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STATEMENT AS OF JUNE 30, 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 o |roneneeees 4,419,194,930 oo [ 4,419,194,930 |........... 4,406,346,943
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 17,904,934 ..o o 17,904,934 |....cooveveee 17,463,734
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 188,976,748 |....ccocevvieinne 619,554 |............... 188,357,194 |...ccovnee. 194,068,976
3. Mortgage loans on real estate:
BT FIISEIENS oot [ 799,356,141 | oo 799,356,141 |.ooovvnnne 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($ .recrnnen 1,587,007 ), cash equivalents
[T 12,463,323 ) and short-term
investments ($ ... 1,966,728 ) oo oo 16,017,058 |....oeiececrirrcccinne oo 16,017,058 |......ccccvevuene 29,278,254
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 1,032,515,817 |ovoeeeeeeeeeeeeeeeeeees e 1,032,515,817 |cooeene. 949,131,000
7. Derivatives ............... ...65,579,500 |.. ...65,579,500 |.. ... 55,504,845
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 363,412,840 363,412,840 373,546,994
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 6,913,984 |....cooviiirinnn 272,158 | 6,641,826 |........ccconn. 2,103,954
10. Securities lending reinvested collateral assets . 26,808,758
11.  Aggregate write-ins for invested @ssets ...........cccuvninininninnnnnnnens o O L0 0 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 6,909,871,952 |......cocevvevennene 891,712 |........... 6,908,980,240 |............ 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 [ 75,212,617 oo [ 75,212,617 e 68,376,379
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 12,667,821 oo o 12,667,821 |[...ccvveee 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 50,874,640 |...oooeeeeeeeeeeeeeeees e 50,874,640 |................. 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 rINSUIETS ...........ccooerurururureneeeeeeeeneneeseeees [oeececeeisesecees 4,652,764 |....ooeeceeeeenne [ 4,652,764
16.2 Funds held by or deposited with reinsured COMpPanIes ............ccccevveevees oo [ e, 0
16.3 Other amounts receivable under reinsurance contracts ............ccooeeveees eveveeveerveeennne. 155,491 [ o 155,491
17.  Amounts receivable relating to uninsured plans ............ccccocoeeiiiriiniiniinicns feereiniiieen [ [ 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 20,217,230 [ooeveeeeeeeeeeeeeeeeeeeeeee o 20,217,230
18.2 Net deferred tax asset ...........ccoceeveuenee ... 76,499,219 |. 39,174,645 |. ... 37,324,574 |..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,602,919 [ o 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. 10,233,767 |eeeeereeneee 10,233,767 | eeceeeeeeeecierrneeieine [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 7,161,988,420 |................. 50,300,124 |........... 7,111,688,29 |............ 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) 7,161,988,420 50,300,124 7,111,688,296 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 JUNE 30, 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 $ ............ 5,632,989,389
(iNClUdiNg $  +vevveeeeireecce MOACO RESEIVE) ...ttt sn s nenenens [eoenenenenns 9, 002,989,389 | 5,543,595,035
2. Aggregate reserve for accident and health contracts (including $ ............cccccccceecveveeee. Modco ReSEIVe) .o 77,291 |l 206, 185
3. Liability for deposit-type contracts (including $  ....cccccoevevvvvvccccceee. MOACO RESEIVE).....viiiiiiieieeeeeeeeeeeens [oeeeeieeen.083, 786,605 | 577,878,367
4. Contract claims:
B LIFE o s s s s snennsns [reennennneenens 10,979,044 [ 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
FETaTo IV 0T Y11 TSRO USRS 1,089,551 | 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 113,606,967 |............... 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 1,466,984 |.................. 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 3,775,877 oo 4,061,560
9.4 Interest Maintenance Reserve 2,415,987 |cooveene 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
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........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 5,054,782 |...
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 45,292,149 |... . 39,653,723
24.09 Payable for securities ...... 48,577,504 |... ...7140,278
24.10 Payable for securities lending 67,959,522 |... 108,131,225
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 27,350,792 28,853,163
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,668,711,343 6,571,641,014
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 6,668,711,343 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 $ 440,476,953 452,753,537
38. Totals of Lines 29, 30 and 37 442,976,953 455,253,537
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,111,688,296 7,026,894,551
DETAILS OF WRITE-INS
2501. Payable for collateral on Derivatives 8,970,000
2502. Unfunded Commitment to Low Income Housing Tax Credit Property . 16,552,021
2503. Outstanding disbursement — death ... [eeenneneneennnne 1,092, 179 L 1,964,988
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........ccceuiririririiiiieieeiiiisisesse e sesenes foesenesnnneneeeeee 1,810,123 [ 1,366, 154
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 28,853,163
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 JUNE 30, 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 377,180,523 |........c....... 362,527,892 ..o 752,835,751
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,475,958 | 3,238,990 |.oooienne 6,860,561
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..156,693,570 |.. ..143,623,926 |.. ..293,129,242
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ....(469,562)/.. e (134,104) [ 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 AATT o 19,038 | 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 .. 1,025,128 917,867 1,378,339
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 535,909,794 510,193,609 1,054,711,021
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... . 198,060,199 |.. ..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 ..............cccceeeevevevevereieeeeereeesee o 13,057,146 |..cooocveenee 11,899,173 | 26,000,805
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 2,224,017 | 1,633,731 [ 3,462,784
19. Increase in aggregate reserves for life and accident and health contracts 89,365,420 124,662,712 255,651,762
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 382,468,369 |.......ccconv 379,542,860 |........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 28,067,697 |........c......... 23,139,169 |..oooeeee. 52,664,301
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 7474274 ..o 6,468,303 |.....cccceenees 13,184,743
25. Increase in loading on deferred and uncollected premiums ........... 947,879 |.. 4,276,711
26. Net transfers to or (from) Separate Accounts net of reiNSUFANCE ...........ccoeiiiiiiiiiiiiieeeeeeeeeees e
27. Aggregate write-ins for deductions .... 2,836,516 2,507,708 5,559,810
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 465,667,425 458,556,570 948,696,236
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 70,242,369 |.......ccouc. 51,637,039 |....ccccoeneee 106,014,785
30. Dividends to policyholders and refunds to members 57,047,295 49,531,980 106,005,018
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 13,195,074 | 2,105,059 | 9,767
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (3,892,438) 2,158,569 (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 17,087,512 | (X123 (0)] O 14,290,195
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (2,032,814) (excluding taxes of $  ..eeeveerercucunene (665,749)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 5,221,058 3,986,884 (6,351, 166)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 22,308,570 3,933,374 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) ....oviiiiiiiieiicee ettt e e e 22,308,570 |.cooerereeirinns 3,933,374 | 7,939,029
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..1,750,515 ..6,635,883 ...58,747 |. 19,851,823
39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccceeririiiriiiriieiiereeree e e o e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas 3,763,189 ... 14,639,594 |.................. 9,190,175
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e .(372,425) ... (4,927,938)].. (2,121,452)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
44,  Change in asset VAlUALION FESEIVE ...........c.ccceiieieieeeieeeeeeeieieseseseseesese et sss s s sesessasseseseses oo 388,199 | (10,391,128) ... (23,389,197)
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
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
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 N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieieeeeeee e e
52, Dividends t0 SIOCKNOIAETS .....c..iiirureeeriririeicieteisi ittt ees st eses e e e e eesessse s sesesssesesssssansesesessseeooescieieesnanas (45,000,000 [-.ecvveeeereireeeeirieeeiniees eeeeereeeeee e
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 (12,276,584) 3,312,649 11,470,378
55. Capital and surplus, as of statement date (Lines 36 + 54) 442 976,953 447,095,808 455,253,537
DETAILS OF WRITE-INS
08.301. Pension administration fEES ..o 1,011,390 | 909,835 .o 1,359,097
08.302. MiSCEIIANBOUS TNCOME .....eeeeeeeeeeeeeee ettt eea e e eae e eee e eeseeeennseseneeeeasesennnaoeseeeeeeeeaeeeeaeanees 13,738 [l 8,032
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) 1,025,128 917,867
2701. Securities lending interest expense ... 1,783,795 ..1,944,938 |.
2702. Benefits for employees and agents not included €lSEWhere .........ooooooiioiicennniicceeeeeeeee e 685,125 ..562,770 |..
2703. Miscellanous EXPENSE ........cccocoivereveriiieiieeicieieieieeeee e 367,596 | 0.
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) 2,836,516 2,507,708
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




STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

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 LiN€ 10) .......coiiiiiiiiiiiiiiie e
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

................ 377,156,872 |................363,948,728 |................753,752,361
................ 153,644,223 |............... 141,562,717 |................295,354,319
923,761 975,627 1,426,984
531,724,856 506,487,072 1,050,533,664
................ 300,701,508 |...............248,640,573 |................519,554 983
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................. 84,923,697 |................. 78,897,696 |................ 165,523,775
................. 51,034,222 |................. 43,896,648 |................. 91,408,902
6,544,379 (8,748,173) (24,300,722)
443,203,806 362,686,744 752,186,938
88,521,050 143,800,328 298,346,726

..344,413,286 |.
.39,776,793 |..
..9,767,857 |..

..367,552,676 |..
14,486,300 |..
42,636,151 |..

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

................................. 0 [0 o0
................. 12,054,660 |...................9,568,342 |................ 23,994,389
................................. 0 [ 18,272 | 18,272
74,645,984 5,125,904 0
............... 480,658,580 |................439,382,645 |................700,791,291
................ 364,761,216 |...............547,972,380 |................793,477,629
................. 21,612,824 |................. 14,408,253 |................ 24,687,810
................. 17,649,379 |.................20,733,734 |................ 38,711,037
................................. 0 [0 o0
................. 13,479,843 |................... 9,133,766 |................ 22,876,829
11,339,565 35,369,579 44,178,418
428,842,827 627,617,712 923,931,723
83,384,817 73,889,972 169,892,270
(31,569,064) (262,125,039) (393,032,702)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [0 o0
................... 5,908,238 |................. 10,901,296 |................ (2,792,703)
................. 45,000,000 |....ocoveeereerrririeeeen 0 il 0
(31,121,420) 38,552,080 51,099,007
(70,213,182) 49,453,376 48,306,304
................ (13,261,196)|................(68,871,335)|...............(46,379,672)
................. 29,278,254 |................. 15,657,926 |................ 75,657,926
16,017,058 6,786,591 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
................ 351,223,331 |...............327,923,504 |................683,050,745
.......................... 7,976 oo 8,768 | 17,921
................. 27,701,726 |................. 37,062,210 |................. 70,874,505
................. 17,604,778 |................. 17,236,316 |................. 40,794,315
...................... 101,701 |.oooiiiine. 136,469 |......................233,066
....................................................................................................... 0
................................. 0 [ 0 o0
................ 396,639,512 |...............382,367,267 |...............794,970,552
............ 2,412,978,043 |...........1,711,593,928 |............3,850,441,385

2,809,617,555 2,093,961, 195 4,645,411,937




STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns | & 2) XXX XXX XXX 22,308,570 7,939,029

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

Derivatives to hedge indexed products 86 4 3 4,918,728 7,412,978

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 17,389,842 526,051
SURPLUS

(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX xxx 442,976,953 455,253,537

(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 442,976,953 455,253,537

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.

Debt Restructuring. None.

Reverse Mortgages. None.

Loan-Backed Securities

(1) Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.
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STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended June 30, 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
June 30, 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 June 30,
2024:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 915,127

2. 12 Months or Longer 56,161,018
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months 38,374,426

2. 12 Months or Longer 739,547,864

(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 $67.7 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 JUNE 30, 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 65,579,500 — 65,579,500
* 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 (45,292,149) — (45,292,149)

* 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.

In June 2024, the Company paid a $45.0 million ordinary dividend to its parent, Western & Southern Financial Group, Inc. (WSFG). The
dividend was in the form of cash.

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 $730.0 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 5,621,516 5,621,516 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 21,170,000 21,170,000 —
(d) Excess Stock 362,884 362,884 —
(e) Aggregate Total (a+b+c+d) 27,154,400 27,154,400 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 730,000,000 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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STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

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 5,621,516 5,621,516 — — —
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) 872,095,917 965,126,766 471,000,000
2. Current Year General Account Total Collateral Pledged 872,095,917 965,126,766 471,000,000
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) 872,095,917 965,126,766 471,000,000
2. Current Year General Account Maximum Collateral Pledged 872,095,917 965,126,766 471,000,000
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 471,000,000 471,000,000 — 471,836,927
(¢c) Other — — — XXX
(d) Aggregate Total (atb+tc) 471,000,000 471,000,000 — 471,836,927
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 JUNE 30, 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.

D. InJune 2024, the Company paid an ordinary dividend to WSFG. Refer to Note 10 for details.

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

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

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

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

C. Wash Sales. No Change.

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

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

Fair Value Measurements

A.
(1) Fair Value Measurements at June 30, 2024
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Industrial & miscellaneous — 546,742 — — 546,742
Bonds: RMBS — 54,660 — — 54,660
Common stock: Unaffiliated 160,686,951 — 515,844 — 161,202,795
Preferred stock — 17,904,934 — — 17,904,934
Other invested assets: Residual tranche,
fixed income — 7,056,055 — — 7,056,055
Derivative assets: Options, purchased — — 65,579,493 — 65,579,493
Total assets at fair value 160,686,951 25,562,391 66,095,337 — 252,344,679
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 — — (45,292,147) — (45,292,147)
Total liabilities at fair value — — (45,292,147) — (45,292,147)
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B.

STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

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

3)

“

Quarter Ended at 06/30/2024

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 04/01/2024 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2024
a. Assets
Common stock:
Unaffiliated 515,844 — — — — — — — — 515,844
Derivative assets:
Options,
purchased 74,785,458 — — | (12,693,944) — 6,843,496 — — (3,355,517)] 65,579,493
Total Assets 75,301,302 — — | (12,693,944) — 6,843,496 — — (3,355,517)] 66,095,337
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 04/01/2024 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2024
a. Liabilities
Derivative
liabilities:
Options, written (51,584,462) — — 10,717,100 — — | (4,424,785) — — | (45,292,147)
Total liabilities (51,584,462) — — 10,717,100 — — | (4,424,785) — — | (45,292,147)

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 3 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 3 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)

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

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

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

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

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

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

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

inputs are provided by the outside sources.

Not applicable.
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C.

STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

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

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

Bonds 4,076,239,915 4,419,194,931 38,345,720 3,943,070,145 94,824,050 — —
Common stock: Unaffiliated** 188,357,195 188,357,195 187,841,351 — 515,844 — —
Preferred stock 17,904,934 17,904,934 — 17,904,934 — — —
Mortgage loans 715,567,361 799,356,141 — — 715,567,361 — —
Cash, cash equivalents, & short-term

investments 16,038,521 16,017,058 16,038,521 — — — —
Other invested assets: Surplus notes 48,505,267 50,221,942 — 48,505,267 — — —
Other invested assets: Residual

tranche, fixed income 7,056,055 7,056,055 — 7,056,055 — — —
Securities lending reinvested

collateral assets — — — — — — —
Derivative assets 65,579,493 65,579,493 — — 65,579,493 — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (550,728,942) (556,454,208) — — (550,728,942), — —
Fixed-indexed annuity contracts (968,766,510) (1,027,652,544) — — (968,766,510), — —
Derivative liabilities (45,292,147) (45,292,147)) — — (45,292,147) — —
Cash collateral payable (12,980,000) (12,980,000), — (12,980,000) — — —
Securities lending liability (67,959,522) (67,959,522)] — (67,959,522) — — —

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

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

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

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

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

Mortgage Loans

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

Cash, Cash Equivalents and Short-Term Investments

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

Securities Lending Reinvested Collateral Assets

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

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

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

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

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

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

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.
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21.

22.

23.

24.

STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

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

investment is $

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

14.70. 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]
(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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25.

STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along
with the reasons for adjustments to prior year balance.

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

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

31 of the Prior Year

Differences

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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26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 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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6.4
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7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF JUNE 30, 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, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3

Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ ] NA[X]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 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? ..... ] N[ 1 NALX]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]

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

If yes, give full information:

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

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

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

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....
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STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

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 agreemMENtS.) ..o

If yes, give full and complete information relating thereto:

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

If yes, please complete the following:

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

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....

Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........cccoiiiiiiiiiiiieeeeee s

FINANCIAL

INVESTMENT

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Current Quarter
Book/Adjusted
Carrying Value

99,684,150
100,253,002

102,454,963
103,074 517

LOLHLe e

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

....67,704,919
.... 67,674,100
................. 67,959,522
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21.

STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 799,356,141
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 $ 799,356,141

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 $ 799,356,141

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 JUNE 30, 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 JUNE 30, 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
4 5

1 Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo L e 4,316,878 |..cooeee 327 477 [ O et 0 e 4,644,355
2. Alaska ... AK
3. Arizona..... .. AZ ., , ..
4. Arkansas .. .. AR .. 2,009,562 |..
5. California .. CA .40,935,718 |..
6. Colorado ...... .. CO .10,935,497 |..
7. Connecticut .. . CT .. 8,653,662 |..
8. Delaware ............. .. DE ...1,189,941 |..
9. District of Columbia . . DC ...2,456,116 |..
10. Florida .. .. FL .24,658,704 |..
11.  Georgia .. GA .10,962,089 |..
12.  Hawaii .. . HI .. 5,862,466 |..
13. Idaho .... . ID ...3,194,353 |..
14. lllinois ... L IL .10,511,227 |..
15.  Indiana . . IN ...7,399,108 |..
16. lowa ..... LA .. 1,527,861 |..
17. Kansas . .. KS .. .. 2,763,035 |..
18, KENUCKY ...oveiiiceeieee e KY oo b 1,564,799 [ 174,970 [ 204 [l O s 1,739,982
19, LOUISIANA ..veveieeeeeeieciieie e LA [ b 1,726,160 .. 836,497 ot 0 i 0 | 2,362,651
20. Maine ....... .. 1,357,255 |..
21.  Maryland . . .11,484,380 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA o b 4,465,149 [ 819,776 2,468 | O | 5,287,393
23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b [ 5,602,327 ... 262,208 [ 24,008 [ O 5,888,623
24.  Minnesota . .. MN .. 4,070,526 |..
25.  Mississippi .. MS ..1,351,048 |..
26, MISSOUI ..cueeneeneenieieieie e MO 15,548,649
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. . NE
29. Nevada ........ NV
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM
33. New York ..... NY
34. North Carolina .. NC
35. North Dakota .. ND s ..
36.  OhiO ... .. OH .11,037,605
37. Oklahoma . .. OK 2,157,006 |. .. 2,207,806 |..
38. Oregon ......... .. OR .1,635,101 |. .. 1,648,281 |..
39. Pennsylvania ... . PA 12,211,141 . .13,079,782 |..
40. Rhode Island .... . RI ....663,526 |.
41.  South Carolina . sC 3,283,827 |.
42.  South Dakota ... .. SD ....513,429 |.
43. Tennessee ... .. TN 4,835,228 |.
44. Texas ....... X ...31,810,445 |. ..
45. Utah ..... . uUT 5,983,267 |. .. 6,670,070 |..
46. Vermont VT .1,183,039 |. ...1,506, 151 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 12,027,235 13,117,049
48. Washington ........ccccueeeerueinieirieesieeseeeees WA |l s 5,820,283 |.......... 1,246,400 |...ocooiiiniinnn O [ 0 [ 7,066,683
49. West Virginia 1,135,875 |. .. 1,154,586 |..
50. Wisconsin .... 9,853,496 |. . .10,334,315 |..
51, WYOMING .oeeeieeiieieeieeieeiesieseeseeseeneeenee. WY i b foeis 559,870 [ovovvveeeen 614,374 i O e O e 1,174,244
52.  American Samoa .........ccoceereenieneneeneaeeens AS e Ne o 761
53. Guam .............. .. GU 13,132
54.  Puerto Rico ...... .. PR 27,161
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e N o 10,055
56. Northern Mariana Islands ...........cccccoceeeeeense. MP [ N foe 926
57. Canada ........cccoceoeiennnne o CAN [ N o 0]
58. Aggregate Other Aliens . oT ...391,125 |.
59. Subtotal ......cccoeiiiiiiiiiiiiiii e XX e 293,469,338
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ 56,800,080 |......ccveveveee 4,023 | (1 [V A 56,804,103 |....oovovrieiieicne 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 961,889 |. 0.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0] 0.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .351,231,307 |. 0.
96.  Plus Reinsurance ASSUMEd.........cccceeeeeeeenenenenns [oeees XKoo e 0] 0.
97  Totals (All Business).... . 351,231,307 |. .0 f....... 396,639,
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 20,582,464 0 20,782,661
99. Totals (All Business) less Reinsurance Ceded XXX 330,648,843 0 375,856,851 2,412,978,043
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ..391,650 |.. 0
58002. ...
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 391,125 300 225 0 391,650 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........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

11
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 L OH] s 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 . JURN D U I 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 ............eeeeeennen LOHe] s T e Ownership .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 ............ Mo NIA....... 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.. .72.520 ....|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|99-2058376 .. Crescent Park Venture, LLC ...... . OH.... weeeee. | WS Real Estate Holdings LLC ...... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. LMALL NIA....... Western-Southern Life Assurance Co .. Ownership.. .. 8.800 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......|eccee nin
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . LOH ] NIA....... 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 LOH ] 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 .. L OH] s 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 JUNE 30, 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 .......ccceevvveeee |eeeee 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.....|cceee een
. 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 ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oins
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 ..........cccccees | ene 00000 ... [85-1483379 .. | ..coovrviiiis | oo [ e Fort Washington PE Opp Fund IV, L.P. ......... LOH] NIA....... FWPEO 1V GP, LLC weveeeeeiiiiiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. ......... Ownership .. 3.020 .... |Western & Southern Mutual Holding Co .

..... 00000 .... [85-1503656 ..

Fort Washington PE Opp Fund IV-B, L.P. ....... . FWPEO 1V GP, LLC .... Ownership
The Western and Southern Life

. 0836 ...|Western-Southern Group .... .. 0.500 .... |Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... LOH ] NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns

. 0837 ...[Western-Southern Group .... O P 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. ....... LOH] e NIA....... FWPEO IV GP, LLC .... Ounership ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc ...

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... |..OH.....]...... NIA....... FWPEL SM 11 GP, LLC woveeeeeeeeieeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeeeeieeeiee e .. 2.000 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
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 ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..26.430 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins

. 0836 ...[Western-Southern Group .......cccovevvenee [ eenne 00000 .... |87-3834210 .. Fort Washington PE Small Market I1-B L.P. ...|..OH.....]...... NIA....... FUPEL SM 11 GP, LLC oveveeeeeeeeieeeieeees OWNEISNIP..eeeeeeerree e .. 2.240 ... |Western & Southern Mutual Holding Co . NO.coo] e e
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|87-3834210 .. Fort Washington PE Small Market I1-B L.P. ...{.. Ownership ..97.760 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [87-2353885 ..
..... 00000 .... |47-1922641 ..
..... 00000 .... [81-1698272 ..
..... 00000 ....|87-1225842 ..
..... 00000 .... [87-3616440 ..
..... 00000 .... |20-4844372 ..
..... 00000 .... [26-1073669 ..
..... 00000 ....|27-1321253 ..
..... 00000 .... [46-3584733 ..
..... 00000 ... |83-0980611 ..
..... 00000 .... [87-3656912 ..
..... 00000 ... |26-3806561 ..
..... 00000 .... [46-2895522 ..
..... 00000 ... |85-1463366 ..

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

Fourth and Pike Apartments, LLC ...
Frontage Lodge Investor Holdings, LLC ..
FWPEI IX GP, LLC ....ccuveeee

FWPE! Mauna Kea GP, LLC .
FWPEI SM Il GP, LLC .
FWPEI V GP, LLC
FWPEI VI GP, LLC
FWPEI VII GP, LLC
FWPEI VIII GP, LLC
FWPEI X GP, LLC
FWPEI XI GP, LLC ..
FWPEO II GP, LLC ..
FWPEO Il GP, LLC ...
FWPEO IV GP, LLC ..

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

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

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

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

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

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

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1415079 .. GDR Capital, LLC .. WS Real Estate Holdings LLC ..........ccceeeent Ownership
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 ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .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 .............o.... AN T NN ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|92-1277121 .. Hambright Road Apartments Venture, LLC ....... LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .

..... 00000 .... [88-3437673.

..... 00000 .... [88-4269012 ..
..... 00000 .... [99-2291762 ..
..... 00000 .... [92-1556010 ..
..... 00000 .... [31-1328371 ..

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

. .. |WS Real Estate Holdings LLC .
L] NIA....... WS Real Estate Holdings LLC .
WS Real Estate Holdings LLC .
. |WS Real Estate Holdings LLC . . | Ownership..
. | Western-Southern Life Assurance Co . .. | Ownership..
The Western and Southern Life Insurance Co

. | Ownership..
Ownership
Ownership

Hampton Roads 0z Fund
Henley Residences Holdings, LLC ...
HP AZB Co-Invest LP
Hunters Creek JV, LLC ....
IFS Financial Services, Inc

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

. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 74780 ....|86-0214103 .. Integrity Life Insurance Co ........ccceeeunnnnnn Ownership .|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|34-1826874 ..
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 ... [83-1797000 ..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-2435757 ..

. 0836 ...[Western-Southern Group ........ccoevvunes |.onne 00000 ... [83-3004899 ..

IR Mall Associates LTD
Keller Hicks Inv. Holdings, LLC . |WS Real Estate Holdings LLC . . | Ownership..
Kemah Holdings, LLC v | WS Real Estate Holdings LLC . Ownership
Lennox Zionsville Inv. Holdings,LLC ........... LN NIA....... WSLR Holdings LLC ...cccevvriiiiiiiniiiiiiiiaaaees Ownership

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

..|Western & Southern Mutual Holding Co .
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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
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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 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. WS Real Estate Holdings LLC Ownership ..|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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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

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 ......cccceevvvvnns . |WS Real Estate Holdings LLC ......... Ownership.. .99.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|31-0846576 .. V&S Brokerage Services, Inc. ...... . | Western-Southern Life Assurance Co .. . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. . | Western-Southern Life Assurance Co .. | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC WSLR Holdings LLC ...cooevvviiriiiiiiiiiiiiiiieees Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ OH.....f.ees NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |.. OH.....]...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] s UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuueen | eeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co . L OH..... IA........ .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 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 ........ccevvvevees |eeees 00000 ....|06-1804432 .. WS Real Estate Holdings LLC . OH.....f...... NIA....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 ... |33-1058916 .. WSALD NPH LLC .. WS Real Estate Holdings LLC ... Ounership.. ..50.000 ....|Western & Southern Mutual Holding Co .
Asterisk Explanation |




STATEMENT AS OF JUNE 30, 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. .............. NO

YES

AUGUST FILING

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

Explanation:

Bar Code:

MO R NN ARV
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MO R RO

6 5 2 4 2 2 0 2 4 3 6 5 0
e T
XXXV [Document Identifier 445]

6 5 2 4 2 2 0 2 4 4 4 5 0
eyt | N NMMVHINW AR QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 5 2 4 2 2 0 2 4 4 4 7 0 0
rmesasssetasis = | N RVINW A
Actuarial Guideline XXXVI [Document Identifier 448]

6 5 2 4 2 2 0 2 4 4 4 8 0 0
||| [T

6 5 2 4 2 2 0 2 4 7 0 0 0 0
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o
—

0 2
0 2
0 2
0 2
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STATEMENT AS OF JUNE 30, 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 ... e 804,712 | 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 1,316,123 1,366, 154

15




STATEMENT AS OF JUNE 30, 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
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
Deduct current year’s other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........

