2021 |. 10/15/2024 |......cvevs 411 |oenniinniiiniinn [ 231230 [ 5,881 [ [ foevneen B34 [ e B34 [ (255 e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2021 |. 10/25/2024 |......cveuee 731 Jovvniinniiinnniinn foreeninenn 231220 et 10,072 [ e foevineennn 1,023 [ e 1,023 [ (448 e o i [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/12/2021 |. 11/14/2024 |......oeeen 984 |oennniiniiiiiiinn [oreenen e 232068 [t 13,603 [ feeeeiicenieeen Jeeveeen 1319 [ e 1319 [ (55T e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 11/15/2021 |. 11/15/2024 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2021 |. 11/27/2024 |.......... 7,205 |eeurienniinnnienn foreennenn 229086 |ovnneennn 16,482 [ o foennennn 2,338 [ e 2,338 [ (T oo o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2021 |. 12/13/2024 |...ceevveen 976 |ovnnienniinnnienn foreennenn 231045 | 13,289 [ [ Joevineenn 1738 [ e 1738 [ (837 e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 12/15/2021 |. 12/16/2024 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2021 |. 12/27/2024 |............. 204 [ o 234.69 [...cuunennn 4,037 [oeeeeeeeiieeins foeeeveieeeieees [ 403 [ [ 403 |eeneinnnns (144)]eeniiiiiinien o o foe = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2022 |. 01/14/2025 |............. 522 [oeeiiiiiiiiiieen foeeeis 235.42|..ccunnnn TA09 [oeeeieiieeeis fereveeeveieees [ TAT | [ TAT e (261)]neevnvennneennn foerneenineeninees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/18/2022 |. 01/15/2025 |............ A28 [ o 233.62 [.ccuunnnnn 5,750 [oeenneinieinns foeveveieveieees [ T8 | [ T8 |eeieinnnns (231)]eveevevieenineen foreenineeineens o foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2022 |.01/27/2025 |.............. L3 PP TOTRPR O 230,27 |evueeeneenl 978 [ [ e RS R IO 179 | (A1) eeeiineienineen foreerineeneens s foe = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2025 |.............. 87 | v 228.76 |ouuurennnns 1,130 [oeeeeeeeecns Joeeeeeieeeieees [ 255 [ e Pl (45)]evnvennveninien foreenneiiieens s fee [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2022 |. 02/18/2025 |............ B34 [ o 228.78 |ouuurennnnn 8,207 |ooveerneeenineenis feerneveiieeeninees foreeinenns 1,870 [oeeeieeas [ 1,870 |eveiennnnns (323)]evvvevnvennneen foreenineeiineenns e foe 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2025 |............ 276 | e 228.32 [.eevunnn 3515 | o e 861 | v [ 861 |oeeevinn (121 Joerneeieenees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2022 |. 03/17/2025 |............. LIS TR R 228.85 |euuuennnns 5,859 |oevueiiieiinees o e 1,450 | ceeeenies e 1,450 [.oevunnennns (197 ferneeieenees o i [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/25/2022 |. 03/27/2025 |............ 376 |oeeeeieieieeeis foeviieinns 231.65 |ouuuiennnns 479 e o e LS 0 R IO 980 |.evuernnnns (T4B)].neeenvenivenn foerneenneeieeen o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/14/2022 |. 04/12/2024 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 04/14/2022 |. 04/14/2025 |.............. 86 |ueiiniiiiiiiins foeviniinnns 233.28[.0cuunnnnn 1,094 [ Jenniiiniiiniees [ 22 e o 212 (35)]evnvennnennnnen foreenineiiineiiins Joveniiiiniiiinnens Lo | = s 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¢l903

1 2 3 4 6 7 8 9 10 12 13 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/18/2022 |. 04/15/2024 |............ 966 |.vuveeneieiieiins foeviiennns 232,90 [orevueeenn 10,080 [ouevnneenieinns Joevneveneveneeen e Lo e e (242)]cvneveeevennnen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/18/2022 |. 04/15/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2022 |. 04/25/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 05/13/2022 |. 05/14/2024 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 05/13/2022 |. 05/14/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/16/2022 |. 05/15/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/16/2022 |. 05/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2022 |. 05/24/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2022 |. 05/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2022 |. 06/14/2024 |............ 5T 1 TR R 220,37 | 3421 [ e 088 [ 688 [ (409)].vvvevevnevennnnen foreenneiineens e fe = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2022 |. 06/13/2025 |............ 163 [oeeeeienieeiis v 220.37 | 1,894 [ e e 1,070 [ | 1,070 [ (49)]vvvennvenieeen o e foee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/15/2022 |. 06/17/2024 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2022 |. 06/16/2025 |............ T2 | v 221.85 |ouueenen 8,464 e e e 4334 [ e 4334 (231)]seenevenneeenieeen foreenneiineees e fe = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |. 06/27/2024 |............ 193 |oeeeeiiieieieeenn foreeieens 222,24 [oeeee et 1,883 | e o312 e 312 (197 veveeenieeenn foerneenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2022 |.06/27/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2022 |.07/12/2024 |............. Lo TP R 222,63 [oeeveeenn 9,027 Lo Jeeeeveieveieeen o 1,644 | e 164 (925)]vvvvennvennnnen foreenneiineens e fe = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2022 |. 07/15/2024 |............ 605 |oeuieeieiiieeiis foeviiennns 223.29 [oreveeenn 5,859 [ e o 1,094 | e 1,094 (593)]vvnvennnvennnnen foreenneiiineeins Jeeeeei fe = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2022 |. 07/15/2025 |.......... 1,299 | v 223.29 [eveveenn 15,254 | e o 7,883 | e 7,883 [ (455)]cvnvennvenneen foreenneics e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2022 |.07/26/2024 |............ B35 [ foeeeis 225,31 [oeene e 6,263 | v [l B4 B8 (546)].cvnvennvennnnen foreenneiiineins e fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2024 |............ 765 |eeeeeeeieneeins foeviennns 22615 |ovueeenee 1043 [ e e 1,071 [ e 1,071 [ (597)]evnevennnvennnnen foreenneeiiicees o fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2025 |.......... 1,570 [ovveeiiiiieiiees Joeeeis 22615 |ouueeenen 19,064 [ feeeeeeeeieveens fenneen 7,989 [ e 7,959 (549)]vvvvennevennnnen foreenneeiees e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2022 |. 08/15/2024 |.......... 1,503 |eeeveiiiieenis Jeevieennns 226.23 [.eevueeen 14,858 | Jeeeeveiveieeen [ 2,089 | e el 2,089 | (TA72)]e e Joereeieeieees foereeieceieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2022 |. 08/15/2025 |.......... 1,193 | e 226.23 [.eevueeen 14,526 |eeceecieeci v foreennnn 6,027 | = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2024 |............ 802 |euiiieiiieeiis v 223,06 |vueenne e 7787 [ e v 1,838 [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/26/2022 |. 08/27/2025 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 09/14/2022 |. 09/13/2024 |............ 611 |eeiieeiiiiiies foeviiennns 219.30 | 5,789 [ e foevenn 2,310 | = eeeeen. [0001 Lo




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€17903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 |............. A33 [ o 219.30 |ovuuennnns 5,035 |oevueinneiinees o e 3,305 |ceeeiins [ 3,305 |euueinnnns (T7)eeeeveeevieenns ferreerneenneen o e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |. 09/15/2022 |. 09/16/2024 |.... JOTY A £<1: i ISR FOPTOUPPPOUPPTRUPR RUPPRRPPIN 3,483 ... ... 3,483 ... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2022 |. 09/15/2025 |..........1,807 |oeeuvvirnvvinnninnn forennnenn 218061 [onneens 20,896 [oeerneenineennn foerneeiiieiiees foreeeis 14,816 [.eeeeeees feeennnns 14,816 |.couveennnnn (488 vevnvennvennn fenneenneenineen o e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/27/2022 |. 09/27/2024 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... [ 09/27/2022 |.09/26/2025 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2025 |.............. 57 PPTTRRPR T 211,90 |oveniiniiennn B16 [oueenneenieenns foereveneveieees [ 643 [ [ (L1 IO (T Joereeneenees foere ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/25/2024 |............ 230 [oreeeiiiiieiieen foeeiis 213.29 [.eevnnn 2,073 |oeeeeieeineeis Jereeeieeieen o 1,654 |.eeveinies i 1,654 [.oceunnnnns (129)]veeeveveveneeen foreevieiicees e foees ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/27/2025 |............ 202 [oeeneiiiiieiiees foeeiis 213.29 [.eevnnn 2,223 |oeveeiineenneen o e 2,159 | [ 2,159 |oviiiiiins (44)] v o e fee ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2024 |............ 880 |vuveeneieiieiins v 21474 et T919 | Jeveeeieeenieees foreeieen 5,862 |.cuuiiinn foriiiienns 5,862 [.ovevunennns (493)]vvvvennvennneen foreenneeineens e e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2025 |............ ST3 [eeeiiiiiiiiiiien foeeiis 21474 et 6,285 [oeeriieinineenn feereeeineeiinees o AL U RN 5,774 |oceeennnnnn (187 eeveeeevieenn ferneenneenneen o e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 11/18/2022 |. 10/15/2024 |.... |- eeeeee. 0001 L
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 11/15/2024 |.......... 2,009 e | 215.48 |.......... TR TICT) AU R R 2,718 | o 12,718 |.......... (G VA ) FRR KU RROTIRRR RN RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2025 |.......... 2510 N U R 212.18 oo 27,500 [.eveeeeeiiniiine [ e 26,704 | .ooeeeeiis [ 26,704 |............ [C70:)) O IO R RN RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... .| 11/18/2022 |. 11/17/2025 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/26/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/13/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/12/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2022 |. 12/16/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2022 |. 12/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/26/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |.01/17/2023 |. 01/15/2025 |.... |- eeeeeee 0001 L.
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 01/17/2023 ). 01/15/2026 LIRTTTITTN 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 3 4 6 7 8 9 10 11 12 13 15 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |.01/27/2025 |............. A2 [ o 219.51 |oiiennnns 4074 [ooeeenieenneens Joevevenieeenineen o 2,369 | oo [ 2,369 [ (256)]vvnevevneeennnnen foreenneenneenns foievieinceien foee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/27/2023 |.01/27/2026 |.... ... 307 -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2025 |............ 871 | e 217.09 |oeevennnns T919 [ Jeveveneveninees el 5,71 e [ 5T (400)]+ - vevnverneennn foerneenneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 02/15/2023 |. 02/18/2025 |.......... 3,406 |oeuieieiiieeeis v 217.00 |.......... 30,964 [eevneenneenn fevnvenieveiieeen foreennn 22,579 | [ 22,579 o (1,532)] e vevevenieennn Jeerneenneeineen o e = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 02/15/2023 |.02/17/2026 |.......... 2,207 | e 217.00 |.......... 24,285 |.evnieiiieieeen o = e 0001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2025 |............ 126 [oeeeveieiieieiis v 21473 | 1131 [ e foevie 980 [ el 980 [ (44)]evnvinniinnien o e foe = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2026 |.......... 1,025 |envevieeiieeins Joeviieennns 214.73 |t 1,110 | [ e 10,942 o [l 10,942 (205)]vvvevennevennnnen foreenneeineenns feeeeiei fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2025 |............ 267 |oeeieieieieeinns e 213.56 |ouuuiennnns 2,388 [oeeeeenneen ferererieeieen o 2,189 | [ 2,189 | (72)]eeeveveveneeen o e foeeeis = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 |............ B13 | e 213.56 |ouuuiennnns 6,681 [.eeveeinniiines Joereennnneiineenn foerinennn 6,729 [ | 6,729 [ (T7)eeeeveeevieenns ferreerneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2023 |. 03/17/2025 |............ 76 |eeeveeeeeieeens foeviiennns 21414 it 8778 [oeeeieiiieiiieee fereveveveieeenn Joeneeennn 8,052 [ | 8,052 [ (244)] v o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2023 |. 03/16/2026 |.......... 2,386 | foeriiennns 21414 |.......... 26,163 [o.eeeeenneenns Joeeeveneveieien foreenn 26,273 | [0 26,273 [ (453)]vvnevennevenneen foreenneencs o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/27/2023 |. 03/27/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2026 |............. 532 [rreeiiiiiiieen o 214.33 [.oevunnns 5,871 [eeeeenneiineens Joeveveninvenineen v 5,830 | oo [ 5,830 [ (10T eeveeenieenn foerneenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/12/2024 |............ (6157 TR R 27.27 | 4317 Lo Jeveveinceiinees [ 719 e [ 719 (1,366)[.cvveevnvennee Jooreenineenineenns foevnneeninreinees foreenneeieenns = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 04/14/2023 |. 04/14/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 |............. 253 [oeeiiiiiiies e 27.27 | 2,811 [eeeeeeeeineees e o 2,506 | e [ 2,506 | (BT)]eeeeneennvennn Joerneenneeiinees forveis e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2024 |.......... 5,050 |ouuieeiiiiiiiis feviiennns 217.42 |.......... 33,379 |oeveeeneeeineen ferveniieiiins e 5,909 [ . 5,909 | (10,100)]+ v vevveevneenn foeerneenneennee foereeiieciieeees fevee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2025 |.......... 1,835 |ouieeiieiiienns Joevieennns 217.42 |.......... 16,638 |oeveeeneenneen o e 12,993 [ e 12,993 (587 )]+ vevnvennrennn foerreenneenineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2026 |.......... 3,275 | e 217.42 |.......... 36,312 [eeeeeeeieeen Jeveveiceieen [ 32,224 | [ 32,228 (786)]+vvevneernvennn Joerreenneenineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/26/2024 |............ [S7{V PRI AT 216.45 |.euunns 4437 e o e 1,380 e [ 1,380 e (1,139)] e Joerneeineeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/25/2025 |.......... 132 | e 216.45 |.......... 10,266 |oevneeeneeenineen foevevnnviiiiiins o 8,580 [ e o 8,580 e (317 eevneeenieenn ferneenneeineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/27/2026 |.......... 1,525 | v 216.45 |.......... 16,797 |oeeeeeneeeneeen o e 15,703 [ e 15,708 e (351)]evnvennevennnnen foreenneeineeins o fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2024 |.......... 1,696 [oeevenieniiiiiiees Joeeeins 214.05 ... 11,108 |oeveeeieeieees o o 6,682 | e [ 6,682 | (2,120)] 2 vevvvennneennn Joerneenneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2025 |............ 76 |eeeveeeeeieeens foeviiennns AL SN 8,799 [ Joevieeenievenineen o 8,612 | [ 8612 [ (215)]eveevevneveneeen foreenneiineens e foe = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/15/2023 |. 05/15/2024 |.... ...28,580 -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 05/15/2023 |. 05/15/2025 |.......... 1419 s o 213.59 [.oevennnes 12,726 [.oeveeeinneinns Jeeeiiiniiinnneen foeennnn 12,853 | e 12,853 [ (284)]cenvennnninnnen foreeniniiiiiiiiins e foeveni = eeeeen. [0001 Lo