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

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

9,000,000
8,649,379

799,356,134

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

373,546,992

12,054,660

79,231 |..

363,412,838

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
386,374,040
3,104,512
9,042,312

381,877,841
6,720,778

4,625,457,092

... 18,009 |...

............ 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 JUNE 30, 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 [ 2,189,142,149 |.......cc..eec. 95,333,629 |.......cconve 123,363,199 .o (3,163,264)|............ 2,189,142,149 |.......... 2,157,949,315 [ e 2,207,983,604
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 1,951,199,737 |....cco.eee. 559,980,258 |........c....... 531,473,304 |...cccvvvinene 1,916,142 |........... 1,951,199,737 |............ 1,981,622,833 ..o [ 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 236,247,869 |....coovoeuenne 8,084,360 |..ccvoennee 23,155,885 |.oerriinne 395,988 |...cccoeneee 236,247,869 |................ 221,572,332 | [ 245,821,367
4. INAIC 4 (@) ettt b et h b bt h b £tk et bt e bt b et et s e b st ekt et et e e te e eten [ren e 73,987,379 | 170,000 |.....ccvevnnenee 6,701,156 |.....coovenveee. (5,747,284)|.........c..c.... 73,987,379 |.ooiiiee 61,708,939 | e 63,171,587
5. NAIC B () ettt ettt n e [er s 7,062,715 [ 272,558 | 1,860,286 |......ccovuenne 3,261,927 | 7,062,715 | 8,736,914 | e 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 185,479 546,742 185,479 732,221 208,521
7. Total Bonds 4,457,825,328 663,840,805 686,553,830 (2,789,749) 4,457,825,328 4,432,322,554 0 4,426,066, 350
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN [V L0 TSR TP T RPN
N2 (2SSOSR HOSRR 7,985,009 |....oovieiieeiieniieniens oo oo (80,660 |......cveeeeene 7,985,009 |.....coovvennne. 7,904,349 [ [ 7,701,098
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 9,940,000 |reveereeeeiineinieieinreeenes [ [ 60,000 |..ocoeoreceenns 9,940,000 |..ceevrenne 10,000,000 |....oeeeeeeeeereneeicininrirines Joereereeerenenenes 9,760,000
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT 0 e [ [ oot (O RSN 0 s oo
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et [0 U PP PEUT SOUTT TPV UURPOTRN RRTUUTRTTSTRTTTTN [V L0 TSR TP T RPN
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 1,171 (586) 1,171 585 2,636
14, Total Preferred STOCK ..ot 17,926,180 0 0 (21,246) 17,926,180 17,904,934 0 17,463,734
15. Total Bonds and Preferred Stock 4,475,751,508 663,840,805 686,553,830 (2,810,995) 4,475,751,508 4,450,227,488 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, 989,925 : NAIC2 $ ooovevveene. 12,137,698 ; NAIC3 $ oo NAICA $ oo PNAICS $ e P NAICE $ e




STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 1,966,728 XXX 1,966,728
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .......c.ccvovveieveeeeeeeeeeeeiete ettt ettt eseseassssesssesesesens |eseseseeseaneeeseeeseneneneeaen (V1 6,250,001
2. Cost of short-term investments acquired 5,094,928
3. ACCTUAN OF QISCOUN ...ttt ettt et et s s e s e st e s et e s ea s s e s s s s s et esesesessss s st esesesessssssasasssesesesessssssnsassesasa [seneneasaseseseneneneensasanenenes [eeseeseennneneeneneseeeseenenens 0
Unrealized valuation iNCrEaSE/(AECIEASE) .....c..ueiuiiiieiiiie ittt ee sttt ettt ettt st e bt e sbe e be e be e beeabeenbesaeesseesbeesbeesbeebeensesnneen [oemesinssiaessessesnesnesaneins [oaeesseesseesaessaesaesae s 0

6. Deduct consideration received on disposals
7. Deduct amortization of premium
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11.  Deduct total nonadmitted amounts

Total gain (loss) on disposals

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

1,966,728
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STATEMENT AS OF JUNE 30, 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 4,960,785
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 4,918,712
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 1,224,538
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 6,667,826
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 20,287,448
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 ... 20,287,448

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 JUNE 30, 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 JUNE 30, 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 20,287,346

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 20,287,346
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 65,579,493

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 (45,292,147)

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 20,287,346

(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 20,287,346
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 65,579,493

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 (45,292,147)

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 JUNE 30, 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 ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,263,409,931 |............ 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 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,280,272,716 |............ 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 12,463,324 |......cocee. 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) 12,463,324 29,326,109
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STATEMENT AS OF JUNE 30, 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
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STATEMENT AS OF JUNE 30, 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 . SEATTLE .. 0472172021 ...l | ... 81,070,704
LL-2402 . ST. AUGUSTINE . ... 05/29/2024 ...........|.. .. 18,225,000
0599999 Mortgages in good standlng CommerC|aI mortgages-all other 9 000,000 4,163,811 99,295,704
0899999. Total Mortgages in good standing 9,000,000 4,163,811 99,295,704
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 Totals

4,163,811

99,296,704

9,000,000
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | 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-0411 Lo WEST LAFAYETTE ....uvviiininnninnnninnnnns fornnninnninnnnnns INc o e |l 02/22/2005 ..... [oeeeennnnnnn s | 469,933 [.eeiiiiiiiiins 0 0 0 0
LL-0509 .... ROUND ROCK ....vvvvvvvevvnnnnnnnnnnnnnnnnnnns feevennnnmmnnennes Tevniininininnnns Joevenens s foaee 1170172021 ... ... 226,19 |.... 0. 0. 0. .0
LL-0608 . SN CITY ... ...09/22/2006 . 224,667 |. 0 0 0 0
LL-0704 .... INDIANAPOLIS .vvvvviniiinnnnnnnnnnnnnnnnnnns feeeeeeeeeeeee N e | 08/02/2007 ... .1,467,452 |.... 0. 0. 0. .0
LL-0805 .... NICHOLASVILLE oo [ KY i e s s 06/25/2008 ... ... 378,118 |.... 0. 0. 0. ...0
LL-0807 . SPRINFIELD ... ...11/25/2008 .2,401,215 |. 0 0 0 0
LL=0812 .oeeeeiiiieieeeieneeeeennes [GASTONIA i [ NG e i [ 11/17/2008 ... 0. 0. 0. ...0
LL-0902 ...oooeeeeeeeeeeeieeins [BECKLEY oo e W i e 03/08/2010 .... 0. 0. 0. .0
LL-0903 . SINPSONVILLE ...11/25/2009 . 0 0 0 0
LL-0905 .... MEMPHIS . fevveeenenneeenens TN s s [ 07/29/2009 ... 0. 0. 0. .0
LL-0907 .... L O I Y AR 09/03/2009 ... 0. 0. 0. ...0
LL-0908 . HOUSTON ... .. 10/01/2009 0 0 0 0
LL-0913 .... SIMPSONVILLE .... 12/28/2010 .... 0. 0. L0 ...0
LL-1002 .... 06/30/2010 .... 0. 0. 0. .0
LL-1003 . INDEPENDENCE . .. 08/12/2010 0 0 0 . 0
LL-1402 .... UNION CITY 08/25/2014 ... o ..31 433,685 |.... 0. 0. 0. 547,638 |... .0
LL-1506 oovvveeiiiiiiiiiiieeeeees COLUMBUS ....evvvvveeiiiiiiiiiiiiiiiieeeeees 09/23/2015 .ovvifvvenniiiine i | 10,041,265 |.....ooeeeeeeenn 0 0 0 164,851 0




STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 3

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

AIE

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-1601 ... WATSONVILLE ... 01/04/2016 17,206,923 |.... 0. 0. 0 ... 569,776 |... ...0
LL-1602 .... CLARKSVILLE ... 07/01/2016 16,845,875 |.... 0. 0. 0 .. 106,267 |... .0
LL-1604 .... LAFAYETTE 12/22/2016 12,446,076 |.... 0. 0. 0 ...0
LL-1701 . WEST CHESTER 01/30/2017 .. 7,182,748 |. 0 0 0 0
LL-1702 . KISSIMMEE .03/02/2017 .. . 28,627,112 |. 0 0 0 . 0
LL-1703 . COLUMBUS ... .. 06/13/2017 .. . 37,745,837 |. 0 0 0 .. 191,698 |. 191,698 0
LL-1705 ... PORT WENTIORTH .. 12/07/2017 30,168,673 |.... 0. 0. 0 215,272 |. ...216,272 |... ...0
LL-1706 ... PLAIN CITY .. 06/21/2018 14,048,984 |.... 0. 0. 0 .. 168,912 |... .0
LL-1801 ... 07/11/2018 19,930,444 |.... 0. 0. 0 ...0
LL-1802 .... 12/11/2018 33,684,000 |.... 0. 0. 0 . . .0
LL-1901 .... 01/30/2019 20,651,412 |.... 0. 0. 0 229,185 |. ... 229,185 |... ...0
LL-1902 .... ANN ARBOR ... 10/23/2019 41,346,493 |.... 0. 0. 0 209,470 |. ... 209,470 |... .0
LL-2001 .... DAVENPORT ... 02/27/2020 32,331,061 |.... 0. 0. 0 179,528 |. ... 179,528 |... ...0
LL-2002 .... 05/22/2020 15,347,406 |.... 0. 0. 0 ... 77,884 |. ... 77,884 |... .0
LL-2003 . GREENWOOD .06/15/2020 .. . 21,591,468 |. 0 0 0 103,276 |. 103,276 0
LL-2004 . TRENTON ... ... 11/16/2020 .. . 10,135,039 |. 0 0 0 101,001 |. 101,001 0
LL-2104 . BLOOMINGTON . .08/25/2021 .. K . 17,915,064 |. 0 0 0 .86,442 |. 0
LL-2106 .... KISSIMMEE ... 12/06/2021 [ 9,078,446 |.... 0. 0. 0 ... 44,29 |. . .0
LL-2201 ... NOBLESVILLE ... 02/14/2022 JO 17,789,693 |.... 0. 0. 0 157,942 |. ... 157,942 |... ...0
LL-2204 .... WEST CHESTER .. 03/18/2022 JU 15,781,438 |.... 0. 0. 0 112,284 |. 112,284 |... .0
LL-2205 .... CAPE CANAVERAL .. 03/24/2022 JO 16,248,239 |.... 0. 0. 0 ...0
LL-2209 .... CHARLESTON 06/27/2022 JU 19,421,321 |.... 0. 0. 0. .0
L2211 o AVERICAN CANYON .vvvvvvvvvreeieeiieinnnnnes 09/22/2022 ... |eeeeeeeeiiin e [ 31,476,025 [....ccvvvnnniinnns [0 PPN [ PP 0 0 0
0299999. Mortgages with partial repayments 541,687,400 0 0 0 0 0 0 4,834,907 4,834,907 0 0 0
0599999 - Totals 541,687,400 0 0 0 0 0 0 4,834,907 4,834,907 0 0 0
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STATEMENT AS OF JUNE 30, 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 ... ....8,222 3,954,184 |... ... 1.560
000000-00-0 .........|First Eagle Direct Lending Fund IV, LLC . BOSTON ... 5 ..|First Eagle Direct Lending Fund IV, LLC .. ....12/03/2018 ... .8,852 N ...238,257 |... 11.110
1599999. Venture Interests - Fixed Income NAIC DeS|gnat|on Assigned by the SVO - Unaffiliated 0 17,074 0 4,192,441
000000-00-0 ......... AUDAX MEZZANINE Audax Direct Il . [ WILMINGTON . .| AUDAX MEZZANINE Audax Direct |1 ...06/29/2022 ... .... 392,316 4,378,335 |...
000000-00-0 . ..|Golub Capital Partners GDLC Feeder Fund Chicago .. Golub Capital Partners GDLC Feeder Fund 08/12/2022 .840,000 |.. ...990,000
000000-00-0 . PineBridge Investments L.P. NEW YORK PineBridge Investments L.P. ... 11/28/2018 . 247,458 |.. 1,358,741
000000-00-0 .. .|PineBridge Investments L.P. III NEW YORK . ..|PineBridge Investments L.P. IlI . o eeeeeeens ... 10/20/2022 ... . 7,177 I 3,495,588 |...
1799999. J0|nt Venture Interests - Fixed Income - NAIC DeS|gnat|on Not ASS|gned by the SVO - Unaﬁlllated 0 1,486,951 0 10,222,664
000000-00-0 ......... |Secur|t|es Lending Fund, LLC .....ccoovumeiiiiiiiiiine e e eeennanaes |CINCINNATI .................................... | ....... OH...ooeeeee Securities Lending Fund, LLC ......ccoevuiiiiimmmnninnnnernnins Jorrennaes aeeeeeens fonns 05/13/2024 ... [ooooiie i e 259,500 [..evvreuniiiaenes 5,782,970 |.uuuueeeeennnuaneeeennninnaaee Jornnnareeennennassaennnnnnaes Jernnnnseeennnnnnaaaeees
1899999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Affiliated 259,500 5,732,970 0 0 XXX
6099999. Total - Unaffiliated 0 1,504,025 0 14,415,105 XXX
6199999. Total - Affiliated ‘ ‘ ‘ | | 259,500 5,732,970 0 0 XXX
6299999 - Totals 259,500 7,236,995 0 14,415,105 XXX
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 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
First Eagle Direct Lending Fund II1, LLC
000000-00-0 ..... First Eagle Direct Lending Fund 111, LLC ... [BOSTON ......cccvvuiviiiiinnnnniiinns Jovvnnnnns MA e e ....10/24/2016 ...|....04/18/2024 ...|........ 16,622 [.oovvvveininnee Joveinniniiinnins fovvvviinnnnnnns fovennnniiiininns fovvvvinnnn0 fooeniiiinns e 16,622 |........ 16,622 [.ooovevviinnnns o fooviiiiininnnns [ O
1599999. Joint Venture Interests - Fixed Income - NAIC DeS|gnat|on ASS|gned by the SVO - Unaffiliated 16,622 16,622 16,622 0 0 0 0
000000-00-0 ..... Audax Direct Lending Solutions D ... ... [WILMINGTON . . DE.. .|Audax Direct Lending Solutions D ........ ....10/24/2018 ...)....05/06/2024 ... ...... 412,375 [oooeiiiiniiiiins Jovnninniiiiin [ e [0 e [ 412,375 |....... 412,375 .0 ..
000000-00-0 ..... AUDAX MEZZANINE Audax Direct Il .... . | WILMINGTON ... .. DE.. .| AUDAX MEZZANINE Audax Direct Il ......... ....06/29/2022 ...|....04/18/2024 ... e.uii 73,394 [oeieiiiiiiiiis e e e 0 e [ 73,3% |........ 73,394 .0 ..
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... Wilmington . ....01/24/2017 ...|....04/23/2024 ...|....... 423,804 |... P TP 423,804 |....... 423,804 |...
000000-00-0 ..... Goldman Sachs LP I LP .... NEW YORK . .|Goldman Sachs LP |1 LP ..07/30/2019 . .05/08/2024 .. 1,610,845 . |... 1,610,845 |.... 1,610,845
000000-00-0 ..... Goldman Sachs LP LP ..... ... | NEW YORK ... . ....|Goldman Sachs LP LP ... ...07/16/2016 ...|....05/08/2024 ...|....... 102,833 |... P TP 102,833 |....... 102,833 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 .oooeiieiiii s Chicago wvveeeveeerneiieeeeeeniiiees Jeeeennnns | [ Partners 11 ..ooooiiiiiieiiiiee e ....04/01/2018 ...|....04/25/2024 ...|....... 142,789 [ e o e [l [V FORRRRR AR 142,789 |....... 142,789
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... Chicago weveueveeerreiieeeeeeiiiiees Joeeennnns L RN ....08/12/2022 ...|....05/29/2024 ...|....... 292,082 |.eeveeeeeeeenn fereeeeeeennees e feeeeeeeees e [V PR AR 292,032 |....... 292,032
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V .. | Chicago .|Strategies V ....09/21/2017 ...|....06/21/2024 ...|....... 347,957 |... P TP 347,957 |....... 347,957 |...
000000-00-0 ..... PineBridge Investments L.P NEW YORK . .|PineBridge Investments L.P. ...11/28/2018 . .04/04/2024 .. . 486,344 .. 486,344 |. 486,344
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
000000-00-0 ..... PineBridge Investments L.P. Il ............... NEW YORK ..oeveeeeeeeiiiiiiiiiiiinns |oeeeeens N PineBridge Investments L.P. [l ......... ....10/20/2022 ...|....04/05/2024 ...|........ 10,628 [ foniiiiiiiiiiins Joiiiiiiiiiiiins v Lo [V FPPOUUUUUUUOR R 10,628 |........ 10,628
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 3,903,001 0 0 0 0 0 0] 3,903,001 3,903,001
000000-00-0 ..... [Securities Lending Fund, LLC ... JCINCINNATI ... T OH......... [Securities Lending Fund, LLC ...05/13/2024 ...]....06/26/2024 ...].... 3,409,645 | R .... 3,409,645 |[.... 3,409,645 e s
1899999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Affiliated 3,409,645 0 0 0 0 0 0 3,409,645 3,409,645 0 0 0 0
000000-00-0 ..... [TXFL NN Of fice Investor Holdings, LLC ...... [Cincinnati wovevvvvesicseiceanns | OH......... [Cash RetUrn ..vovevveveeeeeiereecineecnenenes [....07/01/2019 ...]....06/06/2024 ...[... 21,626,633 [..eveiveviiiees [ooreisianinas foormeesnsinines Joeenenesneeins Jooreesneennas 0 i o (280,304)|...... (280,304) . ccvvveeeenninne Jooveriiiiiiieens foiiiiiiiinns 0]..... 780,303
2299999. Joint Venture Interests - Real Estate - Affiliated 21,626,633 0 0 0 0 0 0 (280,304) (280,304) 0 0 0 780,303
6099999. Total - Unaffiliated 3,919,623 0 0 0 0 0 0 3,919,623 3,919,623 0 0 0 0
6199999. Total - Affiliated 25,036,278 0 0 0 0 0 0 3,129,341 3,129,341 0 0 0 780,303
6299999 - Totals 28,955,901 0 0 0 0 0 0 7,048,964 7,048,964 0 0 0 780,303
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36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ...eeueeeeeeenaeeeeemneeeeeeeeneeeeeernnneeeeeenenneeeeennnneeeeenns | ceeernniiinnees Jeonnnd 06/01/2024 ..... Interest Capitalization el 452 . e 452 | AL
38378N-KB-8 ......... GNR 2013-173 Z  3.250% 10/16/53 ....cevvvnnniiiiiiiiieic i enennans | eeeeeennieeens o 06/01/2024 ..... Interest Capitalization 60,807 |. 60,807 |... A
38378N-LV-3 ......... GNR 2013-191 Z  4.070% 11/16/53 .eeeeeeeeeee e ee e eeen e e eennn e eee | cevvriniiinnnns [eennid 06/01/2024 ..... Interest Capitalization ... 47,278 |. ... 47,278 |... AL
38378N-YB-3 ......... GNR 2014-24 KZ  4.087% 01/16/54 ..eevvvnniiiiiiiiiiiiciiiien i nesnnnneees | eeeeeenniieeens [onnnd 06/01/2024 ..... Interest Capitalization ... 42,994 | ... 42,994 |... A
912810-TW-8 ......... U S TREASURY  4.750% 11/15/43 ... e e e e eennne e eeennnns | cevevnniiinnees Jonnnd 05/28/2024 ..... MORGAN STANLEY FIXED INC . 4,354,908 |....covveniiiieinnnnns 4,360,000 |... AL
912810-TX-6 ......... U S TREASURY  4.250% 02/15/54 ..ovvvnniiiiiiiiiiiiiiiiiin i esnnnnnnneenes | eeeeeenniineens o 04/25/2024 ..... Lo I 0 ) RO RPN 1,604,756 [...ccovvvnnniiiiinnnnns 1,765,000 ... A
91282C-dJ-1 ......... US TREASURY NOTES ~ 4.500% 11/15/33 ..eeeeieeiieiee e eeeeee e eeeenee e eeeenne e eennnnes | oeeeviniiinnnns Joennid 04/02/2024 ..... GOLDMAN SACHS ... 1,445,264 |. 1,435,000 |... AL
912820-KP-5 ......... US TREASURY NOTES  4.625% 04/30/29 .. T AT 05/28/2024 ..... BNP SECURITIES .. I ... 12,201,451 |. .... 12,180,000 |... AL
0109999999. Subtotal - Bonds - U.S. Governments 19,757,910 19,891,531
040114-HS-2 .... ARGENTINA SOVEREIGN  0.750% 07/09/30 04/24/2024 ..... MORGAN STANLEY FIXED INC .... 271,560 |. 465,000 |... BFE ..........
896292-AM-1 .........[REPUBLIC OF TRINIDAD & T SOVEREIGN  6.400% 06/26/34 ... .. 06/18/2024 ..... J P MORGAN SEC ......cccvvunnnns I .... 11,000,000 |. ....11,000,000 ... CFE ..oveenn
0309999999. Subtotal - Bonds - All Other Governments 11,271,560 11,465,000 XXX
3136AI-EH-6 ......... FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 ....eeeeeeeeeeeeeeeeeeee e eeeens | evvviiininneinn feeend 06/01/2024 ..... Interest Capitalization
31394F-ED-3 ......... FNR 2005-74 NZ = 6.000% 09/25/35 .....eeevvunniiiiiiiiiiieiiiiieeesreniis e sernnn s essennnsessnnnes | aeeveennnineees fonnnd 06/01/2024 ..... Interest Capitalization ..
626300-EL-7 ......... TXBL MUNI FUNDING TRUST VARIOU NURSING HOME  5.630% 09/01/30 ... U PP P IO 05/28/2024 ..... BARCLAYS U . N . .
63610H-AA-0 ......... NATIONAL FIN AUTH NH UTL REV POWER  6.890% 04/01/34 ......cceviiiiiiinnnnniiiiiiiiniiiiiiininninns | aeeevennnnnenes |ounnd 04/03/2024 ..... KEY BANC-MCDONALD ... iieuuunniiiiiuunnnisiiussnnisssisssnsssessnsassrssrnssnsssssrsssnsssssrsnsnnssessnns [oosressnnsessennsnnssssrrnnnnnenses |oeressnnssssrennnnnnnes 5,000,000 fo.oiiiiiiinnniiiinnns 5,000,000 fo.uiiiiiiiiiiiiiiiiiiineens 0 |2.AFE ..........
0909999999. Subtotal - Bonds - U.S. Special Revenues 10,250,650 10,250,650 21,465 XXX
026650-FA-4 ......... AMERICAN HONDA FINANCE ~ 5.880% 02/12/25 .......ccvvvvviniiiiiiiiiniiiiiiiinnenciniinesvenniinneeees | eeeeeenniineees fonnid 06/20/2024 ..... TD SECURITIES
05552J-AA-T ......... PNC BANK NA  2.500% 08/27/24 ......cemmnaeeeeeiniiaeeeeeeie e e eeeeee e eeeenee e e eennne e eennnnnnees | oeevvnnnninnnes Jonnid 06/04/2024 ..... BANK of AMERICA SEC
05555F-AE-4 ......... Barclays Commerc20245C27gage S 2024-5C27 AS  0.000% 07/15/57 ...covvvvvvnnviiiiiinniiiiiiinnnnns | cereeeeiiieenns foannd 06/21/2024 ..... BARCLAYS . N
097023-DL-6 ......... BOEING CO  6.528% 05/01/34 .....ceeeeiieeeeeeie e eeeee e e e e e een e e eenne e e eennn e eees | ceeevnnniinnnes Jonnid 04/29/2024 ..... Various ... 330,370 |.

150890-AP-9 CELANESE US HOLDINGS LLC ~ 6.379% 07/15/32 ...vvvveeeiiiiiiiiieiiiiiiiceceniiiiceeeesiiiieee s | ceeeeiiieeees [onnd 04/25/2024 ..... Various 656,546 |.
161175-AZ-7 . ..| CHARTER COMM OPT LLC/CAP  6.384% 10/23/35 . 06/11/2024 WELLS FARGO

185508-AE-8 . ..| CLECO POWER LLC  6.500% 12/01/35 .... 04/29/2024 FTN FINANCIAL SECURITIES .

198280-AF-6 . .| COLUMBIA PIPELINE GROUP  4.500% 06/01/25 06/24/2024 MORGAN STANLEY FIXED INC .

224044-CH-8 .. | COX COMMUNICATIONS INC ~ 3.150% 08/15/24 .
233063-All-6 . ..|DBJPM 2020-C9 XA 1.818% 09/15/53
30251B-AE-8 ......... FMR LLC  5.150% 02/01/43

BARCLAYS ...
BREAN CAPITAL LLC .

05/09/2024 ..... KEY BANC-MCDONALD ...
32082C-AC-1 ......... FIRST MARYLAND CAPTL 11 05/09/2024 ..... PIPER JAFFRAY .
34960P-AF-8 ......... FORTRESS TRANSPORTATION & IN  7.000% 05/01/31 .. 04/02/2024 ..... MORGAN STANLEY HI-YLD .. ..170,000 |...
349631-AN-1 ......... FORTUNE BRANDS ~ 5.875% 01/15/36 05/01/2024 ..... MESIROW FINANCIAL ... K ..10,000,000 |...
362096-AA-9 ......... Golub Capital Partners GDLC Feeder Fund ~ 4.500% 07/31/31 .. 06/24/2024 ..... PRIVATE PLACEMENT ... 1,960,000 |. 1,960,000 |...
36264J-AF-0 GS Mor tgage-Back2021MM1 ities 2021-MM1 A6 2.500% 04/25/52 .. 05/21/2024 ..... WELLS FARGO ..640,944 |...

437076-CY-6 .
46643P-BJ-8 .
577081-AU-6 .

..|HOME DEPOT ~ 5.660% 12/24/25 .....ceevvviiiiiiiiiiiiiiiiieee
..| JPMBB Commercial2014C25 e Secu 2014-C25 AS ~ 4.065% 11/15/47 .
..|MATTEL INC ~ 6.200% 10/01/40 .....
504918-CU-6 . .. | MICROSOFT CORP  4.500% 06/15/47
637432-NK-7 . .. |NATIONAL RURAL UTILITY ~ 5.250% 04/20/46 .
677050-AU-0 ......... OGLETHORPE POWER CORP  6.200% 12/01/53

06/17/2024
04/03/2024
05/15/2024

J P MORGAN SEC
BARCLAYS ...
SEAPORT GROUP LLC ..
06/06/2024 Tax Free Exchange .
05/30/2024 UBS WARBURG ......
...... 05/14/2024 .....|Tax Free Exchange .

687,703 |...

72303#-AA-T ......... PINEBRIDGE ~ 6.000% 12/31/31 .evvviiiiiiiiiiiiii i | e [onnd 05/30/2024 ..... PRIVATE PLACEMENT 687,703 |.

744600-AH-0 ......... PUBLIC STORAGE  5.350% 08/01/53 ...oeiieeeiiiiiieiiiiie e | eeeeiiienees [end 05/02/2024 ..... MORGAN STANLEY FIXED INC .... .. 4,736,950 |. ..5,000,000 |...
780082-AR-4 ......... ROYAL BANK OF CANADA  7.500% 05/02/84 ......cevviiiieiiiiiiiieeiiiiiiine e ssiiinneessnnn | eeeeeniieeeees [onnd 04/17/2024 ..... RBC/DAIN ...10,000,000 |. ...10,000,000 |...
817450-AB-8 ......... SEMT 2015-1 A2 3.000% 01/25/45 ....oevviiiiiiiiiiieiiiie e | eeeeiiieeees [end 06/01/2024 ..... Interest Capitalization ..

81748J-CD-5 ......... Sequoia Mor tgage20194 2019-4 B3~ 3.772% 11/25/49 ....
82668N-AC-5 ......... SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27
842587-DC-8 ......... SOUTHERN CO  4.475% 08/01/24 ...
85207U-AH-8 . .| SPRINT CORP  7.125% 06/15/24 .
89788J-AA-7 TRUIST BANK  1.500% 03/10/25 .