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2023 |. 05/15/2026 |............ 679 | v 213.59 [oeevnnn T2 e o e 7,902 |cceeiein o 7,902 |oeeeninn (136)]+ v vevvvennvennn Jerneenneennees o e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |. 05/26/2023 |. 05/24/2024 |.... e 2,149 L e [ 2,346 |... . 2,346 ... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/26/2023 |. 05/27/2025 |............ AT PR I 210.06 |........... 1,008 |oeveeenieeninees o e 1,258 | ceeeiines e 1,258 [oeeenneinnnns (T Joereeneenees foere ERTTRTIT 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 06/14/2023 |.06/14/2024 |.......... 1,785 [ o 213.48 |.......... 81 | e s 8,816 |.uvveeeee | 8,816 ......... [QCIC10)) R RTUUETRRRR RROTRUTRRRR RN RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |.06/14/2023 |. 06/13/2025 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/12/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/17/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/16/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/15/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |. 06/27/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |. 06/27/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 07/14/2023 |. 07/12/2024 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/17/2023 |. 07/15/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |.07/17/2023 |. 07/15/2025 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/17/2023 |. 07/15/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/26/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/27/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |.08/14/2026 |............. L4773 F SN 213.40 ... 10,573 | fonreeeeeeciiees foeieees 11,538 | o 11,538 | [GF:15)) U IO IS RSN RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2023 |.08/15/2024 |.......... L8 070 AR N 211.97 | 38,653 [coeeeeeiiiiiee [ [ 38,329 [ .o | 38,329 |.......... K IR 72c N U IR IO RN RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2023 |.08/15/2025 |.......... 1,698 [coveiiiiiiieiiis o 211.97 | 15,552 [ e e 17,816 [ oo | 17,816 | [251c)) RN KOS ROUROR RN RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |.08/15/2023 |.08/17/2026 |.... |- eeeeeee 0001 L.
JP Morgan Index Call | Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... eceeeeeeiiiiieeiiiinnes . 08/25/2023 |. 08/27/2024 |.......... 1,160 | oo 21125 7,669 | fooiieeiiiiiiiies foiiienns 8,617 | e | 8,617 )............ (B15)].eeeeeeneenireess |eveeeiiiiieieeee | | [RTTII 0001 ...........




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

91903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 16 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income 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 | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2025 |............ 128 [oeiieieiieiciins v 211.25 | 1,166 |oeeeeneeeieees o e 1,393 | i 1,393 | (20)]evvvennvenineen foreenneenneenns o fe [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |- 08/25/2023 |. 08/27/2026 |........ceeii85 [oevnniiniiiniiiinn foreeninn 211025 |l 938 [ [ e 1,130 (... 1,130 ). . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2023 |. 09/13/2024 |............ A TR RPN 212.08 |ouuuennnns 6,104 |oeeneenneens feveveiinvenieees foreeieen 6,556 | cuneinnns foriiiienns 6,556 [..oeevuneenn (469)].cvvvevnvennnnen foreenneenineenns feeveiiinens foee 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/14/2023 |. 09/12/2025 |............. 222 [eeiiiiiiiiiiien e 212.08 |ouuuennnns 2,012 |oeeeeiieiiees e [ 2,336 |ceeeein [ 2,336 |evueinieenn (35)]evnevennvennnnen foreenneenineinns e foe [ 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 09/15/2023 |.09/16/2024 |.......... 5,806 [.ovevnienniiinnnns Joeeennnnns 21115 | 38,251 [oeeeeenieeni foeveeeiieciiees foreeeis 44,883 | .eeneiens e 44,883 [ (2,671 [ e fe 0001 .eevnnenens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2025 |.......... 1,861 [coeeeiiiiiieciis o 21115 HLCI: 70N U R RN 20,529 [.eoeiiiies | 20,529 |..coennnns (1)) U IR RN RSOOSR LN 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |.09/15/2026 |.......... 1,255 | [ 21115 13,701 |oeeeiiiieeei i oo 16,767 [.ooeniiees | 16,767 |...cvnneee (7205 R RUEUSSRRORR RUUUUEURORP ROPUUURRRRRPTI LN 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |.09/27/2024 |.......... 1,582 | [ 205.62 ........... 9,859 [ceveeeiiiiiiiens e e 18,022 | uvveeeeees o 18,022 |...euvennn (7)) FUR RRPEUSSRROR ROUUEURORP RORUURRRRRPTI LN 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/26/2025 |......ceevun 185 |oevnniinniiniiiinn foreeninenn 205062 |ovnientn 1,623 [ e foerieeeinn 2,626 [ e e 2,626 [t (2] e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 |............. 943 |oeeeniinniiinnniinn foreeninenn 205062 |ouniie et 9,972 [ e e 15,313 e e 15,313 e (T3 e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/11/2024 |...ceeeei 1,379 |ovvniiiiiininienn foreenn e 20443 | 8742 [ e ool 17,67 [ e AT,671 [ (166 e o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 10/13/2023 |. 10/14/2025 |.... . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2026 |........ceueeiB8 |oevnnvenniinnniinn foreennenn 204043 |l T20 [ feeenecenieenn Jeevneenen 1176 [ e 1176 [ (10 e e e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/16/2023 |. 10/15/2024 |.......... 3,458 |.ceuuverniennnienn forveninenn 204,45 |t 21,917 [ e oo 84,263 [ [ 84,263 [ (415 e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.10/16/2023 |. 10/15/2025 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/16/2023 |. 10/15/2026 |.......... 1,854 | [ 204.45).......... 19,443 [ e e 31,810 | .eeeeeeiis [ 31,810 |oueeeennnn ([72CI0)) U IO RN KRR LN 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/25/2024 |.......... L) FO ISP 201.54|........... 9,363 [ceeeeeeeiiiiiens e e 22,837 [ oo | 22,837 [ceeeeiennnns 105 [ oo e e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |.10/27/2025 |.......... 1,379 | [ 201.54|.......... 11,759 e fonreeeeeeiiees foiieees 23,615 [.eeeiiins | 23,615 [ceeeeiins ) O IR IO RN [N 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2026 |......cceeue 382 |oevnnvennnvinnnnenn foreenineenn 201054 |0 3,927 [ e foenneeeenn 7,202 [ e e 1,202 [ s (B2)] e e o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/14/2024 |..........2,406 |.ceuuvernnvennnnenn foreenneenn 206,94 |ounneenn 15,438 [oecnnecces [ e 26,856 [eneniies 26,856 [ (578)]eeieiniiiiienn foevneeieeiees o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/14/2025 |...ceunvenn 164 |oenniiniiiiiinn [oreeen e 206094 | 1,452 [ i foernennn 2,262 [ e 2,262 [ (18] e o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/13/2026 |....eonvenn 174 |oenniiiiiiiiiinn [oreeen e 206094 et 1,861 [ e Joeveeeeenn 2,799 [ e 2,759 [ (B0 e o e [ = 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2023 |. 11/15/2024 |..........2,230 |eeuuvernnvennnnenn foreennneenn 206,69 |ounnenn 14,291 [ooeneciies o e 25,293 [ e 25,293 [ (49T oo o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2023 |. 11/17/2025 |..oeeeeeea 1,103 [oenniiiiiiiiiienn foreenen i 206069 [ovneee e 9,713 e e Joeneeennn 15,385 [ e 15,385 [ (121 e o e [ = s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/15/2023 |. 11/16/2026 |.... . |0001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 11/27/2023 |. 11/27/2024 |..........3, 135 |eeuvinnniinnnninn foreenenenn 20795 | 20,212 [ Jevenceiieein Joewee e 33,110 [ e 33,110 o (A7) e o e [~ e 0001 .oouvennns




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 6 7 8 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/26/2025 |.............. <73 PP R 207.95 |ouuiineeennn 299 [ e e 45 [ e S (4)eevneeennnennnen o e foe = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1172772023 |. 11/27/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 12/14/2023 |. 12/12/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan oo |- 1271472023 |. 12/14/2026 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/16/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/27/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/26/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/24/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/12/2024 |. 01/14/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/16/2024 |. 01/15/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2026 |.......... 1721 [ o 213.89 |veviiiviiieeenn foeeieens 15,861 [.eevuvennivennnee foereenn 18,048 | oo [l 18,048 | 2,187 [eeeieiiiiiiies e fee e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2027 |.......... 1,384 | v 213.89 |veviiiviiieeenn foeeieens 15,510 [ovevevenivennnee foeeeenn 17,825 | o 17,825 | 2,31 | fee e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 |.01/27/2025 |.......... 1,202 |uveeeieiieennns v 213,80 |vueeeeiiieeenn foeriienans 8,044 |oeveiiiiiiiieen [ 9,280 [ e 9,280 [ 1,236 [ouvevnvennneennn Joerneenineeiinees [ e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 |.01/27/2026 |............ LS H N ORI AP 213,80 |vueeeeiiieeenn foeriienans 5,184 |oveiiiiiiiiienn [ 5,938 [ | 5,938 [ T4 [ oo oo foeveeiceieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/14/2025 |.......... 1,564 |unveneieiiiinnns Joevieennns 211,04 |vevivciieeenn foeeneens 10,329 [oeveveveeievenns Jennennn 14,683 [ | 14,683 | 4,354 [ foereeeeieen e o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/13/2026 |.......... 1,000 [oreeenieniiiiines Joeeeins 211,04 |eeeeiieiieeea e 9,913 | foeee 13,067 [ e 13,067 [ 3154 | foee e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/12/2027 |.......... 1,099 |enieniieviieiis Joevieennns 211,04 |veeivcciecenn foeeneens 12,064 [..oevvevnevennnee foveeenn 15,676 | oo ot 15,676 |ouees 3,612 |eeiieiiiiienn foeen e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/18/2025 |.......... 2,475 | e 212,09 |veniiiiiiieenn foeenens 16,433 [o.veveeeeierenns Joennennn 21,833 [ | 21,833 | 5,400 |vuniernieniienn foeennee e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/17/2026 |.......... 2,268 | e 212,09 |veniiiiiiieenn foeenens 20,731 [oeeeeiiiiiiiies e 26,036 [ e [ 26,036 | 5,305 |vuieniieninienn foeenee e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 02/15/2024 |. 02/16/2027 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 02/27/2024 |. 02/27/2025 |............ 822 [ | 21173 | foevieeanns 5,464 | L 7478 | | T8 2,015 | Lo e f = eeeeen. [0001 Lo




81903

STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2024 |. 02/27/2026 |.............. [CIC]) R AR P R [CLU[C3) R F VAE ] SRR R VZE R L7/ R AR R R, EIRTTT 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 02/27/2024 |. 02/26/2027 |.... - . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |............ L3 TN U R 21334 [ e 5,009 [ [ 6,191 | 6,191 [ 1183 i e e [ EIRTTT 0001 .evvnnnnens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 03/14/2024 |. 03/13/2026 |............ 581 |oeeieeeveieeins v 213.34 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |. 03/14/2024 |.03/12/2027 |............ 436 [oeeeeiiiiiiiiieen foeeiis 213.34 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/15/2024 |. 03/17/2025 |.......... TR TE ) PO R AT F RPN 26,882 [ciiiiiiiininns | 33,267 | .eeeeninnnn [ 33,267 |ouunnnnnnnn [C: 150 PO KPR R RN EIRTTT 0001 .eevnnenens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 03/15/2024 |. 03/16/2026 |.......... LI U AT FR RPN A | s 13,510 [t o 13,510 [ PV (CIe N R KPR AR RN EIRTTT 0001 .eevnnenens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/15/2024 |. 03/15/2027 |.......... L IVZ) U AT FR RPN 14,307 [ o 16,930 [.eneeeeeens e 16,930 |........... -7 PO KPR R RN EIRTTT 0001 .eevnnenens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov voveeiiiiiiiiiiiieeeans . 03/27/2024 |. 03/27/2025 |............ 987 |veviieiiieeins v 215,87 |ouuveieiiiieinn foeviienans 6,795 |ouuiiiiiiieeinn v TAW i s T A s B9 [ o fer e [ ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 03/27/2024 |. 03/27/2026 |............ 408 |oeniiieveieeies e 215,87 |oveeveieiiiieinn e 3,881 [ e 4,019 | [ 4,019 [ceveiniennns 139 | o e e ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 03/27/2024 |. 03/25/2027 |............ 788 |oeuveeneveieeenns foeviiennns 215,87 |oveeveieiiiieinn e 9,044 |oeeiiiiiiieiien s 9,623 | e e 9,623 |.evueininenn ST9 [ e oo feeeicien o ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ LG]SR R 4,137.64 |.......... 30,349 |.oevviiieiiiinn e s 66,410 [..eeeeeeens [oerinnns 66,410 |.......... 12,289 [oeneiiiiiiiines foerviiieeeeiees [ e EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ [CI°7 R RN 4,137.64 |........ Z( -3 L N SR FOPRPPRR RN 782,354 | oo [ 782,354 |......... AT [V R KRR (R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.......... P PO RPN 4,151.32]........ SRt VN R FOPRRR RN 1,157,484 [...cooeenin e 1,157,484 |......... 203,765 [cvvneiiiinnnines foevennineeeeeennn o e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |............. foic78 FRRRR R 4,151.32 |..coveeen LIS T 222 FOR RN R 96,826 [..evvneeees o 96,826 |.......... [C1- /N R R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |............ LT PR AR 4,151.32 |..coveeen 7.7 N RN R 94,752 | eeveviin [ 94,752 |...covnn 65,991 |evveeiiiiiiin [ e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |.............. (-2 PO RN 4,151.32 |..coveeen L[U£<I° N R FPRPRR RN 25,603 | ..eevvnnnnn [ 25,603 |.......... LT 7(0 N R AR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 04/17/2023 |. 04/15/2024 |............... [/ P RN 4,151.32 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/17/2023 |. 04/15/2024 |.......... [T 7 PO RN 4,151.32 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. LY/ PO RN 4,213.59 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.... P RO 4,255.10 |.. - . 10001 ...
S&P500 OTC Europear
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/27/2023 |. 04/26/2024 |.............. <71 IO RN 4,135.35 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/27/2023 |. 04/26/2024 |.... P RO 4,135.35|.. - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 05/12/2023 |. 05/14/2024 |............ LSS PR R 4,124.08 EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/12/2023 |. 05/14/2024 |.... P RO 4,124.08 |......... 122,652 |..coovvnnnnnniiinn feiiniiiis 362,193 [ ....362,193 |... - . 10001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |..........1,867 [ceeiiiiinnnninns Joeeennnnn 4,136.28 |........ L (VR0 IV RN FORRRRRR RN 1,113,139 s | 1,113,139 EIRTTT 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index/Annuity ......... N/A et Equity/Index |JP Morgan .....ccoooe ceveeiieiiiiiiiiieniiinnnns . 05/15/2023 |. 05/15/2024 |............ 860 [...ooiiiiiiiiiiiins foeiennnn 4,136.28|.......... 40,906 |....oovvvennnnns foveiniinniiiiinn o 127,642 .o oo 127,642 ].......... 74,394 | Lo o | [RRTITTN 0001 .ooennnnens
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1 2 5 6 7 9 10 11 12 13 14 15 16 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income Maturity Index Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2023 . 05/15/2024 |....ovveeet. T3 [eeeniiiiiiiiiins | 4,136.28 |.......... KR TE ) U RPN RN 116,622 [.eveneeeees [ 116,622 |.......... (7R U1 R FOR RN R R = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . JP Morgan ... . 05/15/2023 |. 05/15/2024 |.... P RO 4,136.28 |.. ...55,110|... -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |......... 141 [ooeiiiiiiiiiiiiiis Joevinnnn 4,136.28 |...... 1,590,702 [oeeeveiieieiis e oo 4,717,347 [ | 4,717,347 |...... LI ZA X 1 R R R R, = eeeeenns (0001 L
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 06/156/2023 |. 05/15/2024 |.... P RO 4,225.21]..........26,516 BTl ] ... 33,582 | -
S&P500 0TC
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.....evveeeen 7 [eiiiiiiiiiniens oo 4,205.45|.......... LR 7 RO FPPR RN 34,948 | .o [ 34,948 |...ouunnnns eI 5TV R KPR R RPN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.....eeveeen 108 [oueeeiviiiinniins Joeeiinnnn 4,205.45|.......... L7 VI-L N R RN AR 116,014 | oo | 116,014 |.......... LT 7 R R N RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |......oeeeeu 127 [eniiiiiiniininns Joeviinnnn 4,372.59 |.....euen. P P RPN R 55,870 [.evueeeens [ 55,870 |.......... LSV PO EPRR [N RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2023 |. 06/14/2024 |.......ceee 345 [oeniiiiinnninnnns Joovinnnnn 4,372.591......... IR V7 IO RPN AR 318,266 [....oeeeen [oernnnnn 318,266 |......... ISR R RO R R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |..........1,469 [cccoeiiiinnnnninns |oovinnnnn 4,425.841......... 316,599 |.evveniieiiii [ e 505,747 [ .eveeeenes o 505,747 |......... ST O ERUUR PR KRN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . JP Morgan ... . 06/15/2023 |. 06/17/2024 |.... P RO 4,425.841..........38,078 LW 37,791 ... 22,369 | -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index/Annuity ......... JP Morgan . 06/15/2023 . 06/17/2024 |....evveeern 832 [enniiiiiiiininns | 4,425.84|.......... 39,732 |oeeviiieeiiinin oo s 43,299 [.eeeeiiis | 43,29 1.......... 25,212 |eveeeeieeiiinn fereein e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... JPMorgan ...eeiiii e . 06/15/2023 . 06/17/2024 |.....oveeee 159 [oiiiiinniininns v 4,425.84|.......... AR 72 U (P R, 56,545 | .oeevriin [ 56,545 |.......... 28,491 |ovvveiiiiiinin fereie e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |..........3,380 [ccceviriirrnnnninns Jovvvnnnnn 4,425.84|...... 1,301,520 [oeeiiiiieeeiis e o 2,950,398 | ..covvnnnnn feunnnn 2,950,398 |...... 1,314,743 [oeneiiienns e o i = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |....eevveeeen 87 [eoiiiiiiiiinininns Joeviinnnn 4,534.27 |...ouunnn P11 P RPN N 66,983 [..eveeeees [ 66,983 |.......... 32,483 |evveieieiinn foereiiin e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 06/27/2023 |. 06/27/2024 |...eevvveeenn 9 feunniiiiiiiieiens Joeeeinnn 4,378.41 |.......... LCTCKICH R AP RN 33,892 | .o [ 33,892 |.......... TR () R AU KRR R, = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 06/27/2023 |. 06/27/2024 |...eevvveeenn98 [eeniiiiiiiiniins Joeeeinnn 4,378.41 |.......... 36,465 |...nneeiiiiines v feees 87,450 [.evunneeees o 87,450 |.......... 37,258 |evveeiveiinnn foereenicnn e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |....eevvevei B8 [oiiiiiiiiiiinns oo 4,505.42|.......... LAIRCICT) RN FPPRR RN 19,560 [.eneeeeeens foeviinnnns 19,560 |........... JEIRTC N R KPR AR RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |.....evveee 198 [eueniiiiiiiiininns oo 4,505.42|.......... A T4 V) O ERPO RN 160,619 |.oeeveeenen |evennnns 160,619 |.......... FATR-(X 1 U FU RO R, = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 07/17/2023 . 07/15/2024 |.......eei1,297 [eeiiiiiiiinninns Joeeiinnnn 4,522.791......... 273,402 |.evveeeeeiini o fes 452,866 [....coeeees [orennnn 452,866 |......... 220,200 [.eenniirinnninns foerrnnineeeeennnn o e = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... JPMorgan ...eeiiii e . 07/17/2023 . 07/15/2024 |.....eveeer 859 [oeniiiiiiiininns |oeeeinnns 4,522.79 |.cccuunnnn X T [V) PR RN AR 37,801 [.eveeeeees [ 37,801 [ 26,204 |.ooveniiiiiini foeeeiinn e = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... JPMorgan ...eeiiii e . 07/17/2023 . 07/15/2024 |......eeee 610 [oeniiiiiiiininns Joeeennnns 4,522.79 |.cccuunnnn LXTVVSN R RO AR 40,080 [..euuneeens o 40,080 |.......... 27,614 [ooiiieiiis | [ e = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... JPMorgan ...eeiiii e . 07/17/2023 [. 07/15/2024 |...oovveeeei 98 oo | 4,522.79 |.cccuunnnn RICHRCI0C R R RN 24,863 | ..oevvnnnnn [ 24,863 |.......... LT R AR KR R, = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 . 07/15/2024 |..........3,534 [ccceiiiiirninininns Joerinnnnn 4,522.79|...... 1,354,080 [.ooevevnneneies e o 2,818,764 [...coeeoon [ 2,818,764 |...... 1,307,854 [ [ [ e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 07/17/2023 . 07/15/2024 |....eevveee 101 [eeniiiiiiiiiiins o 4,629.08 |.......... FCIC TR N R RPN R 70,155 [eeveeeeees [ 70,155 |....n..eee 35,279 |vvveeieiiinnn fooreiiicins e e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 07/27/2023 . 07/26/2024 |....evvveveendB feiiiiiiiininns oo 4,537 41 ....oeeeens (eI R AR RN 14,801 [.eeeeeeens | 14,801 |.covveennns L VL0 7 R FORRRRRR RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 07/27/2023 |. 07/26/2024 |....eevveeen 264 [eneeiiiiiiinnnins |oeeeinnnn 4,537 .411......... 104,423 [oeeneeiiiiinees v o 208,882 [..evuneens o 208,882 |.......... JeLC 15 R R N RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |.....evveeen 122 [eueniiiiiiiininns oo 4,489.72.......... /%74 1 PO RPN RN 50,213 | oeeeeiiis [ 50,213 [ouennnnenn 24,509 |.eevnniiiiiini foereeinn e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |..........e. 382 foeuvivviinnnnnnnns fovrennnnn 4,489.72]......... 154,878 |..ovvvvniiiiinn o | 327,101 |.eeeeeee o 327,101 |......... 141,096 [ o fonniiiiinns o = ieeeeen. (0001 Ll




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... L7 N R A 4,437.86 |......... 378,981 [ i [ 841,058 [........... [.........841,058 |......... RS0V O KRR (R KRR 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 |............ [T P AR 4,437.86 |.......... 35,368 |..euneeiiinines foeveiiiieeiiiins e 71,961 [oeveeeeees [ 71,91 |.......... 41,265 |oevvneieeiini foeeeiiin e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/15/2023 |. 08/15/2024 |.... P RO 4,437.86 |.. o= e 0001 L
S&P500 OTC Europear
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 LT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... P RO 4,437.86 o= e 0001 L
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L) P R 4,537.71 |euuennnnnn LY FUR (SRR R, 99,319 | .eeeeii [ 99,319 |........en A4, T | foeeeiiin e EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/25/2023 |. 08/27/2024 |.... P RO 4,405.71 |.. o= e 0001 L
S&P500 0TC
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ P21 U AR 4,405.71 LT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ LI PO R 4,505.10 [.......... 29,666 |....ooeeeinnens foeviiiniiniiinn fee 69,401 [..eeeeeeees [ 69,401 |.......... 32,540 |oevvneieiiiinn foereeiin e 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 |......... RLICT: 1 U AR RPN 317,643 [.eveeeeees o 317,643 |......... ISR 72 TN R FOUR R R R EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |..........2,202 [ceoevirrirunnnninns Joerennnnn 4,450.321......... 474,368 |.eveneeeiiinines [oevviniieeeeinns fes 1,240,715 | .eeeeeeins | 1,240,715 |......... 523,445 [ e foi EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index | JP Morgan . 09/15/2023 . 09/16/2024 |..........1,368 [ccccoriiirrnininns |oevennnnn 4,450.32|.......... (TR V) R R RN 188,790 | .oeeeevennn |evennnns 188,790 |.......... 99,403 |..evveniiiiiinin fooreriiciees e EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index | JP Morgan . 09/15/2023 . 09/16/2024 |.......... 1,102 [ocoeeiiiininininns Joevnnnnnn 4,450.32|.......... [T L R AR RN 161,810 | .oeeeeeenen |ovennnns 161,810 |.......... 84,305 |.euvveniiiinnnnn fooreeiiicinn e EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index [JP Morgan ... . 09/15/2023 |. 09/16/2024 |.... [N P 4,450.32 .. ....60,345 | .....c.eeeel .. -
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |..........5,221 [ccceiiiiiinnnininns Joevinnnnn 4,450.32 |...... 2,077,030 [ooeeeeeiiiieiens [ oo 4,731,941 | oo [ 4,731,941 |...... 1,048,824 [o.eeniiiiiiienes foeveeiiniieeenens o 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 |............ LT I R 4,548.23|.......... LY/ V2 I O EPPRRN AR 115,305 | ceveviees [ 115,355 |......... 50,528 |..vvveiiiiiinni fooreeininiciien 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 |.............. L ) PO RN 4,274.51 ..o 8,329 |.evviiieiiiiin [ 27,035 | oeeeeiiinnn [ 27,035 |ouunnnnnnns 9,830 |vvvenriiiinins foerreninnneeeenn fereeii EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ FeLCIVN AR RN 4,274.511......... 146,956 [...oovevvnnnnnes Jovvnniinieciinnns [ 388,000 [..oeeeeennn Jovnennns 388,000 |......... 142,253 |vvveieviinins v e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ |} R R 4,327.78 |cuueennnn. 28,245 | e e 91,589 | .oeeriii [ 91,589 [.......... FCT LT R R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/13/2023 |. 10/11/2024 |............ 12N P AR 4,327.78 |......... LTSIV N O EPPROUTR AR 348,434 | .o [ 348,434 |......... KUK U RN RO RN, 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 |.......... VST PO RN 4,373.63 |........ YA IN-ICIVN R FOPRR RN 1,475,132 [ceveeeeens [ 1,475,132 |......... YLV ICIN R KU (R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/16/2023 |. 10/15/2024 |.......... L IO G R A 4,373.63 |.......... 52,439 | [ e 218,337 [ceveeeens o 218,337 |.vvuennnnn 95,634 |.evvveiiiiiini foereeiin e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/16/2023 |. 10/15/2024 |............ [CIEK ) R I 4,373.63 |.......... YR 1V O R AR 155,824 | .evvvnnnes [ 155,824 |.......... G112 R FORRURR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/16/2023 |. 10/15/2024 |.............. Lo PO RN 4,373.63 |.......... ISR (CICN AR AP RN 45,991 | oo [ 45,991 .......... (V1 I R FORRURR R R, 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 |.......... L3R VN PO RN 4,373.63 |...... 1,877,013 | oo e 4,572,145 | .ooeenin [ 4,572,145 |...... LIS TR TV O KU AR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ LU I R 4,465.48 |.......... FCLCTReT 728 N RN AR 96,116 [.evvnneeees [ 96,116 |.......... 38,994 |.oevneiiiiiiii foereiii e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ (L2 I 411737 [ 25,380 [ouenneeeiinninens foevrnineeeiiienn [ 106,887 |.oevvevennn |evnnnnns 106,887 |.......... FCC IR I R R R A EIRTTT 0001 .oeennnnens