...... 05/16/2024 ..... [ROBERT W. BAIRD
...06/01/2024 ..... Interest Capitalization ..
...06/17/2024 ... TD SECURITIES
06/05/2024 CITIGROUP GLOBAL MKTS
...... 05/30/2024 ..... [BANK of AMERICA SEC ..
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AUDAX1-1*-1 Audax Direct Lending Solutions  8.000% 01/01/32 ....ceemmeiiiiiiiiiieeeeeeeieeeeeeerieeeeeeenes | cevvviniinnees feennd 05/20/2024 ..... PRIVATE PLACEMENT .... 4,167,292 |... 2.APL
13607L-8D-8 . ..| CANADIAN IMPERIAL BANK  6.270% 06/28/27 .... 06/24/2024 CIBC WORLD MARKET .... 4,000,000 |. 1.F FE
000000-00-0 ......... SAUDI ELECTRICITY SUKUK  5.684% 04/11/53 ... 04/17/2024 ..... MORGAN STANLEY FIXED INC ...eeeeeeieeeeeeneeeeeeeeie e e e eeenne e e e e eenee s e e eeennneeeeeennnneeeeennnnns [oeeernnnnnaseeemnnnaneeeennnnnneees Jreeennnnnneeeennnnnnees 4,740,000 |oooviiiiiiiinininns 5,000,000 |... 1.FZ ...
007866-AE-6 ......... AEROPUERTOS DOMINICANOS ~ 7.000% 06/30/34 06/27/2024 Various ... .. 8,000,000 |... 3BZ..
03764D-AR-2 . ..|APID 2013-12A CRR  7.139% 04/15/31 ....... 06/24/2024 BARCLAYS . ..700,000 |. 1.F FE
08179M-AN-9 . .|Benefit Street P201815A CLO Lt 2018-15A AR 6.719% 07/15/37 06/17/2024 BANK of AMERICA SEC .29,000,000 |. 1.AFE ..
452628-AA-1 IMPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 06/06/2024 BARCLAYS s . 2.BFE
53944Y-AQ-6 LLOYDS BANKING GROUP PLC ~ 3.369% 12/14/46 . 04/04/2024 0 1 R Y2230 B Y 9,250,000 |... 2.AFE et
874060-BM-7 . ..| TAKEDA PHARMACEUTICAL  5.650% 07/05/54 06/27/2024 BANK of AMERICA SEC .. .10,000,000 |. 2.AFE ..
89680Y-AB-1 . .| TRITON CONTAINER  1.150% 06/07/24 ...... .. 05/29/2024 INTL FCSTONE FINANCIAL INC . . 2.CFE ..
G781AT-AA-1 SAUDI ELECTRICITY SUKUK  5.684% 04/11/53 D Jeenend 05/07/2024 ..... Tax_Free Exchange .. .. 1.E FE
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 137,758,793 944,149
857477-AY-9 ......... STATE STREET CORP  6.601% 06/15/47 ....eeeeeeeeeee e e e e e e e e | ............... | ...... 05/23/2024 ..... SUMRIDGE PARTNERS ... eeeeennueeeernnnaeeeeemnnneeeeennnnaeeeennnnnaeeeennnnnaeeennnnnnnseesnnnnnanee [reeernnnnnereeennnnneeeernnnnnaeees |rerrnnnneeeeeennnnneeeeens 046,846 |oeiiiiiiiiiiiiiinininn. 402,000 [eneeeeeennieeeeeeeea s 5,446 |2.A FE ..........
883199-AR-2 ......... TEXTRON FINANCIAL CORP  7.319% 02/15/42 ....uuviiiiiiiiniiiiiiiiiiiiiiininiiniiiiiinesncesninenees | aeeeeennnnnenes |ounnnd 04/22/2024 ... Y e PPN o Lo T L AP PPN 76,000 [oooiiiiiiiiiiniiiiiiiis 1,048 [3.AFE ..........
1309999999. Subtotal - Bonds - Hybrid Securities 412,206 478,000 6,494 XXX
2509999997. Total - Bonds - Part 3 175,170,041 179,843,974 1,064,885 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 175,170,041 179,843,974 1,064,885 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
09857L-10-8 .........[BOOKING HOLDING ......cevuuniiiiimniiiiiiiiiiin e iiiiis s cinii e ernni s srnnai s s nnnnn s s snnnnnns | eneeeeesnnnnnns [ooned 05/30/2024 ..... L 1 T T N 2000 |eeeeiiiiiiiiienn 284,011 [ el 0 |
126650-10-0 ....eee | CVS CORP .eeeeeeiee e e e et e e e e e e e e e e e e e e e e e e e e e nnne e e e e ennnna e e eeennnneeeeernnnnaeneennnn | seeeeeereniiens [eeees 05/30/2024 ..... J.P. Morgan CSA ....
14149Y-10-8 ......... CARDINAL HEALTH INC ..eviiiiiiiiieiiiiii e sesnn s s sennan e s snnnnnneees | sennnnneneeenns founnd 05/30/2024 ..... J.P. Morgan CSA ....
3030311-10-2 ......... Meta Platforms, INC ..eeeeeeeieeeeeeeie e e e e e eeeee e e e eenn e e e eennnn e eeennn | crnniineneennen [ennnd 05/08/2024 ..... J.P. Morgan CSA ....
38173\-10-2 . ..| GOLUB CAPITAL BDC INC 06/06/2024 Tax Free Exchange .
79466L-30-2 . .. | SALESFORCE.COM INC . 05/30/2024 J.P. Morgan CSA .
828806-10-9 . ..| SIMON PROPERTY GRP LP REIT 05/30/2024 J.P. Morgan CSA .
834440-10-1 ......... SOLVENTUM CORP—/ | ... e et et e e e e e e enn e e e e ernne e e e eennnneeeeennnnnnnees | cvnnnennennnnnn Jonnnd 04/01/2024 ..... Spin 0ff
863667-10-1 ......... STRYKER CORP ..eeeeceiii ettt crsi e sesni e s e ssnnn e s s ennnnn e ssnnnnnns | sensnnneeesnnns foouand 05/30/2024 ..... J.P. Morgan CSA ....
907818-10-8 ......... UNION PACIFIC CORP . [P AR 05/30/2024 ..... J.P. Morgan CSA .... 311,466 |. .
Lo [T 0 PP PPP ETTTOUUUUURRUR ST 05/30/2024 ..... J.P. Morgan CSA 174,712 [ o [
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 12,260,997 XXX 0 XXX
31337#-10-5 ......... |FHLB CINCINNAT | ittt i et c et e e e e e s e e s e eaai s s e s e ebnis e e s e esbaa e s e eeennnsseeeeennns | ............... | ...... 05/07/2024 ..... PRIVATE PLACEMENT ...iiiuuuiiiiiiutiiiiiiiat s s s i iist st e s ceeen s e e sreseissssresennessersnnnnssesrnnsns [sesesrnnnnnssesennnnnns 7,708.000 |...cevvvnniiiiiiininnnnns 770,800 [.iiiveeeniiiiiiniiiniiiiiiiiinins forririiiniirriii e [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 770,800 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 13,031,797 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 13,031,797 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 13,081,797 XXX 0 XXX
6009999999 - Totals 188,201,838 XXX 1,064,885 XXX
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..36180W-Si-6 | GN GN AE4133  2.750% 09/15/30 ...covvvvvveenens [ereennn . 05/01/2024 . | Paydoun ... ... 50,207 ...50,207 ...49,301 .0 . 0 ..50,207 |.. 0 e . 09/15/2030 . [1.A ........
..38378N-F3-2 |GNR 2014-50 C  3.400% 02/16/47 .......cceevvees [eeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 02/16/2047 . (1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.648% 02/16/58 ...........ce. [oeennnn . 06/01/2024 . | Paydown .0 . 0 . 02/16/2058 . [1.A ........
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ..... |....... . 05/02/2024 . | STIFEL NICHOLAS . O .0 . .0 . . 01/20/2035 . [1.A ........
Redemption 100.0000
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ..... |....... . 04/20/2024 . | evveiiiiiiniiniininiiinniinns e e 51,600 [oeevnennee 51,600 |............ 51,600 |..eevvvenns 51,600 |oeevvvrrrnnnnns 0 e (VO 0 | (VO 0 s 51,600 |.oooeeeennnnns (VN 0 . 01/20/2035 . [1.A ........
BNY MELLON CAPITAL
..690353-5A-1 |DFC AGENCY DEBENTURES  5.520% 05/15/24 ...... [....... . 05/02/2024 . | MARKETS ... .... 100,000 .... 100,000 |.......... 100,000 |.... ... 100,000 |.. . 06/15/2024 . [1.A ........
BNY MELLON
..690353-C9-6 |DFC  5.490% 01/15/30 ...evvvvvvvvvrviiiiiiiinennns [ oo . 05/02/2024 . |MARKETS .....ovvvmmmmnnnnnnn foereeeeeiiieeieeenns | 2,560,377 |........ 2,560,377 |........ 2,560,377 |........ 2,560,377 [ovvvrnnnnnnne 0 e (VO 0 | (VO 0 fnns 2,560,377 [oeeiiiiiennnn (VN 0 | [V 75,688 |. 01/15/2030 . [1.A ........
..690353-C9-6 |DFC  5.490% 01/15/30 ...evvvvvvvvvreiiiiiiiiennnns [ oo . 05/06/2024 . 111,321 L,321 ... 111,321 . 01/15/2030 . [1.A ........
..00376P-AB-7 | INT DEV FIN CORP  5.490% 04/20/35 ............ [.eeeenn . 05/02/2024 . | STIFEL NICHOLAS . U R . 2,286,090 .2,286,090 |.... . 04/20/2035 . [1.A ........
Redemption 100.0000
..00376P-AB-7 | INT DEV FIN CORP  5.490% 04/20/35 ............ [.eennn VY2 S R K R 34,020 |l 34,020 |....oeneeee 34,020 |............ 34,020 |..oooeeiiinns [V (VR [V (VR [V R 34,020 [oooiiiiiinnns (VO [V [V 936 |. 04/20/2035 . [1.A ........
MORGAN STANLEY FIXED INC
..912810-TF-5 |U S TREASURY  2.375% 02/15/42 . 05/28/2024 . | .. ..4,360,000 ..3,308,667 |. . 3,353,015 . (232,567) |. (232,567) |.. . 02/15/2042 . [1.A .
..912810-TY-4 |U S TREASURY  2.125% 02/15/54 ... 04/25/2024 . |CITIGROUP GLOBAL MKTS ..1,275,000 1,283,194 |. . .1,283,172 . (83,020) |. (83,020) [.. . 02/15/2054 . [1.A .
..91282C-GP-0 | US TREASURY NOTES ~ 4.000% 02/29/28 ........... [....... . 05/28/2024 . | BNP SECURITIES .....ccevee |ovvevennnnnnennnnnes |- 8,969,116 | 9,180,000 |........ 9,182,614 |........9,186,630 [.......eevvueen0 fooeeeeeeesn (710) ool 0 e (710) [l 0 e, 9,185,921 ......(216,805) |...... (216,805) . 02/29/2028 . [1.A ........
..91282C-UN-2 | US TREASURY NOTES  4.375% 11/30/28 ........... [....... . 05/28/2024 . |BNP SECURITIES ....ovvvvee Jovveeeeeeeeeeeeeeees |oeeee 2,971,982 |........ 3,000,000 |........ 3,012,422 |....oooeveeeeen 0 v 0 fovevennnn (516) o 0 o (516) | 0 3,011,906 [...............0 | (39,923) |....... (39,923) . 11/30/2028 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 24,827,164 26,380,465 25,349,578 21,089,171 0 14,691 0 14,691 0 25,399,479 0 (572,315) (572,315) XXX XXX
GABONESE REPUBLIC SOVEREIGN  6.625% 02/06/31| | ‘
..362420-AD-3 | ..iiiiiiiiiiiiiiiiiie e D..... . 05/21/2024 . | BARCLAYS LONDON .......ooe |oeeeeeeeienieeeienes |oeeeeens 224,700 |.......... 280,000 |........... 276,220 |........... 277,038 |..ooooeeennnns [ P 143 [ [ P LT [V P 277,181 |ooeeeeeeeenn, 0 [...... (52,481) |....... (52,481) ... 14,788 |. 02/06/2031 . |5.A FE ....
0309999999. Subtotal - Bonds - All Other Governments 224,700 280,000 276,220 277,038 0 143 0 143 0 277,181 0 (52,481) (52,481) 14,788 XXX XXX
CAHFA 2021-3 X CAHFA 2021-2  0.843% 03/25/35
..13033D-AH-8 |... 06/01/2024 . |Paydown 16,332 |. 13,621 .. (13,621) | . 03/25/2035 . (1.B FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.248% 06/25/40 . R R . 06/01/2024 . | Paydoun ... .. 14,921 ....9,323 |.... ....(9,323) |. . 06/25/2040 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
..3128HX-II7-6 | 08/15/42 ... . . 06/01/2024 . | Paydoun ... ...10,064 |.... ..10,041 ... (357) ] . 08/15/2042 . [1.A ........
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 . 06/01/2024 . | Paydoun ... ....9,370 |.... ... (755) | . 02/01/2046 . [1.A ........
FREDDIE MAC - CMO FHR 2432 PH  6.000%
L 3A3INENT=9 103/15/32 e [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 10,715 [oeennnnee 10,715 |ovvveeenes 9,981 |............ 10,426 |............... 0 s 289 |oeeiiiiiiinnes [V ST 289 |oeeiiiiiiinnes 0 s 10,715 [oveviiiiiinnns (VN 0 | [V 269 |. 03/15/2032 . [1.A ........
FREDDIE MAC - CMO FHR 2126 CB  6.250%
LB133TI-DR-1 1 02/15/29 e [ . 06/01/2024 . | Paydoun ... 0 . 02/15/2029 .
..3133TK-FG-0 |FHLMC FHR 2140 ND  6.500% 04/15/29 .........o. [oeennnn . 06/01/2024 . | Paydoun ... 0 . 04/15/2029 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 ......ccccoeun [oeeennn . 06/01/2024 . | Paydoun ... 0 . 01/25/2042 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 ........eevun [oreenn . 06/01/2024 . | Paydoun ... 0 . 02/25/2032 .
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 .......cccoo [oeeennn . 06/01/2024 . | Paydoun ... 0 . 01/25/2044 .
..3137A8-SR-0 |FHMS FHR 3841 NW  4.500% 04/15/26 .........eee [oerennn . 06/01/2024 . | Paydoun ... 0 . 04/15/2026 .
..3137AB-2C-4 |FHR FHR 3855 HB  4.000% 05/15/26 .......cooeen [oeeennn . 05/01/2024 . | Paydoun ... 0 . 05/15/2026 .
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .. 06/01/2024 . |Paydown 0| . 10/15/2040 .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 06/01/2024 . |Paydown ...76 | 0| . 05/15/2044 .
..3137BL-N2-0 | FHMS K049 X1  0.669% 07/25/25 ...... 06/01/2024 . |Paydown .. (10,963) |. 0| . 07/25/2025 .
..3137BR-0L-2 |FHUS FHMS K057 X1  1.292% 07/25/26 . |. 06/01/2024 . | Paydown .. (10,411) | 0| . 07/25/2026 .
..3137FJ-ZB-8 |FHUS K084 X1 ~ 0.334% 10/25/28 ... . |- 06/01/2024 . | Paydown .(8,249) |. 0| . 10/25/2028 .
..3137FT-Z8-9 |FHUS K110 X1 1.811% 04/25/30 ........ccoeeeee [ oennnn . 06/01/2024 . | Paydoun ... 0 . 04/25/2030 .
..3137FU-PE-8 |FHR 4988 IH 10 2.500% 07/25/35 .....uunnnn [oeeennn . 06/03/2024 . | Paydoun ... 0 . 07/25/2035 .
..3138EG-0R-8 |FN FN AL0463 3.000% 07/01/26 ............ceeee [.nnnnn . 06/01/2024 . | Paydoun ... .0 . . 07/01/2026 .
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..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 ... . 06/01/2024 . | Paydoun ... .0 . 0 . 09/01/2043 . [1.A ........
..3138WG-LS-1 [FN FN AS6636  3.000% 10/01/45 [T [ . 06/01/2024 . | Paydown ... .0 0 . 10/01/2045 . [1.A ........
..31302X-5H-7 |FHR FHR 2517 BQ  5.500% 10/15/32 .....evvvunnn [oeeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 10/15/2082 . [1.A ........
..31396E-HU-3 |FREDDIE MAC FHR 3063 LY  5.500% 11/15/25 ... |....... . 06/01/2024 . | Paydown ... .0 0 . 11/15/2025 . [1.A ........
..31396G-BL-4 |FHR FHR 3087 KX  5.500% 12/15/25 ........ccce. [oennnn . 06/01/2024 . | Paydoun ... .0 . 0 . 12/15/2025 . [1.A ........
..31396G-LX-7 |FHR FHR 3091 CB  5.500% 01/15/26 .......ccccee | eunnnns . 06/01/2024 . | Paydown ... .0 0 . 01/15/2026 . [1.A ........
..31396G-RY-9 |FHR FHR 3098 HV ~ 5.500% 01/15/26 ..........co. [.eennnn . 06/01/2024 . | Paydoun ... .0 . 0 . 01/15/2026 . [1.A ........
..31396H-FA-2 [FHR FHR 3107 MY ~ 5.500% 02/15/26 .........ccee | uunnnns . 06/01/2024 . | Paydown ... .0 0 . 02/15/2026 . [1.A ........
..313960-B6-5 |FNR 2009-73 LD 4.000% 09/25/29 .......ccoeees [reennn . 06/01/2024 . | Paydoun ... .0 . 0 . 09/25/2029 . [1.A ........
..31397H-YG-7 |FHR FHR 3320 LB 5.500% 06/15/27 06/01/2024 . |Paydown 0 0| . 06/15/2027 . [1.A .
..31397H-YJ-1 |FHR FHR 3320 MB  6.000% 06/15/27 06/01/2024 . |Paydown 0 0| . 06/15/2027 . [1.A .
..31398F-TR-2 |FNR 2009-91 GL  4.000% 11/25/24 06/01/2024 . |Paydown 0 0| . 11/25/2024 . (1.A .
..31398J-N7-4 |FHR FHR 3573 MD  4.000% 09/15/24 .........ceen [oeeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 09/15/2024 . [1.A ........
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 ......evvvvnn [oeeennn . 06/01/2024 . | Paydown ... .0 w0 ] . 01/15/2025 . [1.A ........
..313981-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .......cevvveeee [eerennn . 04/01/2024 . | Paydoun ... .0 . 0 . 02/25/2025 . [1.A ........
..31398N-HK-3 [FNR 2010-100 DB 4.500% 09/25/25 .......cooees | uunnnns . 05/01/2024 . | Paydown ... .0 0 . 09/25/2025 . [1.A ........
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... JR PR . 06/01/2024 . | Paydoun ... .0 . .0 . . 12/01/2025 . [1.A ........
N HSG FIN AGY SINGLE FAMILY HSG  3.230% Redempt ion 100.0000
..604160-HR-8 | 08/01/49 ....oovvviiiiiiiiiiiiiiiiiiiiiciciieeeeeeeens [ . 06/03/2024 . | .evviiiiiiiiiiiiiiiiiiiniinins e | 25,779 |l 25,779 foeennnnee 25,779 |l 25,779 | [V (VR [V (VR [V R 25,779 [ooeeiiiiiinns (VO [V [V 208 |. 08/01/2049 . [1.A FE ....
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
..62630W-EL-7 |5.630% 09/01/30 ...covvvvvviiiiiiiiiiiiiiiiiiiiiiens [ . 05/01/2024 . | BARCLAYS ...ovvvvvviiiiiins Jooeeeiieiiieeeeeeens | 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f....ovvvennneee [V (VR [V (VR [V R 1,000,000 |.....oevvvnnens (VO [V [V 23,485 |. 09/01/2030 . |1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-FV-4 15.630% 05/15/56 ......coovveviiiiiiiiiiiiie [ . 05/01/2024 . | BARCLAYS ...ovvvvvviiiiiins Jooeeeiieiiieeeeeeens | 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f....ovvvennneee [V (VR [V (VR [V R 1,000,000 |.....eevvvenens (VO [V [V 23,484 |. 05/15/2056 . |1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION
..626300-JY-4 15.630% 09/01/31 ..ooevviviiiiiiiiiiiiiiiiiiiiiieens [ . 05/01/2024 . | BARCLAYS ...ovvvvvviiiiiins Jooeeeiieiiieeeeeeens | 2,200,000 |........ 2,200,000 |........ 2,200,000 |........ 2,200,000 |ooeeeiiiiennns [V (VR [V (VR [V R 2,200,000 fooeeeiiiiinnns (VO [V [V 41,517 |. 09/01/2031 . |1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..626300-NR-4 15.600% 06/30/28 .......evvvvvrvvmnnnnnnnnnininninnns [ eeeeenn . 05/01/2024 . | BARCLAYS ..oovvvvviiiiiiiee Joeeeeiiiieiiiiiiees e, 500,000 |.......... 500,000 |.......... 500,000 |.......... 500,000 |....ooeeeeennns [V (VR [V (VR [V R 500,000 |...ocoveennnns (VO [V [V 9,072 |. 06/30/2028 . [1.E FE ....
Redemption 100.0000
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 ....evvvrvnnnn [ereenn . 04/01/2024 . | .. ... 15,000 ...15,000 ...15,000 |............15,000 |.... ..15,000 |.. . 10/01/2037 . [2.B FE ....
NAUGATUCK CONN GENERAL OBLIGATION 5. Redenption 100.0000
..639064-RP-1 | 06/01/24 ...oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiceeees [ RRVCYL0N V(17 S R R R 195,000 |[........... 195,000 |.......... 196,617 |........... 195,037 |..oooeeiieens [V (K70 S [V R (K70 [V R 195,000 |.oooeeeeeeenns (VO [V [V 5,665 |. 06/01/2024 . 1.D FE ....
TENDER OPTION BOND TRUST RECEI GENERAL
..88034Y-UlI-8 |5.470% 07/01/41 ...evvvvviiiiiiiniiiiiiiiiiiiiinnnns [ eeeeenn . 05/01/2024 . | BARCLAYS ..oovvvvviiiiiiiee Joeeeeiiiieiiiiiiees e, 725,144 |........... 725,144 |........... 725,144 |........... 725,144 |............... [V (VR [V (VR [V R 725,144 |.....oouvnenee (VO [V [V 16,577 . 07/01/2041 . |1.E FE ....
TOLEDO LUCAS CNTY OHIO PORT AU DEVELOPHENT Redenption 100.0000
..889251-FL-3 |7.250% 05/15/28 ....cooveeiieiiiieiiiiii [ VY0 R V(172 R R R 100,000 |.......... 100,000 |.......... 100,000 |.......... 100,000 [..eeevevennneee [V (VR [V (VR [V R 100,000 |.....evvvennnes (VO [V [V 0 |. 05/15/2028 . |1.G FE ....
Redemption 100.0000
..928120-03-5 |VASHSG 2013-D A 4.300% 12/25/43 ........eeuun [oeeennn . 06/25/2024 . | .evviiiiiiiiiiiiiiiiiiiniinins e | 20,001 [oeeeeeeeeee 20,001 |........... 20,001 |ooeeevenenns 20,001 |ooeveeeiiennns [V (VR [V (VR [V R 20,001 |ooeeeeeennnns (VO [V [V 1,740 |. 12/25/2043 . [1.A FE ....
VIRGINIA ST HSG DEV AUTH HOVE REV ~ 3.250% Redenption 100.0000
LO2813T-EE-6 08/25/42 .ooooeeiiiiiiiiiiiiiiiiiiiie [ . 06/03/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiins | | 9,905 |.ooeeeeenns 9,905 [.....eeeeeee 9,905 [.......eeeee 9,905 [.unnnnnnnnes [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 9,905 |.ooeeiiennnns 0 fooeiinnnnnees [ PP [ 133 |. 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,782,764 6,782,764 6,920,039 6,867,613 0 (84,850) 0 (84,850) 0 6,782,764 0 0 0 152,419 XXX XXX
Redemption 100.0000
. 000000-00-0 [PINEBRIDGE 10.094% 09/21/32 ...cevvvvnnvvvvinnnn | unnnns L 06/20/2024 . | .eeeniiiiiiieeeeeieineees i e 9,490 [oceeieenne 9,490 [...oocevnnnns 9,490 |[...coevvnnnnn 9,101 | [ PR (VN P [ PR (1 P 0 e 9,490 |..oooeiieinns (VN 0 | [V 486 |. 09/21/2032 . (2.C PL ....
Redempt ion 100.0000
. 000000-00-0 [PINEBRIDGE 12.094% 09/21/32 ......cevvvuvrvvenn | unnnns L 06/20/2024 . | .eeeniiiiiiieeeeeeiiieeees i e 4,313 | 4,313 [oiinnnns 4,313 [ 4,136 |oeiiniinnns [ PR (1 P [ PR (VN P 0 e 4313 | (VO 0 | U 265 |. 09/21/2032 . [4.A PL ....
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 [ 07/30/51 oevvviiiiiiiiiiiiiiiiiin e | s . 04/30/2024 . |Paydonn .....eeuveriiiinnnn Joevvnninniiiiiiins foenneneens 2,000 [.ccoonnnnnne 2,000 |.oooeeennns 2,000 |..eieiieennnn 2,000 |eeviviiiiinnnnn 0 ferniiiiiiiinnn 0 foiind 0 0 0 2,000 [ 0 e 0 | [V 37 . 07/30/2051 . |2.C FE ....
..00164V-AE-3 | AMC NETWORKS INC ~ 4.750% 08/01/25 ......ccccce [oeennnn . 04/09/2024 . | Call 100.0000 ..... . . . 08/01/2025 . 4.C FE ....
..00841Y-CB-2 | ABMT 2015-3 B1  3.486% 04/25/45 ... R IR . 06/01/2024 . |Paydown .......eovvveevnnnnn R . s 0 e ...0 . . 04/25/2045 . (1.A ........
..013092-AE-1 | ALBERTSONS COS/SAFEWAY  4.875% 02/15/30 .... |[....... . 04/19/2024 . | BANK of AMERICA SEC ... |..oeoeeeeriiiiiinnns |ooeeenns 414,563 |........... 450,000 |...........450,000 |...........450,000 |...............0 |oooeeeeneennnn O fovviviinnnnnnnn 0 o0 fonnnennnnnll 0 sl 0450,000 ). 0 s (35,438) |....... (35,438) ... 15,022 |. 02/15/2030 . [3.C FE ....




STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 4

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

[ACIE

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
..021752-AA-8 | ALTOONA-BLAIR COUNTY DEV ~ 5.400% 04/01/35 . |....... . 05/02/2024 . |PNC CAPITAL MARKETS ... |ooeeeereeiiiiinienns |oeees 3,400,000 |........ 3,400,000 |........ 3,400,000 |........ 3,400,000 |..oceeereennns [V (VR [V (VR [V R 3,400,000 f.oeeeiiieennnns (VO [V [V 77,09 |. 04/01/2035 . [1.F FE ....
Redemption 100.0000
..023765-AA-8 | AMER AIRLINE 16-2 AA PTT  3.200% 06/15/28 . |....... . 06/15/2024 . ... 67,500 ...67,500 |.... ..67,500 |.. . 06/15/2028 . [1.G FE ....
..02665X-AA-7 | AH4R 2014-SFR3 A 3.678% 12/17/36 .... 06/01/2024 . |Paydown .. 105,868 ..106,715 |. 105,868 . 12/17/2036 . [1.A FE ....
..02666A-AA-6 | AH4R 2015-SFR1 A 3.467% 04/17/52 . 06/01/2024 . |Paydown . 04/17/2052 . (1.A FE .

. 04/17/2052 . [6. * .......
. 07/30/2050 . |2.C FE ....
. 10/15/2034 . [1.A ........

..02666A-AG-3 | AH4R 2015-SFR1 XS 0.000% 04/17/52
..038779-AB-0 | ARBYS 2020-1A A2 3.237% 07/30/50 .
..054970-AL-2 |BFLD 2019-DPLO D 7.283% 10/15/34 .

06/01/2024 . | Paydoun
04/30/2024 . | Paydown

. 06/15/2024 . |Paydoun ...
Redemption 100.0000

o o oooo

oo oooo

o oo ooo

. 04/01/2024 . |1.C FE ....
. 01/10/2035 . |6. .........

..05568Y-AA-6 | BNSF RAILWAY CO 2007-1 P 5.996% 04/01/24 . |....... . 04/01/2024 .
..05604L-AJ-1 |BWAY 2015-1740 D 3.787% 01/10/35 ........cc0. | eeeees . 05/10/2024 . [Various ...
BENCHMARK Mor tga2024V5 2024-V5 XA  1.298%
..08163X-AZ-6 | 01/10/57 ...
.. 117043-AU-3 | BRUNSWICK CORP  4.400% 09/15/32 .
Cascade Funding 2022HB8 Trust 2022-HB8 A

0

0 [
.339,378 |..

. 01/10/2057 . |1.A FE ...
. (32,520) |....

. 09/15/2032 . |2.B FE ....

06/03/2024 . | Paydown
. 06/17/2024 . |Various ...

.. 12526W-AA-7 | 3.750% 04/25/25 .. 06/25/2024 . | Paydoun ..502,210 ..496,459 |.. 0 0 .502,210 0 . 04/25/2025 . |1.A FE .

.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 06/18/2024 . | Paydoun .. 346,500 ..346,389 |. 0 0 .346,500 0 . 09/18/2045 . |1.F FE .

.. 12647P-AF-5 | CSMC 2013-7 A5~ 3.000% 08/25/43 .......eeevees | eeeens . 06/01/2024 . | Paydown ... e foreeen 10,111 .0 . .0 . .0 . . 08/25/2043 . |1.A ........

..12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 .......ccce. | veeeeen . 06/01/2024 . [Paydown .....cccvveiiiiiiis feeeeeiiiiieees e 2,118 0 0 0 . 09/25/2057 . |1.A ........
COPS Auto Trust 2022A 2022-A C  2.170%

. 04/16/2029 . |1.C FE ....

©
=
S
15
o

. 126500-AE-8 | 04/16/29 ..ceeeviiiiiin e . 06/15/2024 . [Paydown ......ccoeeiiiiiiis [oeeeeiiieeees [ 757,459 |........... 757,459 |.......... 700,650 |...........737,856 |.....ccceeeen0 [ 19,603 |oeiiiiiiiiil0 e, 19,608 [.eeeeeennnnes 0 foeeenns 757,459 |..oooeennnns [ IR 0

COLT Funding LLC20226 2022-6 A1 4.650%

L A2662Y-AA=T | 0B/27/67 oo [ eeeees . 06/01/2024 . |Paydoun ... ... 20,018 ...20,018 ...19,537 |.... ..20,018 |.. . 06/27/2067 . |1.A FE ...

..126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 ..........cc |eeeeenn . 05/01/2024 . |Paydoun ... R 7,22 |.. ....6,478 |... ....5,588 |.... 3,194 ... .. . .0 . L1292 ). . 11/25/2035 . [1.A FM ...

..14338H-AA-4 | CARMEL VALLEY SR LIVING  5.450% 09/01/61 .. |....... . 05/01/2024 . [STERN ....eevviiiiiiiiiies foeeeeiiiiieeeeiis feeees 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |...ooveernnnnen 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeens 1,500,000 . 09/01/2061 . |1.B FE ....
Cantor Fitzgerald Fixed

..150890-AM-6 | CELANESE US HOLDINGS LLC ~ 6.165% 07/15/27 . |....... . 04/25/2024 . | .evvvviiinniniiniiiiniiiniinns | [oee... 669,406 |l 666,000 0 . 07/15/2027 . |2.C FE ....

..161175-CP-7 | CHARTER COMM OPT LLC/CAP  6.650% 02/01/34 .. | ....... . 06/11/2024 . [WELLS FARGO .... 560,000 . 02/01/2034 . |2.C FE ....

. 11/25/2035 . |[1.A FM ...
. 10/25/2043 . |1.A ........
. 09/15/2048 . |1.A FE ...

....... 1,526
5,245

..17307G-L9-7 | CMLTI 2005-9 22A3  6.000% 11/25/35 .......... |..cccen . 06/01/2024 . | Paydown
. A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 .....ovveees | eeenns . 06/01/2024 . | Paydoun ...
..17324D-BA-1 | CGOMT 2015-P1 XA 0.844% 09/15/48 . R O . 06/01/2024 . | Paydoun ...
..191219-AY-0 | COCA COLA ENTERPRISES ~ 6.950% 11/15/26 ..... |....... . 04/03/2024 . [ BARCLAYS LONDON .

. (1,733)

.2,181,962 |....

oo ocooo

. 2,091,780 . 11/15/2026 . |1.F FE ....

.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 ......cccee | eueennn . 04/25/2024 . |Paydoun ... 12,500 ..12,500 |.... . 04/25/2047 . |2.C FE ....
Redemption 100.0000

..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 ......cceevvvee | vveennn . 06/01/2024 . ...36,532 |.... .0 [ . 05/15/2034 . |[1.D PL ....
..233063-Al-6 | DBJPM 2020-C9 XA  1.818% 09/15/53 ........cect | wveeenn . 06/01/2024 . |Paydoun ... ...20,500 |.... .0 [ . 09/15/2053 . [1.A FE ....
..26208L-AE-8 |HONK 2019-2A A2 3.981% 10/20/49 ............. |.eeeens . 04/20/2024 . |Paydoun ... ...10,625 |.... .0 [ . 10/20/2049 . |2.C FE ....
..26200X-AA-9 | HONK 2020-1A A2~ 3.786% 07/20/50 .......ceeee | eeeennn . 04/20/2024 . |Paydoun ... L. 1,287 .0 [ . 07/20/2050 . |2.C FE ....
..26209X-AC-5 |HONK 2020-2A A2 3.237% 01/20/51 ......ccoees | aveenns . 04/20/2024 . |Paydoun U 7 K T .0 [ . 01/20/2051 . |2.C FE ....
..26884A-BF-9 |ERP OPERATING  2.850% 11/01/26 .......ccovuvvns | eeeenn . 06/11/2024 . [ SMBC NIKKO .. .4,490,661 |.... .0 [ . 11/01/2026 . [1.G FE ....
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 ......cccccuuvee | wueenn . 06/01/2024 . |Paydoun ... ...22,188 |.... .0 [ . 06/25/2043 . |1.A ........
..30206A-AN-7 | FREMF 2017-K 61  0.100% 12/25/49 .. 06/01/2024 . | Paydoun 12,472 |. .. (12,472) |. 0| . 12/25/2049 . |1.A FE ...
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 .... . 04/30/2024 . |Paydoun ... L1790 . 0 |. . 04/30/2047 . |2.B FE ....

Focus Brands Fun20171A 2022-1 A2 7.206f
L BAATR-AB-2 | 07/30/52 .. [ eeees . 04/30/2024 . [Paydoun ......cceveiieiiiis foerieiiiiiieei [ 12,500 |.oeeeennn. 12,500 |..eeeenes 12,500 |..cceeeenes 12,500 |..eeeeennne 0 foreeiiiiis (O O 0 foreeeiiiiinas (O O
FORTRESS TRANSPORTATION & IN  6.500%
..34960P-AB-7 | 10/01/25 ...

..35087M-AA-1 | 412 MADISON LLC

o

............ 12,500 [ooeeeeeiiin 0 o0 o0 feeiiieeelll 450 | 07/30/2052 . (2.8 FE ...

.. 121,888 |. 10/01/2025 . [3.C FE ....
....34,230 |. 06/01/2062 . [1.B FE ....

. 04/11/2024 . [Various ...
. 05/01/2024 .

........ 3,553,000 |.
........ 1,500,000 |..

........ 3,563,000 |........3,697,801

........ 3,563,000 |....
........ 1,500,000 |........1,500,000 {....

.1,500,000 |....