S&P500 OTC European
Call-Buy ..eeeveernnnns Index/Annuity ......... N/A e Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 . 10/27/2023 |. 10/25/2024 |............. 459 | [ 4 17.37......... 185,240 [oooveeiiiinennes | |, 567,144 | ..o | 567,144 |........ 186,178 |...vvveeeeeiine |oeiiiieeiiiiiiins fooieeiieiiiiiies [ [RTTII 0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |.............. L ) PO RN 4,495.70 |.......e... (LT R AR RN 24,206 | .eevvnnnnnn ferennnnn 24,206 ... L[R2 R AR KRR 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 |............. 349 | e 4,49%5.70|......... JECT 0 (1< RN AR R 316,301 [.evvnneeens o 316,301 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... vee | Index/Annuity ......... veeeenen. |Equity/Index [Barclays .... .. G5GSEF7VJP5170UK5573 |. 11/15/2023 |. 11/15/2024 |.... P RO 4,502.88 |.. ....988,694 |... -
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiieeeeeinnns . 11/15/2023 |. 11/15/2024 |............. RCit ) FORR R 4,502.88 |.......... AV 1V R RPN RN FET T I 73,369 [..ennnneen 22K X 1 R AU KR R, EIRTTT 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/15/2023 |. 11/15/2024 |............ (SIS P AR 4,502.88 |.......... L1V Y O ERR N R 136,909 [.eveneeeens s 136,909 |.......... (SIS PR [N RN RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/15/2023 |. 11/15/2024 |.............. <71 PO RN 4,502.88 |........... LR T4 N ORI AR RN 15,387 [ oo v 15,387 |........... % (111 R AU AU O, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.......... 2,958 |ouveiiiiiiiienens e 4,502.88 EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ T2 foes 4,608.70 EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 11/27/2023 . 11/27/2024 |............ V7 I RN 4,550.43 |.......... LT R RPN AR 135,170 [eeenneeeees o 135,170 |.......... 64,541 |oovveiiiiiiins [ e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 11/27/2023 . 11/27/2024 |............ 74 1 S N 4,550.43|........ 101,796 |oeveeeeeeciiis [ i 234,602 | .coovninnnn [ 234,602 |.......... 96,879 [ciiviiiiiiiins e [ e EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............ L7 PO RN 4,719.55 |.......... 52,320 |.eevvnieeeiiinnn oo s 73,322 | eeeeeiiin [ 73,322 |...ccunnn L V(X A R R A, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............ KAL) PO R 4,719.55|........ LRLTR<2 2 Y U AR RPN 230,752 | ceeeeeiinn [ 230,752 |.eueennnn [0SV R O R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 12/15/2023 |. 12/16/2024 |.......... 7L O I 4,719.19 [......... 265,899 |..uveniieiiiii [ fe 638,358 [..evuneeens o 638,358 |......... 346,852 |..oovvnnieiiiinnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 12/15/2023 |. 12/16/2024 |............ L7/ P AR 4,719.19 .......... 26,507 |oueneeeiiiiines foevviiiiiien e 61,853 [.eveeeeees [ 61,853 |.......... 24,580 |.evveneiiiini foereii e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 12/15/2023 |. 12/16/2024 |............ [51572 P AR 4,719.19 |.......... FCTR-/X 2 U (SRR R, 80,083 [.eveeeeens [ 80,033 |.......... 31,632 |eveeiieeiini foeeeiiin e EIRTTT 0001 .eevnnenens
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 4,719.19 |.......... 26,567 |ovenneeeiiinines | e 35,500 | .oevvvinnnn [ 35,500 |.......... T2 L PO ERRPR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/16/2024 |.......... 2,848 |ouveiiiiiiieeens e 4,719.19 [...... 1,109,688 |.oevvveneeeivinen oo s 2,096,352 | ..cevvunnnn feunnnn 2,096,352 |......... 957,263 |..evvvnneeiiinnnn o e [ EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 12/15/2023 |. 12/16/2024 |.............. (7 R AR 4,832.45|.......... 21,389 | e 43,185 | ceeeeiis [ 43,185 |.......... 21,583 |eveeeiieiiiin foereiei e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |.............. FA ) PO R 4,781.58 |.......... LECTR:KICH RN FPPURRR RN LYQVL X U 47,798 | 23,467 |oeveeiiiiiini foereii e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2023 |. 12/27/2024 |............. RGN FO R RN 4,781.58 |......... 127,285 [ v [ 308,718 [ .eeeeeeian | 308,718 |......... 123,284 |vveiiiiiiiiens | e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. FL PO R 4,783.83 |cevveiiiiiinin foeeeiinnnn LT AT R 38,369 |..eevvnnnnn [ 38,369 [.......... 22,598 |ovvveeeieiiini foererrin e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ ot VN R ERN 4,783.83 [ceveniiiiiinnnns Joeeennnnn 146,894 [..oovvviiiiiies s 268,233 | ... 268,233 |......... VAT R FOUU R R RN, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.......... LG 1 R A L (C TR FO R 354,835 |..evveiiiiiiinnn foreeeees 858,486 [......ooeen [oeennnn 858,486 |......... 503,651 [ovvniiiiiiiiinns foorrniineneieiens o EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2025 |............ L3 1) R R 4,765.98 |oevvvniiiiininns foeeeiinnnn 40,595 |evveniiiiinii e 102,020 [.eunneeenns [ 102,020 |.......... 61,425 |ooeveeiiiiiiinn [ e EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index [JP Morgan ... . 01/16/2024 |. 01/15/2025 |.... P RO 4,765.98 |.. ... 146,348 |........... eeeen... 146,348 | -
S&P500 0TC
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 . 01/15/2025 |..........3,906 [cviviirrnnnninns Joerennnnn 4,765.98 |oevveniiiiiinnns oo LRIV VN U R 2,816,697 [...coeeeen [onnnns 2,816,697 |...... 1,286,380 [.oovvveveeniiiins [ [ e EIRTTT 0001 .eeennnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.............. L2 PO R 4,880.36 |..evnniiiiininn foereiinnnn 30,503 |.evveniiiiiiniin [ 60,532 | .ceveiiins [ 60,532 [...unn.een FC VN0 VN R FORRURR R R EIRTTT 0001 .oeennnnens
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 01/26/2024 |. 01/27/2025 |.............. LU P PPPPTN FTTTOTN 4,890.97 | [ 2,088 [..oiiiiiiiiiiiins s 4,266 .cceenneees foiiiinnns 4,266 |........... 2,979 e foveviiinns e | [RRTITTN 0001 .ooevnnnnns
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ L F AR 4,890.97 [oevveniiiiiinin foeeeiinnnn 80,767 |oevvvvveiiiiiennn o 128,721 [.eeeeenenn | 128,721 | LY/ (11N R N R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. eIt R R 5,000.62 |oeeveniiiiininn foreeeinnnn 2T P RN 36,693 |..covvnnnnn [ 36,693 |.......... L VA T R AR KR EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/14/2024 |. 02/14/2025 |.... PR P 5,000.62 |.. 208,090 |... ....279,968 |... -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.......... 1,198 [ccooiiiiirinniiinns Joerinnnnn 5,020.73 |.covvviiiiiiiinnn feeeeees 275,388 [ovvvneiviinnnnnnns |oeeennnnhSTT 479 [ | 377,479 |.eueennn. (0720 1N R R R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 02/15/2024 |. 02/18/2025 |............. LSSV R R 5,020.73 |.coeeviiiiiiiinn feeeeeees 30,921 |ovvveeieiiiini [ 48,505 | .oeeeriinnn [ 48,505 |.......... LA R AR R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 02/15/2024 |. 02/18/2025 |............. L1/ F R AR 5,020.73 |.coeeviiiiiiiinn feeeeeees AT P RN T84 [ [ 41,784 |.......... LR VSN PO EUUPTRR [ KRR EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/15/2024 |. 02/18/2025 |.............. [ PO RN 5,020.73 |.coeiiiiieiiiiinn feeeees 11,392 [ o 12,201 [t o 12,201 [eoeeiiinnnnn [0S N ) N R R EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.......... FC T (CI0 N PR AR 5,020.73 |.ooeviinnieiinnn o 1317613 | [ 1,721,858 |l 1,721,858 404,245 .o o e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.............. [ PR RN 5,150 44 |..oovviiiiiiiiinn [ LI I T R FP, 42,509 | .oeeiiiin [ 42,509 |.......... L2 R AU KRR R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |.............. LU A R 5,078.18 EIRTTT 0001 .eevnnenens
S&P500 OTC European
. 02/27/2024 |. 02/27/2025 |.... -

Call-Buy ... veer | Index/Annuity .
S&P500 OTC Europear

. |Equity/Index

JP Morgan ...

5,078.18 |..

Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |.............. L1V N PO R 5,150.48 EIRTTT 0001 .evvnnnnens
S&P500 OTC European

Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/14/2024 |. 03/14/2025 |............ X7/ P AR 5,150.48 [cevveniiiiiiinnns oo 183,849 [civiiiieieeis Jevninnnns 210,274 [ .eveeeeees [ 210,274 ..ot 26,425 |eeveiiiiiini foereeenn e EIRTTT 0001 .eevnnenens
S&P500 OTC European

Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... L ICKES N O I 5, 117,09 [ceveniiiiiiinns o LK R AR 513,310 [ceveeeenes o 513,310 |......... (07510 Y R FOU R R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/15/2024 |. 03/17/2025 |............ J£7 I I 5, 117,09 [eeveeiiiiiiiins o L YL N PO RN 70,308 [.evueeeens o 70,308 [...ccenen 31,834 |eeeeiieiiini foereii e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/15/2024 |. 03/17/2025 |............ SV R I 5, 117,09 [eeveeiiiiiiiins o 55,089 |..evveniiiiiini [ 98,017 [.eveeeeees [ 98,017 | 2,928 |oevveiieiiiii foereiei e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/15/2024 |. 03/17/2025 |.............. L1V PO R 5, 117,09 |oeveeeiiiiiiiins [ A1V PO RN 7,708 [aeneeeeens |oeeeinnnnns T, 708 [oeeeeiiinnnns FCLU N PR RN N KRR EIRTTT 0001 .eevnnenens
S&P500 OTC European

Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... T (L3 PO R 5, 117.09 |eevveiiiiiiiins oo 1,419,701 [ v 1,618,951 [..ccceeenns | 1,618,951 ......... 199,251 |vvveiiiviinins foerernineeeieenn e e EIRTTT 0001 .eevnnenens
S&P500 OTC European

Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. -1 1N R AR 5,219.43 | [ 30,719 [ooeiiiiiiiineens v 35,439 [.oeeeeiiis | 35,439 |..covunnnns L0 4 1 PO RN AR RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2024 |. 03/27/2025 |.............. LY/ PO RN 5,248.49 |...ccvviiiiiiinn foeeeeees (U7 FO RN 11,256 [ | 11,256 [ LN PR R N KRR EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Buy ...covvvnnnnnns Index/Annuity ......... N/A Lot Equity/Index |JP Morgan .....ccoooe ceveeiiiiiiiiiiieniiinnnns . 03/27/2024 |. 03/27/2025 |............ L T AT 5,248 49 ..cccvveiiiiiins foeeens JC TR T T AT, 79,032 | .ceeeiii | 79,032 |ouuuniiinnnn 895 |.uuvniiiiiiiis fonniiii e | [RRTITTN 0001 ..oevnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 31,283,183 7,498, 161 0 74,785,458 | XXX 74,785,458 29,371,547 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 31,283,183 7,498, 161 0 74,785,458 | XXX 74,785,458 29,371,547 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC

Tidewater Warrant US - Chicago Board

88642R133 .............n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 2,495 oo feeeeeeenna L0 O T A o AP O APl A PPNl AP PP FEPPPrrT O PPTRT I TTTTTTer [ orr
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 31,283,183 7,498, 161 0 74,785,458 [ XXX 74,785,458 29,371,547 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0] XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value B./A.C.V. | Accretion Item Exposure | Entity (b)
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 31,283,183 7,498,161 0 74,785,458 | XXX 74,785,458 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0] XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. LI PO R 4,241.08 |.......... [WAYE)) R TR RN (18,746) .evvneeeen o (18,746)]...cevves (4,271 e [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/12/2024 |.............. -2 PO R 4,303.15|.......... (PIZ()) R IR RN [211:7)) [ (7,082)[eeeeee (1,888)]eceeeeeevevnnns [ [ e [= e {0001 s
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ 24 (V) S RN 4,230.74 (68,787)].ccceeeeeeeeeeeees fornnnnnnnnnnnnnnns feeeeenn (216,561)] wevnnnnninn [ (216,561)f.0uunnns (88,387 [ [ e | = e 10001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. [S1CJN PO R 4,261.77 |euueennnne (8,188)]..ceeeeeeeeeeeeees [ [ (20,198)] e | (20,198 (4834 | [ fe = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. £ R A 4,212 11 | (23,483)). e [ [ (76,703)] e | (76,703t (32,388)[e v Jeeeeeeeeeeeeeeeees foeeeeeeieeeeee foi = e 10001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/12/2024 |.............. LU R R 4,220.39|.......... (QICE:KC)) R FOPPUPOT RPN 31 s (1)) RO RN €/ 11 1)) AR :7/7)) RN RN RPOPRTR AR o (111 ) IR
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/12/2024 |.............. A PO RN 4,447.96 |.......... ((CTVLCK)) R IR RPN ¢ 1 £ (1} UURSRURUO R ¢ B4 1)) R i INC7Z:)) RN RO RPTUPRTR AR o (111 IR
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ ot VN R ERN 4,241.08 (121,868)[...vvvvvvvnnnnnnnn Jevvvrnnnnnnnennnns Joeeeees (387, 15)| e o (387, 161)[1eeenns (159,322) e [ s e | = e 10001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. -1 N R AR 4,213.591......... (15,831)]evvvvvvvnnnnnnnns Joeeeeeeeeeeeeees [ (37,524 e [ (B7,528) e (TLAT) e [ | e [= 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/17/2023 |. 04/15/2024 |.......... 2,008 [oeeeeeennniiiienn Jevninnns 4,234.35 (333,224)].ccceeeeeeeeeeeees fernnnniiiiiiiiiins |, (815,465)] ennnniiiin [l (815,465)...n. (169,880)). e | [ e | = e, (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/17/2023 |. 04/15/2024 |............ L) O RN 4,203.21 (50,080)[....ceeeeeeeeeeen fernnnnnnnnnnnnnnns Jeeeeens (151, 444) i [ (161,444) 0000t (80, 201 e e e | = e (0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. 1.7 PO RN 4,213.591......... (83,673)eeeeeeevnnnnnnns fovvvnnnneenvennnn foonenn (102,749)) coceeninn [ (102,749)]. e (41,288)fe e e foeeeiiii [ | = e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/17/2023 |. 04/15/2024 |............ L5771 PO R 4,410.78 |......... (30,549)). oo [ [ (112,806)] e | (112,808)]. (53,327 e foeeeeeeeeeee e | = e 10001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. [C1°) PO R 4,275.86 (21,078)] oo fernnvinnnnniniinns Jeeeeee (67, 921)] s o (67, 921) (28,648 e e | | = e 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |......cevvees 27 Jovevnnniiiiiiinnnns foeeeeens 4,439.84|..........(1,918)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |..........2,501 [ceceiiiiirinnnnnns Joerinnnnn 4,223.97 (842,977 )|.ceveeeeeeeeeeeees foeeeeeeeeeenene [0 (2,594,874)) . |0 (2,594, 874)]. ... (1,049, 948). s [ foeeeeee [ = 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |.......... 7,915 |oeereenniiiiinnnnns foreeenes 4,234.35 |....... (633,442)
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. P2/ PO RN 4,452.29.......... (1,816)]. e [ [ (5,182)) e | (B, 182)] e (2,180 e [ fo = e 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/17/2023 |. 04/15/2024 |......cevvvet B4 |ovnnnnniiiiiiins o 4,203.21].. o (14,741)..
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. /(-] [ A 4,192.831......... (V7RV} R TR AR (81,351) ceveneeecs o (81,351)f.ueee e (32,126)] v oo e [ = 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/17/2023 |. 04/15/2024 |............ LK I 4,223.97|......... (RIS ) U RPN RN (76,240) .evnneeees o (76,240).....ee . (15,521)]cevvvnneviiinnn oo i [ = 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |............. L7 FR AR 4,400.40 (57,661)]..ccvvnnnnns (210,498)( .evvenneees fonnnnns (210,498)]........ (98,610)]...ccvvvvnveriinnn foorrrrriinniiinnns fovveniinniviinnns [ | = e (0001 Lo
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. LY/ PO RN 4,240.57 |......... (15,361)f.eeeeeevnnieees Jovvennineivciiens [ (47,962)] .eevvvnnnn fernnns (47,962)[...eeeen(19,664)].ccvvenneviiinnn oo s [ = 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/17/2023 |. 04/15/2024 |.............. L LN R R 4,390.02|.......... (R K73 FOR R R, (14,913)] ceevvee [ (14,913))..eee e (8,923)] e o e [ = 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ 263 | o 4,228.40 (86,011)]..ccevvnennns (273,430)] -oevvvvnnnn feunnnns (273,430)....... (110,225)]..cevvneniniiinn feeereeeciiiiieees v [ | = e (0001 Lo
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... N/A et Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 ). 04/27/2023 |. 04/26/2024 |............ 77 i | 4,290.43]......... [CLITAE) A73, 207 v o (73,27 oo (73,307 ceveevieviies fooevvvninineieins foveeniniiiniinnns fovvevnnnnnneennns [~ weeeenn. (0001 s




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/27/2023 |. 04/26/2024 |.............. <71 IO RN 4,290.43 |.......... (4,033) (11,039)f LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 05/12/2023 |. 05/14/2024 |............ LS PO R 4,227.18 |........ [CHINAL)! F R RN (202,324)] ceeevvinnnn fvnnnnn (202,324), EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/12/2023 |. 05/14/2024 |.... [N PR, 4,237.491.........(20,559)| ...(67,392)| ... ....(67,392) o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ L2227 PO RN 4,371.521......... (A T0Z1)) AU (PP RPN (110,621)] .oeeeevvenn Jovenn (110,621)] EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/156/2023 |. 05/15/2024 |.... PN PR 4,208.66 |....... (642,897), N (2,050,491)] .eevvvnnnnn fennnn (2,050,491)| o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |..........1,665 [cccoiiivirrnnniins Joeeinnnnn 4,229.35(....... [T | R RN RN (838,645)[ .evvunneens fonnnns (838,645) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/15/2023 |. 05/15/2024 |.... PN PR 4,219.01|....... (536,188), N (1,726,459)] .ccvvvnnnnn fennnn (1,726,459)| o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ L7 I R 4,198.321......... (46,628)[.....cccvvnnnnenes Jovrnnniniiniiinnns [ (147,320)( cevvnneens [ (147,320) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ LIS I R 4,185.921......... [(CISTCISTS) U AP RN (205, 131)[ cevenneees o (205,131)]........ (W T2 S FRURRR RN R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 05/15/2023 |. 05/15/2024 |............ 1S3 PO RN 4,355.50 |......... (R 2 )] U (PP RPN (123,883)[ .evvenneees fonnnns (123,883)|......... (GZ IR (VX' R ETUUTR PR RN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.............. -1 1N R AR 4,247.% |......... (TR AT I PR AR (83,131 ceveneeecs o (83,131)f......... (33,424)]...covvviiiiinnn oo v [ LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ 207 P AR 4,200.39|......... (35,680)[...ccvvvvnnnnenns Jvvrnnnieiiiinnns [ (107,773)] e eeeeeevinn | (107,773)f......... (P26 PO ETUURTN PR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ L1 U R 4,382.391......... [V 10) U APPSR RN (117,508)] .oeeevvenn |evennn (117,508)......... [(S7 .G | O ERRUUR RN KRR LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |.............. (7 R R 4,331.61 [.......... (KSR P R R, (26,616)(...uveeeens o (26,616)|.......... (K23  F EPTR [ RN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/26/2023 |. 05/24/2024 |............ L0 I R 4,331.61 [......... [ReTN02(0) AU AP RN (102,639)( .evvnneaes fonnnns (102,639)|......... [CXI72) RN R RPN RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ (-] S I 4,503.77 |........ [(ZOZAD! EU IR N (71,913 v o (171,913)f........ (€2 INCI<I0)) R AR RN R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ 127 [ Jeees 4,481.90 [......... [QA1°71) T PR AR (42,156)] +eevvvnnns fenns (42,156)......... [QET7:c)) R FORRUURRR R AR, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ 72 PO R 4,470.97 |......... (1723 U TR RN (106,512)[ cevvnneens o (106,512)f......... (IS 1[0 R RERTUUR RPN RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/17/2024 |............ JEIC) I 4,492.23 |......... [C1ST£73) FUU (SRR RPN (109,980)( .evvunneens fornnnne (109,980)f......... (SR 1Rtc7) | R EPRUUR AR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.............. - R AR 4,556.40 |......... [AT£-S) | R RPN AR (65,124)] .evvvvnnn fennns (65,124)f......... (RN L15) | O RN PP KRN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 11721 IR I 4,514.36 |....... [REICEVEEK) | Y R R (938,401) (Y07 F RN R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/17/2024 |............ 265 |eeveeiiiiiiii [ 4,671.47 |......... [(CIURZ D U AP RN (168,421)(..eeeeeees o (168,421))..s [CCAIRLT.) O EPRUUR AP RN EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2023 |. 06/17/2024 |.......... 1,662 [oniiiiiiiiiiinns Joeveinnnn 4,503.29|....... [EREI117)) R PR R (1,246,425) [RSICICIR: (0] R FRRUUUR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/17/2024 |............ L[} SR RN 4,492.23 |......... [RZIVLYD I PRI AR (57,470) .evnneenns |oeeennnn  (57,470)........ (25,842)].cvveeiiiinnnns foerevnninieeieinn e LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/17/2024 |.......... 1,158 [cooeiiivininiiiiins Joeriinnnn 4,514.36 |....... [QECURE ) | Y RN R (297,785) [REI VA7) R FUURR R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/15/2023 |. 06/17/2024 |.... P RO 4,695.82..........(7,408)| ....(8,363)| ... ....(6,401)[. .. S N [0[v .
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/15/2023 |. 06/17/2024 |............. 2 F AR 4,478.95........ (WAA-I515)) R AR RN (185,037)( +eeeeeeeees [ernnnnn (185,087))...... [EEISTRC (V)| R KU RPN RN EIRTTT 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 06/27/2023 |. 06/27/2024 |.... [N PR 4,465.98 |........ (11,861)| ...(27,050)] ... . (27,050)]....... (12,777)|. .. S N ([0[0 I
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 06/27/2023 |. 06/27/2024 |.............. 95 | foeeennnd 4,509.76 |......... (27,954)] cevveneieiinnnnn [ | (75, 477) e oo (75,477)......... (35,517)]uevveniriinnnnns foovevnninniniiins foveiniiiiiniiinns i [RRTOPTITN 0001 ..oevnnnnns
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |.............. LS PO AR 4,618.06 |.......... (1)) PO R R, (13,635)] .evvvnnne fennenn (13,635))... (8,464))...eeeviinnnnnns foevennneeeeeiines [ 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 4,618.06 |......... (59,964)...vvveneviiinnnn oo | (139,530)] ...cevvnnnn fennnnn. (139,530))......... [(CISI1-1<)) R AU R U L 1/1]1) B
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/17/2023 |. 07/15/2024 |.... [N PR 4,812.25|.........(34,088)| ...(89,401)] ... ...(52,364)|.
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 07/17/2023 |. 07/15/2024 |............ L5731 PO R 4,568.02 [......... [ITOZES)) T RPN AR (99,968)] ..cevvnnnnn fonnnnnn(99,968))........ (47,972)]cvveeiviinnnns foeveevicccens e v [= e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 07/17/2023 |. 07/15/2024 |.... [N PR 4,613.25 [....... (151,500 ..cevvvrrrnininins Joereeeeeeeeeeens [ (265,194)....ovvvnnn [onnnn.. (265,194))....... (154,163)|.
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 07/17/2023 . 07/15/2024 |.......ee1,528 [oeeiiviininiiins Joeeiinnnn 4,613.25 (486,397)]...eeeeevvninnees foevennnneieeinnns o (1,088,457)........... |.....(1,088,457)....... (540,653)]...cvveneeiinnnns fooreiiininiiiienn [ e [= e (0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/17/2023 |. 07/15/2024 |.... P RO 4,595.15|.........(28,919)| ...(50,3%5)[..eennnns ...(28,248)|.
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 07/17/2023 |. 07/15/2024 |............ (U1 I R 4,651.69 [REICTNCI0[0)) R AR RN (68,027)[.euvveeeens |oeeennn. (68,027)f......... (34,830)]..cvneeeeennnnnns foorrvvniinieeieins e e [= e ]0001
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573 | 07/17/2023 |. 07/15/2024 |............ LN U R 4,586.11 [......... [RCITCIokc) AU AP RN (124,458)] .oevvvnnns [evnnnn. (124,458))......... [(CIUNCL1C)) R A R RN S 1400}
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.............. eIt O RN 4,821.29|.......... [ECTR: .Y FOR RN RN (6,593)] .evvvnneees fooeeeeennn (6,593)).nn (5,549)]ccvvvvniieiinnnn [ e [ = 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 07/17/2023 |. 07/15/2024 |............ L FR AR 4,782.85|......... (44, 3841). v oo e (113,301)f cevvnneens [ (113,301)).. [(ZIET)) F R R TR SRR I1(0[1) IR
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.......... 1,831 [oiiiiins o 4,601.94 [T ) RN R N (962,288)(........... |....... (962,288)|....... [CYRTR: 7)) FR R PR R PR 11[1[1)
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UKS573  |. 07/27/2023 |. 07/26/2024 |.............. L1 PO R 4,718.91 |.......... (CXT40) AR TR RN (TA28) e [ (7,124)). (5,410))cceeeiiinnnens Joevenieeeeeeiees [ e | = e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ LA [ R 4,764.28 |......... [ 105151S) R RPN RN (67,100)] ...cevvunnr [eunnnnn. (67,100))......... [ETAV£)) R AP RO U L 111} B
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ LN PO R 4,628.16 |......... (48,995)]...cvveneiiiinnnn oo | (104,894)(........... [....... (104,8%4)......... (51,839)].ceveeieiiinnnns fooreevniieiienn e e [=  ]0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ L2227 PO RN 4,624.41 [RICTR:I0S)) R AR RPN (34,622) .cevvnnnnn fonnnnn . (34,622)|.......... (21,450)].cvveeeevvinnnns fooreeniinnieeenn e i [ e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ L3 PO R 4,691.76 |......... (G172 U (PP R (130, 116)] .oeevvves |oveenn. (130, 116)).... [(E3CICT0) R AR R RN [ 1[40}
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ LIS I R 4,601.96 [......... [(CRINCKTY) U AP RN (141,447) .ooenneeens | (141,447, [(CST/CRD) R AP R RN L 101} B
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L PO RN 4,562.12......... [ReicR:te(1) U R AR (96,516)(....cceeees |- (96,516)f...... (44,260)]..0vneeeeennnnns fooremnninneeenns o e [= e ]0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ 205 |eeeeeieiiiiii [ 4,744.07 |......... (T3] EU AR R (42,465)| .oevvnnnnnn fonnnnnn . (42,465)|......... (29,284)].ccvneiiviinnnns fooveenniiniiieins e i [= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ 112 F AR 4,724.10 [......... (69,627)[.eeevvvnnnneees Jovvnnnnieiiinnnns foeeeens (191,468)| ........... [....... (191,468)|......... [ECiSHC )| R RO AR RN PR I1(1[1) IR,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... LIRS R I 4,526.62 [ESVAICITS) R R R (1,250,697)........... |.....(1,250,697)....... (559,826)]...cvvuneeeiennnns fooveviiniiiiiiiinn [ v [ e (0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... 1,490 [oiiiiiiiiiiiiens Joeeeinnnn 4,515.52 [(S7Z0 <)) KU AR N (1,229,031)] ..evvvnnnnn fonnn (1,229,031))........ (545,983)]...vvveneiiiinnnns fooreriininiiiiins [ e [ e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ L3 PO R 4,704 13 |......... [ITACKc)) U IR RN (126,343)] ...cevvnnnn [ennnnn. (126,343))......... (64,427)].cvvneevennnnns fooreenninniieiens o e [= e ]0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ P2 P RN 4,513.30 |......... (47,831)[ceeeeevnieeees Jevnneeeniiiin foeeees (117,038)] .eeevveen |eveennn (117,038))..... (IS0 7)) O RN RN RN R 11(0[1) I
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... [N PR, 4,495.55 [...uurnnn (62,532)). e [ [ (144,679 ... ...(63,406)|.
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... 1,194 [oooiiiiiiiiiiiiins Joorinnnnn 4,526.62 (200,405)).ceeveeeeeeieeeens foeneeeeeeeeeees fernnnnn (497,739)) e | (497,739)) (I IZZ0)] PR NPT RPN RN PR 11[1[1) I,
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/25/2023 |. 08/27/2024 |.... P RO 4,504.841.........(54,313)| ...(57,552)|.
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Wells Fargo PBLDOEJDBSFIOLXP3B76 ). 08/25/2023 |. 08/27/2024 |............ M | 4,548.90]......... (15,536)] e Lo o (43,912)) L (43,912))] (23,307)].ceveeeiriennnnns foovvennninnnniiins foveennniiiiiinnns fovvvnninnnneceinnn [~ weeeenn. (0001 L




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 5 6 7 8 9 10 11 12 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ L) PO R 4,526.87 |......... (44,038)). oo [ [ (108,938)] o | (108,935)]. (48, 156) e e foeeeeeeeeee e | = 10001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/14/2023 |. 09/13/2024 |.............. [/ PO R 4,606.46 |.......... (5,379 vvvvvvevevnrrnnnn foeeeeeeeeeeeeeeees [ (14,856) e [ (14,886 (8,083 [ feeeeee e [= 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 09/14/2023 |. 09/13/2024 |.... PN PR 4,606.46 |.........(33,776),
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ L0728 N R 4,640.251......... (13,087 vvvvvvvnnvvnnnns Joereneeeeeeeeeeees [t (37,923) e [ (87,923)) e (21, 795)] e [ | e [= [000T
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 09/14/2023 |. 09/13/2024 |.... [N PR 4,640.25|.........(81,155)|
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |..........2,334 [cceeiiiiirnnnininns Joerennnnn 4,528.20 (805,148)[.....ccvvnnnnnnnns (1,948,137 .evneeeenn | (1,948,137).... (842,839)]. e [ [ e [= e 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2023 |. 09/16/2024 |.... P RO 4,514.851.........(19,300)|
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |.......... 1,849 [cccoviiiiinniiinns Joerinnnnn 4,539.33 (624,657))...uveeeeinnnnnns (1,524,405)] ..cevvnnnnn [onnn (1,524,405))........ (663,995)[...cccvvvvnnnnnnns fovnnniniiiiins [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |.......... 1,505 [ccceiiiiirrnnnninns Jovvinnnnn 4,539.33 (237,038))...0neeevennnnnns (717,940 .evnnneeees oo (717,940)].c.en (339,921)] i [ fvvneiinicvcinens [ | = e (0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............. . F AR 4,730.69 [......... (50,548))...0eieininnnnnns (146,000)] ..eeevvven |ovvnnnn (146,000 .ceeeen (72,946)].ceveeeiiiinnnnns Joovevnniniieiinns feeeeniiviiiiens v [= e [0001 s
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |.............. 1.7 PO RN 4,494.821......... [REISTR: 1)) U EPPPTURTI RN (84,769 .evvneeeens |oevennnn (84,769).. e (35,903)]ceveeneeviiinin [ feniiiieis e [ e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ T P RN 4,706.21 (66,518)]....ccvvnnnnnns (187,784)] ceeeeeenen |oveenn (187,784 (91,960 oo [ v [= e [0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ LV} R RN 4,766.29 [......... [QRTCESE) T RO AR (53,806)( +vnveeeeees |oeveennnn(53,806)[...eeee (35, 115)]eeeenniiiiiinnn [ e e [ e (0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ A1 I I 4,517.07 (76,411)]..cceeeis (183,361)[ .evvnneeee [oereenn (183,361)]euenes (78,758)]ccveviiiiiiiinn feoeeeeiivinnenes v [ | = e (0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ LT I R 4,570.48 |......... (44,974).ccvveiiiiiinnnn (112,480)( .evvnnenens [oeeeenn (112,480). 0o (49,969)]. v feeeeeeviineees fvveiiineciiiees [ | = e (0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ TE T P AR 4,528.20 |......... (62,082)]...0eeeevnnnnnnns (184,956)( ..vvnneens [oeeeenn (184,956)].....ee(86,291)]cceeviiiiiiiinn feeeeeicviineees fvveeiinieviinens [ | = e (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ 219 | o 4,505.95 (78,602)]....ccvvvnnnnnns (187, 123)[ weveneeees oo (187,123)]eee e (79,812)] i [ v [ | = e (0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L0728 S R 4,370.69 [......... (34,910).enieiiiiinnnns (100,690)] - +eevvvven Jevennnn (100,890)..eeenn(39,902)]ceeeiiiiiiiis fooeeivniniieceens feeeeiiiiiiiiees v [= e (0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L0721 N R 4,445.49 |......... (R0 -} R RPN AR (93,186)( +vvvveeeens |oeeeennn(93,186)[.eees (37,881)]uceeeeniiiiiinn [ e e [= e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L7 I R 4,392.06 |......... (51,640))...0eeeivinnnnnns (151,615)( cevnneeees oo (151,615))eee et (59,847 )]s [ v [ | = e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. L) PO RN 4,402.75 |.......... (K527 PR R R, (22,570)] «evvvnnnees feeeeeennn(22,570)). v (9,510) e v [ e | = e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UK5573 | 10/13/2023 |. 10/11/2024 |............ L1 I R 4,435.97 |......... (51,148)).eviiiiiiinnnns (141,994)] .oeevvnnnn [ (141,994)] 000ttt (56,838)[.. e Jeveiiieecciiis [ Jencceii [ = e 10001 L,
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. L1 PO R 4,457 .61 |oeeneee e (7,356)] e [ oo (30,361 e e (80,361)]e e (13,016)] i [ e [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. LI PO RN 4,468.43 |.........(15,466)[....cceevvnnnnnnns |oevnnnnnnininnnnn [ (44,081)) o [ (44,08 1)) (17,920)f s e [ [ | = e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. A PO R 4,425.16 |ooeeenn (12,512)) s e [ (48,525)) o [ (48,525)). (20, 089). e e [ [ | = e 0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 10/13/2023 |. 10/11/2024 |.... [N PR, 4,414.34|.........(41,523)|
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. L R R 4,717.28 |cuueennn [R5 PR R R, (12,049)] .eevvnnnees feeeeeenn (12,049)). e (5,780 v [ e | = e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/16/2023 |. 10/15/2024 |.... P RO 4,434.86 |....... (159,676)| (410,459)] ...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 10/16/2023 |. 10/15/2024 |..........2, 473 |.ccoiiiiiinninnins Joornnnnnn 4,450.17 (773,626)]....ccvvnnnnnnnnns (2,011,977)feenneeennn | (2,011,977)... ... (808, 798). v eevviennn foovniiiiininiiins e fovvevieinnneennnn [= 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 Current Statement Date
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1 5 6 7 8 9 10 12 14 15 17 18 19 20 21 22 23
Current
Year Initial
Strike Cost of Credit Hedge
Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Maturity | Number Index Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or of Notional Received (Received) Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ 409 | o 4,657.92 |..eeeue (96, 194) i i [ (302, 119)f .evvnnnees |onnnnn (302, 119)]...... [RECITZA 1)) R FORRUUURR R R = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ [V FO AR 4,447.98 |........ (80,588)[....cccevvnnnieees fornnnnnieiiiiinns [ (219,452)] ... = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/16/2023 |. 10/15/2024 |.... P RO 4,461.10 |.. .... (1,017,700)f ... -
S&P500 OTC European
Call-Sell .....cevvennns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ LU I R 4,487.34 |00t (35,082)).eeciiiiiees foevennieeeiiinns o (94,018)........... = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/16/2023 |. 10/15/2024 |.... P RO 4,461.10 |....... (548,465)]....ccevvnviriinnn foriiiiiiiiiiinnns oo (1,439,316) -
S&P500 OTC European
Call-Sell .....covvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ U U R 4,727.89 [cevveee e (5,938)] e [ i (41,174) ....coenees = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... Barclays .... . G5GSEF7VJP5170UKS573 . 10/27/2023 |. 10/25/2024 |.... P RO 4,199.72 .oeeevn (81,031 i [ (270,328)] -.evvveennn -
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LA I R 4,220.30 |..eeeven(38,206)[. i feeiinieeiiiea [ (130,040) .- -vvvenen = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvennns Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ (L7 I R 4,220.30 |...oeuen (18, 448)]..ecciiiieees |oeveiieeeeeiiens o (96,222)] ..vveennnnn = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJPSI70UK5573 | 10/27/2023 |. 10/25/2024 |............ LK 7 I R 4,240.89 |........ i (36,592)[c.niiiiiiiiees i [ (126,779)] - vvvveennn = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LV 1 I R 4,619.33 |.....uuu i (36,476)).eneiiiniinnes |evennneieiiiens o (96,557)] .evveennnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LA [ 4,596.85 |........(35,024)].eniiiiiinnns | oo (90,773) eevnnne = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2023 |. 11/14/2024 |.............. LU R R LT FO 1<) AU RPN RN (2,525)] .ceunnnnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LA [ 4,698.01 [..euuee e (29, 747)] e [ i (85,063)(........... = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2023 |. 11/14/2024 |.............. L) PO RN 4,619.33 |..oeeenne s (3,495)]cenniiiiins e o (14,729)] cevvvnnee e (14,729))..c. [AC°55) F EOPR [ RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. 15T PO RN 4,574.93 ..o (13,782 fovveiieeeceiens o (50,283)| ..cevunnnnn founnnn.. (50,283)|........ (20270 FO RRRRUUR R RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ T2 fees 4,633.46 |......uu (33, 794)eeiiiiiieees v o (88,204)..evveeens |oeeen. . (88,204)]........ (I TCRT.Y R ERUUTR PR RN = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |.......... LR 72° N R I 4,592.94 |....... (432,287)).ccceunviiiiinnnns foorriiinininnnins foenes (1,090, 174)........... |.....(1,090,174)|....... (465,484)....vvniiviinnnns foorriinininiinns feeciii e = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. -1 1N R R 4,836.09 [..eeue e (15,416)]..ccevneeeeiien [ oo (49,851)] .evvvnnnn fonnnnn.. (49,851, (ZSTETA) P RN PR RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |.......... LR 72° N R I 4,592.94 |....... (202,855).....cuuvieiininnn fooniiiiiiiiiins | (767,172)] coeeeeevvnn |ovenenn (767,172))......... [RTA TR FP RN R RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ <7/ P AR 4,556.91 [...0euen(82,398)fc.nciiiiieeees i [ (201,904)( .....nvnen [nnnnn (201,904))....... [RZT3 V0 R RO R R = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Barclays ............ GSGSEF7VJP5I70UK5573 | 11/15/2023 |. 11/15/2024 |.......... 1155 [ oo 4,581.68 [....... (383,670)]...ccuvunvverernnn fooneriiiinnninnns Jevnnnn (958,766)........... |....... (958,766)....... (406,658)......ccvvvnnneens Jrvnnneeerinnnns fooreviiniinniens o = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. £ R A 4,858.61 [ (13,95)] cceeneiiiiiinns o e (46,376) e | (46,376 (2R 1-70) R RN R RN = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. £ R 4,570.42 |.......i(26,595)].eniiiiiiinees fovvenniineeeiieen oo (65,859)] i |l (65,859)) (V220417 R R R R, = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. £ U AR 4,930.65 |....ceuuna (2,105)]enniiiiiiinees foevennieneeeeenen [ (20,935)) e el (20,935)) [QEIR:KIC)) I RN R RN, = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns JP Morgan . 11/27/2023 . 11/27/2024 |.............. (N R R 4,675.57 = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... P RO 4,698.32|.. -
S&P500 OTC European
Call-Sell .....ccvvvnnns JP Morgan L..ooiiiiis ceeeeiiiiii . 11/27/2023 |. 11/27/2024 |.............. 2 TR FTTTTN 4,664.19 ... (25M)] i e e (1,78 e (11,78 (6,323)]ceeeiiiiinnnnns foovrvninnniiiinns foeeniniiiiiiinns i = ieeeeen. (0001 Ll




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

8¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 11/27/2023 . 11/27/2024 |............ LLCICTN I R 5,005.47 [cvvenninnnnns (115} SR AR RN (45,612)] cevvvvnnn fenns (45,612)f......... ([T C)) R R RPN R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... P RO 4,652.81 |.. ...(53,475)| ... ... (53,475)|.........(23,514)]. .. S N [0[v .
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 11/27/2023 . 11/27/2024 |.............. L1531 PO RN 4,99%4.10 |.......... (KSR 11D PR R R, (22,821)] cevvvvnnn fernns (22,821)f......... QST FO RUURTR PR RN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............ L7 PO RN 4,837.541......... (A ICKY)) T R AR (58,432)] .evvvvnnnn fernnns (58,432)|......... [RT2Z70) R FOU RN R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... ... | 12/14/2023 |. 12/13/2024 |............ LIS I R 4,825.741......... (56,402)] (121,853)|......... [(CIUNCKK)) R R RPN R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............ LG]SR R 4,849.341......... [(STRC1:K)) AU TP (79, 151) evneeeees o (79,151)f......... (VAR ECTH) R R R 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 |.............. FL PO R 5,058.97 |........ [RENVI0L:)) R AR RPN (34,567)] +evvvvnnnn fernns (34,567)........ (20780 [C1°)) R AR R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |............ L[C[C N P R 4,785.26 |......... [QICTR:iSK)) T EPPRTRT RN (45,185)] +eevvvnnns fennnns (45,185)f......... (T4 1)) O EUUTR PR RN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/16/2024 |.............. (7 R R 4,856.05 [......... (LU 1) R EPPRON AR (41,912)] ceveviee [ (41,912)f......... (A1) O EUUTR PP 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 |.............. AT U RN 4,801.78 ......... [RATZEY) I PR AR [Re[0 e | I (30,925)......... [QEI:<7 D) R AR RN R 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 |............ L) P R 4,780.54 |......... (49,628)].....ccevvnnnnenes Jovrnnninieiinnnns [ (98,001).eenneeeeas o (98,001)......... [CYANIZK)) R R R 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 |............ P2 1 P AR 5,096.73 (110,831)f......... [(STR<11<)) R AU RN R, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/16/2024 |.......... L O I 4,813.57 (818,426)f....... (VTR 7)) P RN R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 12/15/2023 |. 12/16/2024 |............ s o 5,191.11 s ) e | (18,214)f......... [QISTRE:K)) R AR RN RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 12/15/2023 |. 12/16/2024 |.......... 0 7 R 4,801.78 (759,329)....... [RT(0JR: (5} A FORRUUU R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |............ LS5 120 P AR 4,813.57 (398,980))....... (238,338)]...vvveeevirnnnns foorrevnininiiins fereniiii e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index | JP Morgan . 12/27/2023 |. 12/27/2024 |............ L0 I R 4,889.17 (1)) IR (91,470 LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 12/27/2023 |. 12/27/2024 |.... P RO 4,901.12 |.. ....(34,003)|... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 12/27/2023 |. 12/27/2024 |.............. L) O RN 5,259.741....ccuunnns [CC15) R R AR (3,461)] cevveneens oo (3,461)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |.............. - R RN 4,913.07 LO19) e [ (72,019)] LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... C e . | 1272772028 | 12/27/2024 |.... P RO 4,936.98 |.. (113,689)]... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ UG I 4,927.34 oo feeeeees (31,19 Jveins (62,939)] .eevvvennn fernnnns (62,939) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/12/2024 |.01/14/2025 |.... P RO 4,879.51 |.. (119,397)f... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. FL 3 PO RN 4,915.39 | [ (9,754))ceveiiiiiiiinns Joeeennnnn (29,921)] cevvvvnns fernns (29,921)........ (20780 [C1°)) R AR R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/12/2024 |.01/14/2025 |.... P P 5,154.58 |.. ...(36,092)[........... 1 eeeennn. (36,002)........ (21,423)). .. S N [0[v .
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 . 01/15/2025 |.......ei1,436 [oeenniviiinnninns Joeeeinnnn 4,849.38 |...oovnnnnniiiinnn feenenn. (481,582) i [ (939,329)( ..vveeens o (939,329)......... (70470 R FRUUU R R, LT 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |............. L7 F AR 5,099.60 [c.vuuniiiiiiinnns foerennnnn [R:725°22.) | PO RN (198, 411)[ evveneees [ (198,411)....... [QRITE 70! R FRRUUU R R, LT 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 ). 01/16/2024 |. 01/15/2025 |.......... 1,668 [.ooveeeeiiiiiinnn Jovnannnns 4,861.30 |..uvueiiiiiinnn foenens [CLYRTT0) R (1,075, 740) .eovnneeeen [ (1,075, 740)....... (528,393)]..evveeiiiinnnnn fooveviiiiininiiins o | [RRTOPTITN 0001 .ooevnnnnns




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

62903

1 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.......... L7 R A 4,861.30 [cevvnniviiinnnnns foeeennn (213,561)feeeiiiiiiiens |oeennnn (606,454) oennnnenin [ (606,454)]...... (392,893)].cccveeeeiiiiinns oo e [ = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ G5GSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |............ JLLCE: ) I R 4,839.85 |..oeevnnniiiiiinn feeeeee (28, 108)) i o (77,003)] e [ (77,093)]. e (48,989) . [ [ [ = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... Barclays .... . G5GSEF7VJP5170UKS573  |. 01/16/2024 |. 01/15/2025 |.... P RO 4,904.19|.. -
S&P500 OTC European
Call-Sell .....cevvennns Barclays ............ GSGSEF7VJP5I70UK5573 | 01/16/2024 |. 01/15/2025 |............ LA I R 5,066.24 |.oeveniviiinnnnns foeeennnnn (24,026))0neiiiiiiens Joveennn (55,681 enneeec o (55,881 (31,6855)] e e e [ = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... Barclays .... . G5GSEF7VJP5170UKS573  |. 01/16/2024 |. 01/15/2025 |.... PR P 5,180.62 |.. P FUPRN (17,500) ... -
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ G5GSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |............ L F AR L% 7T ) FO I (26T I R (178,032)] .-evvveeeen = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... Barclays .... . G5GSEF7VJP5170UKS573  |. 01/26/2024 |. 01/27/2025 |.... P RO 5,245.57 |.. e (6,269 e -
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. (21 PO R 4,988.79 [cevveneiiiiinnnns |oerennnnn (20,484))..cvnniiiiinnnns |oeeeinnnn (34,754)] .evnennnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvennns Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. [571 PO RN 5,049.93 |..covviiiiiiiinnn fereees (15,084)[...ccvvvvnnneines Jevnannnns (26,519)] ..vvennnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. LU N R 5,087.70 |cevveniiiiiininnns foeeeeinnnn (17225 O RN (3,008)].evveennnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. (-] U A 5,001.02 [ceveeneiiiinnnnns foevennnnn (2072 KR (41,586)........... = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 02/14/2024 |. 02/14/2025 |.............. [C157) PO R TR BT ) FOOR IR (10,222)]cvveeeiiiiinnnns Joevennnnn (18,519)...ceennes = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ LI I R 5,125.64 |.oovvvneiiiiinnn [ (46,895))..cuuniiiiinnnns foerinnnnn (66,491)(........... = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. ) PO R 5,188. 14 |oeveeiiiiiiins i [RETRC(C1c) O RN (7,669)....cenv.n = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ UG I R 5,163.14 = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 02/14/2024 |. 02/14/2025 |.............. P22 PO RN 5,363.16 = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ L) I . 5,113.13 = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Barclays ............ GSGSEF7VJP5170UK5573  |. 02/14/2024 |. 02/14/2025 |.............. LX) PO RN 5,250.65 = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |............ [SL. 7.3 F AR 5,130.32 = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |............ L U 5,110.21 = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |............ LT I R 5,334.03 = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |............ L7 I R 5,090.09 = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.......... LIRS 7/ PR I 5,130.32 = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |.............. [ PR RN 5,175.59 = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |..........1,057 [ceceiiiiirnnnnninns Joorennnd 5,117.75 = e 0001 e
S&P500 OTC European
Call-Sell .... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |. 02/18/2025 |.... P RO 5,369.24 |.. -
S&P500 OTC European
Call-Sell .....cevvnnnns Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.............. L1V PO R 5,391.87 = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccvvvnnns JP Morgan L..ooiiiiis ceeeeiiiiii . 02/27/2024 |. 02/27/2025 |.............. O PPN AT 5,268.61 |....coiiiiiiinnns foeniinnnn (1,097)]ceeveeeniiiiins foes (L947)] e [ (947 (85 e i foiiiiis = e 0001 Ll
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index | JP Morgan . 02/27/2024 |. 02/27/2025 |.............. [571 PO RN 5,255.92 [ccoiiiiiiiiiniins Jerniannns [QETEK) I RN (20,786)( .evvneeeen oo (20,786)].......... (KX AR R R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . |- 0272772024 ). 02/27/2025 |.... P RO 5,192.44 .. ...(29,539)] ... ....(29,539)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index | JP Morgan . 02/27/2024 |. 02/27/2025 |.............. -7 PO RN 5,205.13 |.ceviniiiieiiinen foreeees (26,539)).cvveniiciinnnn foerennnnn (RS I)) I A (35,619)f.......... (RSN 02<I0)) R AR R R, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2024 |. 02/27/2025 |.............. LI PO RN 5,459.04 |..covvviniiiiiiinn [ [(CI 1555) R EN (13,247)] ceevvve [ (13,247)f.......... (30173 O EPR [ RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... ... |- 03/14/2024 |. 03/14/2025 |.............. P2 PO RN 5,575.39 (5,451))cvvennns [(SL15) N R A RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/14/2024 |. 03/14/2025 |.............. [ PO RN 5,253.49 [cooiiiiiiiiiniiis | (22,227 )]vvveeeiiiinnnnns Joevennnnn (25,781)ceeeeeecs o (25,781).......... (3,554)].ccvvveiiiiiinnn oo e [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 03/14/2024 |. 03/14/2025 |.............. (N R AR 5,266.37 [cevvenriiiinnnnns foerennnnn [ZZR101)) O IR [T I (28,432).......... (3,923)].ccvvvnniieiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/14/2024 |. 03/14/2025 |............ LLE 1 [P 5,22.12 | eiiiiiiiiiiinnn feeees [E7ACHL)) R R, (66,798).eevneeeees oo (66,798)].......... [CS T -T2 O EPTR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/14/2024 |. 03/14/2025 |............ UG I R 5,317.87 [cveeiiiiiniinns oo (33,627)].cvveeeeceinnnns Joerennnnn (38,918)[.eenneeecs oo (38,918)f.......... (5,292)].ccevvneiiiiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/14/2024 |. 03/14/2025 |.............. [SLV N PO RN 5,356.50 s L)) IFURUU R (14,318)f.......... 11,888 |oeeeeeievienns [ e e EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2024 |.03/17/2025 |.... P RO 5,219.43|.. (314,093) o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.........c1,292 [eeeiiviinnnnninns Joovinnnnn 5,206.64 (577,146 LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2024 |.03/17/2025 |.... P P 5,449.70 |.. ....(22,029)|... o= e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. [ 1N R AR 5,168.26 LI | (28,787 el [ (28,787), LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2024 |.03/17/2025 |.... P O 5,206.64 |.. ... (28,710)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. -1 1N R AR 5,247.58 J228)iiiiieiis e (33,891 e [ (33,891 LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. - R R 5,500.87 |ceeveniiiiiininns foeeeiinnnn [GTVEL)) O RN (A1) PR (7,706)].......... [RIRCI025)) R AU KPR R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... 1,384 [ e 5,219.43 |.oovviiiiiiiiiins [ (523,434)...ccevvniiiiinn fonnnns (606,289)( .evvnnnean fonenns (606,289)......... [E-71555) | R RRRRUUR RPN RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ 72 PO RN FIEYE T E [(UNVETH) R R (35,447) cevvvven [ (35,447)..c0uvnnn. (34 10)) R AR KR R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ LI PO RN 5,193.85 |..evvveeiiiiiinnn foeeeees (PZATX)) I RN (36,003) +vvvneeeeee [oreaanne (36,003)f.......... {11615 R EPTRR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ |0} R R 5,434.35 [ | (30,946)]..evvneeiiinnnnns Joerennnnn [REST R U (35,491)).ccvvnnnns (7)) FOR R R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ L) PO R 5,183.61 [cevveiiiiiiiinns e (53,254)]..cccvvniiiiinnn feeeeeees (61,475) .evenenecs oo (61,475).......... (€174 O EOPTR [ RN LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 03/27/2024 |. 03/27/2025 |.... P O 5,366.58 [c.enniiiiinninns Joeeennnn [Q[TVNEE)) A R, (15,860)| ... (15,860)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 03/27/2024 |. 03/27/2025 |.............. LY/ PO R TSV [ FOR RN (11,846)[....ccvvvnneenins founnnnns (1,797 e o (11,797)]. e 1o N R R AR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2024 |. 03/27/2025 |.............. LY/ PO R TR T (V) FOR RN (3721} O RN (7,601) eneeeeens |oevennnnns (7,601)].......... [0 ) Y EOUUPTRR [ RN LT 0001 .eevnnenens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index/Annuity ......... N/A et Equity/Index | JP Morgan ........... ... |.03/27/2024 |. 03/27/2025 |.............. (o2 OO FPTTTTN 5,405.94 |...cvvvnniiiiinnn foenins (29,966)]..0vuuieiiennnnns foorennnnn (29,513)]... (29,513)].ccvvennnnnnns A58 | Lo e | [RRTOPTITN 0001 ..oevnnnnes
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (16,410,017)  (4,956,049) 0f (51,584,462 XXX (51,584,462))  (21,735,075) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (16,410,017)f  (4,956,049) 0 (51,584,462 XXX (51,584,462))  (21,735,075) 0 0 0 0] XXX XXX

0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

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

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

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 (16,410,017)  (4,956,049) 0f (51,584,462 XXX (51,584,462)  (21,735,075) 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 (16,410,017); (4,956,049) 0 (51,584,462 XXX (51,584,462))  (21,735,075) 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 14,873, 166 2,542,112 0 23,200,996 | XXX 23,200,996 7,636,472 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 14,873, 166 2,542,112 0 23,200,996 | XXX 23,200,996 7,636,472 0 0 0 0 XXX XXX

Description of Hedged Risk(s)

(a)l Code I

(b) Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 vevveviennes Hedges crediting rate for fixed indexed annuity products 11Nked 10 ChANGES TN EQUITY NI CES . iuuiiriiiiriiiitit ittt et e e e et e et e et e et e e e e e e e e e aan e e aae e e aan e e e e e e e e e e e e 4 e e e e e e e e aae e e e e e e e e 4ae e e e e o4 e e e e &4 e o4 e e e s e & e e &4 e oo e &4 e o4 e e e e &4 e o4 e e aa e o4 a e e 44 e e e a e e e e o4 e oo e oo a e e e a e e e e e e e e e e e e e e e e e e e e et e a et et e e e e e e
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives 0 0 0
Barclays GSGSEF7VJPS170UK5573 . |... Y 36,123,084 |... (31,847, 277) | cevvneiiiinnnnn 4,275,807 |... 36,123,084 | ............... (31,847, 277)|ccevvneeeennnn 4,275,807 |... . ...0
Goldman Sachs .. W22LROWP2|HZNBBBK528 . Y. 10,900,000 11,954,147 ...0 11,954 147 | e 0f.. .0 .. ...0
Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . Y. .800,000 .... 640,060 0 e 0 640,060 | ..euuiiiiiiiiiiieiiinenans 0f.. .0 .. ...0
Wells Fargo . . PBLDOEJDBSFWOLXP3B76 . Y. . 2,640,000 21,254,733 (18,567,259) . 21,254,733 | ... (18,567,259)]... .0 .. ...0
JP Morgan ZBUT11VBOBEZRVTIIT807 Y I TTTTPPTIT 4,813,434 |... (1,169,926)...................3,643,508 [.........cconnins 4,813,434 |...ooovvnnnnnnns (1,169,926)).... . ...0
0299999999. Total NAIC 1 Designation 0 74,785,458 (51,584,462) 74,785,458 (51,584,462) 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 14,340,000 0 74,785,458 (51,584,462) 9,020,936 74,785,458 (51,584,462) 9,020,936 0 0
1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 74,785,458 (51,584,462)




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

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

0199999999 - Total

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

Exchange, Counterparty CusIrP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
Goldman Sachs W22LROWP2IHZNBBBK528 .. 000000-00-0 ........ 10,900,000 10,900,000
Morgan Stanley . 4PQUHN3JPFGFNF3BB653 .. . 1000000-00-0 ........ ...800,000 |.. ...800,000 |..
Wells Fargo PBLDOEJDBSFIOLXP3B76 .. 000000-00-0 ........ [C&aSh ceoeeieiiiiiiiiiiii e 2,640,000 |.eoveiiiiiiiiiiiieeens 2,640,000

0299999999 - Total

14,340, 00

14,340,000
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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




STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
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
CUSIP 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 Po 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 ...........cceeeeeeeeeeemmneneeeeemmnnnneeeenn [ oo feeemmeenee LE e 1,104,675 |... ... 1,104,675 |....... 04/01/2024 .......
000000-00-0 . ..| Short term investment from reverse repo program ... .. 1,325,609 |... 1,325,609 |....... 04/01/2024 .......
000000-00-0 ........[ Short term investment from reverse repo program .............ccooooemiiinininininnnnns | i freveeeeen 28 e 1,104,675 |... .. 1,104,675 |....... 04/01/2024 .......
000000-00-0 ......... Short term investment from reverse repo program [T 1,009,765 |vovveieieieiennens 1,009,765 |....... 04/01/2024 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 4,544,724 4,544,724 XXX
9999999999 - Totals 4,544,724 4,544,724 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ - .- (22,264,034)  Book/Adjusted Carrying Value $ - (22,264,034)

2. Average balance for the year ~ Fair Value $ - ...26,462,008  Book/Adjusted Carrying Value $ --- 26,462,008
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ... 2,430,283 NAIC2 $ ............ 2,114,439 NAIC3 $ ... 0 NAIC4 $ .. 0 NAIC5 $ .. 0 NAIC6 $ .o 0
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E

and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
2 5

1 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-4D-6 ......... DFC AGENCY DEBENTURES ....eeeeueeneeneeneeneeneennesneeneeneenennesneeneennennesneeneennennennennee | oorninss Joeennenneenn TR e 3,396,800 |... .. 3,396,800 01/20/2035 .......
690353-5A-1 . - | DFC AGENCY DEBENTURES ........oovieiiiiiiiiiiicnene [ [ LA 100,000 ...100,000 [....... 05/15/2024 ..
690353-C9-6 ......... .. 2,671,698 |... 2,671,698 |....... 01/15/2030 ..
90376P-AB-7 ......... INT DEV FIN CORP .o [ e A 2,320,110 |... ... 2,320,110 04/20/2035 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 8,488,608 8,488,608 XXX
0109999999. Total - U.S. Government Bonds 8,488,608 8,488,608 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
62630W-EL-7 ......... TXBL MUNI FUNDING TRUST VARIOU NURSING H ...oooeeeieeeceeceeeeeeeeeeeeeeeeeeeeeeeeeeeeees | i e LEFE i |l 1,000,000 |... ...1,000,000 |....... 09/01/2030 .......
626301-FV-4 . -| TBL MUNI FUNDING TRUST VARIOU GENERAL ......vveeeeeececieeeieieneeeeeeeeeeee [ e LEFE | 1,000,000 |... ... 1,000,000 [-...... 05/15/2056 .......
626300-JY-4 ......... TXBL MUNI FUNDING TRUST VARIOU TRANSPORT ......cceeeeeieeeiiiiiiiiiieieieeieeeeeeeeeeeeeeeeeeeees | i feeeeeeeenn LEFE i |, 2,200,000 |... ... 2,200,000 |....... 09/01/2031 .......
62630W-NR-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL .... I 1.EFE ......... .500,000 |... ...500,000 |....... 06/30/2028 ..
88034Y-UNI-8 ......... TENDER OPTION BOND TRUST RECEI GENERAL ......euviiviivvnnniiiiinninnieneinnnnnssnnnnnnesnnnns | oooeeeiiis foeeeeennns 1.EFE 725,144 |... 725,144 |....... 07/01/2041 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 5,425,144 5,425,144 XXX
0909999999. Total - U.S. Special Revenues Bonds 5,425,144 5,425,144 XXX
021752-AA-8 ......... ALTOONA-BLAIR COUNTY DEV. ....ovveeiececeeeees | [ TFFE e e 3,400,000 -vevevereneneeeeeas 3,400,000 [-...... 04/01/2035 .......
05565E-CD-5 ......... BMW US Capital LLC I R L S O 2,506,682 |... ... 2,500,000 |....... 08/11/2025 .......
14338H-AA-4 ......... CARMEL VALLEY SR LIVING ..ueuneeneeneeneeneeieeaeeneeneeneenennesneeneennennesnesneennennennennnens | oovoninnss Joeeseeeen B FE oiiiiil ..1,500,000 |... 1,500,000 |....... 09/01/2061 ..
35087M-AA-1 . ..[ 412 MADISON LLC ........... 1,500,000 1,500,000 |....... 06/01/2062 ..
38869P-AN-4 . .| GRAPHIC PACKAGING INTL 433,975 [ooeeeeeeeeeeeeee 434,063 ... 04/15/2024 .......
46655F-AA-5 .........| MA-RILLC ........ 480,000 |....cevvvevernenee.....480,000 |[....... 03/01/2072 .......
58769J-AH-0 . ..| MERCEDES-BENZ FIN NA .. 2,202,944 |... ...... 08/01/2025 ..
649538-BC-1 . +[ NEW YORK LIFE GLOBAL ..voveveniieieieicieiciecieicicicececeeneeeeee [ [ TAFE 3,515,919 |... ... 3,500,000 |....... 06/13/2025 .......
680657-AA-1 ......... OLGA TENEDIOS IRR TRUST ....ooviiiiiiiiiiiciicincnnnnennens |y oo TBFE e [ 1,015,000 |... ... 1,015,000 |....... 05/01/2073 .......
6944PL-2T-5 ......... PACIFIC LIFE GF 11 .. 3,516,798 |... 3,500,000 |....... 06/16/2025 ..
78016E-ZV-2 ......... ROYAL BANK OF CANADA U [FUUUPPPTTN FOUSRRRRRrt [N = x-S IR 2,499,830 |... ... 2,499,027 |....... 07/29/2024
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 22,571,148 22,528,090 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 22,571,148 22,528,090 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 31,059,756 31,016,698 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 5,425,144 5,425,144 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 36,484,900 36,441,842 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0
5999999999. Total - Preferred and Common Stocks 0 0
000000-00-0 ......... Key Bank Money Market Account .............cccovuiiiiiiiimiiiiiiiiiiiieneeeiee e eeeeeieeeeeens [ ...5,950,000
000000-00-0 . ..| Huntington Bank Money Market Account . 5,950,000 |..
000000-00-0 ......... Fifth Third Money Market Account 4,300,000
9609999999. Subtotal - Cash (Schedule E Part 1 type) 16,200,000
DAIRY FARMERS OF AMERICA CP ...eeevvveniiiiiiiinieeiiii e ccevi e e eesnas e eseennns | oo, ... 1,998,782
DREYFUS GOVERN CASH MGMT INS MONEY MARKE
ELEVANCE HEALTH INC CP ..o
.| EVERGY KANSAS CENTRAL CP s
LIBERTY UTILITIES €0 CP wovvneeiniiniiiiinininininisinicisisisisincscscsesennen | foveencnd 28 i [ 8,797,707 [, 3,707,707 o, 04/01/2024 .......
MONTANA-DAKOTA UTILITIES CP oo [ . 02,298,582 |....... 04/01/2024 ...
NORTHERN 1L GAS P .evvviiiiiiiiiiiiiiiii s ccesi s cesis s e eennn s s snnnnnneesnns | ooneiiiiis [eeeeennnnns TE o L 2,998,217 |... ... 2,998,217 |....... 04/01/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 17,367,405 17,367,405 XXX
9999999999 - Totals 70,052,305 70,009, 247 XXX

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

Fair Value $ ...
Fair Value § ...

....(10,651,136)
84,530,381
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 120,000 [ O i 0 | (4,397,516)|.......... (4,248,535)|.......... (7,882,993)
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 1002000 ..o O e 0 [ 1,364,686 |............ 1,387,3% |........... 1,387,39% |.
FIFTH THIRD BANK ........cccovueenne GINCINNATI, OH oo o 1002000 ..o O e 0 [ 4,638,551 |............ 4,937,550 |............ 4,617,638 |.
GOLDMAN SACHS ..... . NEW YORK, NY ... .|--0.000 |.. .. 4,475,223 |. . 4,425,005 |. . 8,406,845 |..
HUNT INGTON BANK .. . COLUMBUS, OH ... 202000 | O o 0 5,954,513 |.......... 5,954,508 |........... 5,954,502 |.
JP MORGAN/CHASE ........covveerenee NEW YORK, NY 1.0.000 oo O i 0 | (29,249,581)........ (27,509,657)|........ (20,905,968)/..
KEYCORP (KEY BANK) ......ccceveve CLEVELAND, OH 1.0.000 [ 0 [ 0 | 5,958,584 |........... 5,958,589 |............ 5,961,236 |..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 460,100 415,564 424,576
0199999. Totals - Open Depositories XXX | XXX 0 0 (10,795,441) (8,679,582) (2,036,770)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 (10,795,441) (8,679,582) (2,036,770)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(10,795,441)

(8,679,582)

(2,036,770)
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STATEMENT AS OF MARCH 31, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0
DAIRY FARMERS OF AMERICA CP R O 03/28/2024 .......... |oveevneniiiiiniinienennnn 5,480 |oninnniils 04/01/2024 ....ccovvn |oeviiniieieiii e 1,998,782 |..
ELEVANCE HEALTH INC CP 03/27/2024 . N .... 04/01/2024 ...1,998,49%4 |..
EVERGY KANSAS CENTRAL CP ... R O 03/27/2024 ........o. |oveeenneiiiiiiiineeeennnn 5450 |l 04/01/2024 .....covvn |oeviininieeii e 3,996,972 |..
LIBERTY UTILITIES CO CP 03/28/2024 .....coov |ovennneeeeeieieeeeeennn. 5430 | 04/01/2024 ...coevvet | 3,797,707 |..
MONTANA-DAKOTA UTILITIES CP 03/28/2024 . N ... 04/01/2024 ...2,298,582 |..
NORTHERN IL GAS CP 03/28/2024 .....covvn |ovennnniniieinnnnnneeeennnn5.350 |t 04/01/2024 ....ooovvn |oeeemnniaeeeeenna e 2,998,217 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 17,088,754
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 17,088,754
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 17,088,754
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 17,088,754
Q4IT5H-29-6 ........ [ e Ao [s0......... [ 03/28/2024 .......... [oorrreeeeeseeeeee X 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 ... eeesuueseeennnnnseeernnnueseesnnneseeenesaseeeenssaeseeemseeeeesnesseseeennnsasseesnns e seennnnsaaaseernnnnaaseennnnnnns | ........... | ........... 03/28/2024 .......... | ............................ 0.000 | ................................................................. 8,079,222
8309999999. Subtotal - All Other Money Market Mutual Funds 8,079,222

8609999999 - Total Cash Equivalents

25,292,976
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