5.450% 06/01/62 ..
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..35906A-BF-4 | FRONTIER COMMUNICATIONS ~ 5.000% 05/01/28 ... |....... . 05/07/2024 . | CITIGROUP GLOBAL MKTS .. |.... .... 366,000 .... 366,000 |.......... 366,000 |.... .0 . 0 366,000 |.. . (22,875) |.... . 05/01/2028 . [4.B FE ....
..36228F-2R-6 | GSR 2004-6F 3A4  6.500% 05/25/34 .......cccee [oeeennn . 06/01/2024 . |Paydown ......oooeveriiniins foovnnnnnnien el 3,071 3,071 | 2,032 [ 2,96 |.... .0 . 0 . 05/25/2034 . [1.A FM .
..36257C-AA-5 | GSMS 2017-GPTX A 2.856% 05/10/34 ............ [....... . 06/01/2024 . | Paydoun ... . .o 2,327,754 ... .0 . 0 . 05/10/2034 . [1.A ........
..36260R-AB-5 | GSMBS 2020-PJ6 A2  2.500% 05/25/51 .. [ [ . 06/01/2024 . | Paydoun ... .... 101,506 |.... .0 . .0 . . 06/25/2051 . [1.A ........
GS Mor tgage-Back2021M1 ities 2021-MM1 A6
.. 36264J-AF-0 12.500% 04/25/52 .....euuunnnnnniiiiiiiiiiiiiiiii [ e . 06/01/2024 . |Paydown ......oooovvvviniins |oevnninniinnnnnnns foeeeennn 7,568 [, 7,568 |.oooeeeens 6,437 |.eoeiiiiieins 0 0 L P . | O | N [V 16 |. 04/25/2052 . |1.A FE .
GS Mor tgage-Back2023PJ1 ities 2023-PJ1 A4
..36267T-AG-3 |3.500% 02/25/53 ... [ eeeenn . 06/01/2024 . |Paydown .......oooeveiiinins |oevennnnninnnninnnns o 37,861 [, 37,861 0 0 . 02/25/2053 . [1.A ........
..38148L-AE-6 | GOLDMAN SACHS GROUP INC ~ 3.750% 05/22/25 ... |....... . 04/29/2024 . | GOLOMAN SACHS .........cc. |oeeeeeeeeeenninnnens |- 9,806,900 |...... 10,000,000 .0 . 0 . 05/22/2025 . |2.A FE
..38869P-AN-4 | GRAPHIC PACKAGING INTL ~ 0.821% 04/15/24 .... |....... . 04/15/2024 . |Maturity ...ccooooviiiiiins Joovenennnnininnns [0 435,000 [ 435,000 ....428,161 |.... .0 . 0 . 04/15/2024 . |2.C FE
-411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 .....ccceeee [rennnn . 06/20/2024 . |Paydoun ..........cceeeenns e 2,560 ... .0 . 0 . 12/20/2050 . |2.B FE
..427040-AA-0 | HERBALIFE/HLF FINANCING ~ 7.875% 09/01/25 ... 04/19/2024 . (Call 101.9690 .. 169,269 . 166,000 ..159,775 |. . 160,609 |. 0 0| .4,486 |.. . 09/01/2025 . |4.B FE
..4440911-AA-4 | HUDSON PACIFIC PROPERTIE ~ 3.950% 11/01/27 .. 06/28/2024 . |Various ... . 6,709,836 .. 7,953,000 ..7,615,804 |. 7,795,061 |. 0 0| .7,813,902 ... (1,104,066) |.. . 1170172027 . |3.A FE
..451102-Bli-6 | ICAHN ENTERPRISES/FIN  4.750% 09/15/24 06/15/2024 . (Call 100.0000 . 2,008,000 ..2,098,000 ..2,138,558 |. .2,102,685 |. 0 0| .2,098,000 . 09/15/2024 . |3.C FE
..46590M-AT-7 | JPMCC 2016-JP2 XA  1.936% 08/15/49 .. 06/01/2024 . |Paydoun ... ....0 .0 85,157 |. 0 0| .0 . 08/15/2049 . [1.A FE .
.. 466247-SE-4 | JPMMT 2005-A5 1A2  4.623% 08/25/35 06/01/2024 . |Paydown ..4,091 . 4,001 .3,306 | 0 0| . 4,001 . 08/25/2035 . [1.A FM .
..46648H-AY-9 | JPMMT 2017-2 B 3.650% 05/25/47 ............. [..ccees . 06/01/2024 . | Paydoun ... ... 67,286 ...67,286 .0 . .0 . ..67,286 |.. . 05/25/2047 . [1.A ........
JP Morgan Mortga20191 2019-1 B1 ~ 4.486%
.. 46650H-AN-8 | 05/25/49 .....evniiiiiiiin [ . 06/01/2024 . |Paydoun ......oooeeeiiiiiins foviiiniiiis e 5,103 [oeeeiiennns 5,103 ..ol 4761 | (VO [ R KLy I A, [V KLy A, [V 5,103 |ooeeiiieinnns (VO [V [V 54 |. 05/25/2049 . [1.A ........
JP Morgan Mortga2019LTV2 2019-LTV2 B4
..46651A-BD-3 |4.662% 12/25/49 .......evvniiniiiin [ . 06/01/2024 . |Paydoun .....cooeeveieiiiins | s 127,008 |.......... 127,008 |.......... 116,758 |........... 17,759 | [V R 9,249 [oevinnnnnnnne [V R 9,249 [oevnnnnnnnnne [V R 127,008 0 . 12/25/2049 . [1.C ........
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .......cccvvnn [eeennn . 06/01/2024 . | Paydoun ... ... 35,037 ...36,037 ...36,503 |.... ... (1,466) |. 0 [ (1,466) ... 0 ..36,037 |.. 0 . 06/25/2050 . [1.A ........
..46652H-AC-0 | JPMIM 2020-ATRT A3 3.000% 02/25/50 ......... [.ceeen . 06/01/2024 . | Paydoun ... ... 30,905 ...30,905 ... (2,307) | 0 el (2,307) ... 0 ..30,905 |.. 0 . 02/25/2050 . [1.A ........
..46653L-CK-0 | JPMMT 2020-LTV2 B4 4.016% 11/25/50 ......... [....... . 06/01/2024 . |Paydown ......ooovvviiiniins |oovennnnininnnns ol 3,913 [ 3,913 ... 580 | .0 . 0 ...3,913 |.. 0 . 11/25/2050 . (1.B ........
..46655F-AA-5 | JMA-RM LLC  5.450% 03/01/72 ...ovvvnnnnnnnnnn [ eeeenn . 05/01/2024 . | STERN .... 480,000 . 480,000 |.... .0 . 0 480,000 |.. 0 . 03/01/2072 . (1.B FE .
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 .......e. [oeeennn . 04/30/2024 . | Paydoun ... ....2,500 ....2,657 |.... .0 . 0 ...2,500 |.. 0 . 07/30/2047 . |2.B FE
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 ........... [....... . 04/30/2024 . | Paydoun ... ...12,500 ...12,500 |.... .0 . .0 . ..12,500 |.. .0 . . 04/30/2052 . |2.B FE
Massage Envy Fra20191 , LLC 2019-1 A2
..55282G-AA-5 |6.448% 07/30/49 .. 04/09/2024 . |Paydown .. 799,513 ..799,513 ..794,859 |. L0 .799,513 . 07/30/2049 . |2.B FE
..57643M-HD-9 | MASTR 2004-10 4A4  5.500% 11/25/34 JU I . 06/01/2024 . |Paydown .......coooveeiiiins foeeiiininiinis e 1,319 ... 1,319 ....1,160 |.... L1244 ... ...1,319 |.. . 11/25/2034 . [1.A FM .
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549J-BU-7 |3.000% 04/25/52 .. 06/01/2024 . |Paydoun ... 13,317 13,317 11,082 |. 11,084 |.. 0| 13,317 . 04/25/2052 .
..594918-CK-8 | MICROSOFT CORP  4.500% 06/15/47 . 06/06/2024 . [ Tax Free Exchange . 8,376,056 ..8,431,000 ..8,375,034 |. .8,375,421 |. 0| .8,376,056 . 06/15/2047 .
..50980A-AB-3 | MCMLT 2017-2 M1 3.250% 07/25/59 ............. [..cces . 06/01/2024 . | Paydown ..976,272 |.... 0 e 973,750 .. . 07/25/2089 .
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 .....evvvveen [ereennn . 06/01/2024 . | Paydoun ... ..564,214 |.... o0 ... 565,291 . 11/25/2058 .
..61746B-EF-9 | MORGAN STANLEY ~ 3.625% 01/20/27 .............. [....... . 06/11/2024 . |Various ... .5,979,185 |.... 0 . 01/20/2027 .
..620377-CE-0 |NRG ENERGY INC ~ 5.750% 01/15/28 .............. [..cces . 04/05/2024 . | SWRIDGE PARTNERS .2,362,000 |.... 0 . 01/15/2028 .
..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ......evvvvnn [oeeennn . 06/01/2024 . | Paydown ...10,067 |.... 0 . 07/25/2043 .
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 ............. [ ..ot . 04/30/2024 . | Paydoun ... 0 . 04/30/2051 .
..64016N-AC-1 |NBLY 2022-1A A2  3.695% 01/30/52 [ [P . 04/30/2024 . | Paydoun ... . . 0 e . .. . 01/30/2062 .
..677050-AT-3 | OGLETHORPE POWER CORP  6.200% 12/01/53 ...... [....... . 05/14/2024 . | Tax Free Exchange ....... |.cooeeennnnnnnnnns |oon...4,026,529 | 5,000,000 |........ 4,926,400 |........ 0 e 4,026,529 |.. . 12/01/2053 .
..680657-AA-1 | OLGA TENEDIOS IRR TRUST ~ 5.450% 05/01/73 05/01/2024 . [STERN ..o ..1,015,000 ..1,015,000 |. .1,015,000 |. 0| .1,015,000 . 05/01/2073 . (1.B FE .
..680665-AL-0 |OLIN CORPORATION  5.625% 08/01/29 . 04/18/2024 . [ SWRIDGE PARTNERS ..1,014,000 ..946,839 |. 0| . 08/01/2029 . |3.A FE
..681936-BB-5 |OMEGA HEALTHCARE ~ 4.950% 04/01/24 . . 04/01/2024 . | Various .......cceeevviiiinn Joeveeennnnnnnnnnnnns |oeee. 4,900,000 |o.eeeees 4,900,000 .4,896,5% |.... .0 . . 04/01/2024 . |2.C FE
PFP 111 20218 2021-8 A 6.446%
..69357X-AA-9 | 08/09/37 .ovvvvviiiiiiiiiiiiiiiiiiiiiieeiieiiiieeeens [ . 06/14/2024 . |Paydown .......oooovveennies |oeeeniennnnnnnnnnns | 1,796,844 |l 1,796,844 . 08/09/2037 . [1.A FE .
PACEWell 5 Trus .628;
..69410P-AA-1 110/10/59 ..evvvvvriviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ . 06/10/2024 . |Paydown .....oovveeiieeeiees Joeeeeiiiiiiiieieiees e 65,149 |............ 65,149 . 10/10/2059 . [1.A FE .
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¥'G03

PACEWell 8 Trust20231 2023-1 A 5.500%
..69410T-AA-3 | 02/10/62
..701094-AJ-3 | PARKER HANNIFIN ~ 3.250% 03/01/27 ..

. 02/10/2062 . |1.A FE ...
. 03/01/2027 . |2.A FE ...

... 22,810 |....
.6,115,980 |....

....... . 06/10/2024 . | Paydoun ...
....... . 06/11/2024 . [Various ...
Redemption 100.0000

..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 ....ccoviuiiinaans | aveens L 06/28/2024 . [ .eveeiiiiiiiiiiiieiiiiiees [ [ 2,151,147 |........ 2,151,147 |........ 2,151,147 |........ 2,087,126
..72703P-AB-9 |PLNT 2018-1A A2I1  4.666% 09/05/48 .. . |- 06/12/2024 . [Paydoun ... . 4,725,000 .4,725,000 |....

... 23,720
. 5,813,628

.6,113,441

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

............... 0 fereeeeinn 0 o0 0 2,151,147 0 [0

..72703P-AC-7 |PLNT 2019-1A A2  3.858% 12/05/49 . 06/05/2024 . |Paydoun ... ... 12,500 ...12,500 |.... . 12/05/2049 . |2.B FE ....
Redemption 100.0000
..731020-AA-4 | POLAR TANKERS INC ~ 5.951% 05/10/37 ......ccoee [oeennnn VYA (7072 R R R 23,043 |........... 23,043 |oeeiieenns 23,516 |............ 23,505 [oeeeeivinnnnnne [V R (462) |.eevveeeennnnns [V R (462) [.vveeeeennnne 0 fooeeeanne 23,043 |..eevieeenne (O O 0 foreeeiiiiiis [\ IO 686 |. 05/10/2037 . [1.F FE ....
Progress ResidenmSFR10 st 2021-SFR10 E2
..T4333N-AL-6 |3.666% 12/17/40 ....ooeviiiiiiiiiiiiiiiiieieciis [ eeeeens . 06/01/2024 . [Paydoun ......cceveeeieiiics foeeeiiiiiiieeeis e 246,538 |........... 246,538 |........... 246,525 |........... 246,421 |............... 0 fooeeeenne L RV U 0 fooeeeeenne L RV U 0 foeeeenne 246,538 |.......cceeeee (O O 0 foreeeiiiiinas [ P 3,701 |. 12/17/2040 . |2.C FE ....
..T4387L-AC-5 |PFNT 2019-1 A2 3.000% 12/25/49 ........cccee | eeeeen . 06/01/2024 . [Paydoun ......cceveeieriins foeriiiiiiiiinniiis [ 18,850 |............ 18,850 [.....oeeen. 18,959 |............ 19,233 [oiiniinnne 0 s (1K) A (I O (1K) A 0 s 18,850 [..evvvvvrnnnnns (VN 0 | [V O 234 | 12/25/2049 . |1.A ........
Redemption 100.0000
..T47420-AA-4 | SUN HOLDINGS PP 4.340% 08/15/51 ....ccuvvvees | aveennn L 06/12/2024 . [ .eeeeieeeii [ [ 152,991 |...........162,991 |...........164,521 |........... 154,457 0 0 . 08/15/2051 .
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .......ccccuuvee | vueennn . 06/25/2024 . |Paydoun ... ... 40,610 ...40,600 |.... .0 . .0 [ . 10/25/2063 .
..76112B-SF-8 | RAMP 2005-SP1 1A6  5.000% 09/25/34 ........... | .eeeeen . 06/01/2024 . |Paydoun ... ...20,030 |.... .0 . .0 [ . 09/25/2034 .
..76112B-Si-1 | RAMP 2005-SP1 249  5.250% 09/25/34 ........... | .eeeees . 06/01/2024 . |Paydoun ... L. 22,39 |.... .0 . .0 [ . 09/25/2034 .
..78349A-AB-9 | RWJ BARNABAS HEALTH  3.949% 07/01/46 [ TSR . 05/08/2024 . [Various ... .8,425,984 |.... .0 . .0 [ . 07/01/2046 .
..785592-AM-8 | SABINE PASS LIQUEFACTION  5.625% 03/01/25 .. |....... . 06/07/2024 . |Call 100.0000 ..... . 668,000 |.... .0 . .0 [ . 03/01/2025 .
..79549A-YP-8 | SBM7 2003-1 A1 6.500% 09/25/33 ... 06/01/2024 . | Paydoun ... .5,625 |. 0 0 . 09/25/2033 .
..B1745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 06/01/2024 . | Paydoun .6,530 |. 0 0] . 07/25/2043 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 06/01/2024 . |Paydown .1,264 | 0 0 . 01/25/2045 .
..81745R-AH-3 | SENT 2013-3 B2~ 3.531% 03/25/43 . 06/01/2024 . | Paydoun 17,707 |.. 0 0] . 03/25/2043 .

Sequoia Mortgage20194 2019-4 B3

..81748J-C0-5 | 11/25/49 . 11/25/2049 . |1.E FE ...

....... . 06/01/2024 . | Paydown ...

31,979 |.... 0 f...

..822800-BY-6 | SCOT 2015-1 B1 ~ 3.775% 08/25/45 .......eevvees | eeeennn . 06/01/2024 . | Paydoun ... . 08/25/2045 . |1.A ........
..82568N-AC-5 | SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .... |....... . 04/08/2024 . [ STIFEL NICHOLAS ......... 1,537,726 |.... .270,080 |.... . 10/01/2027 . |5.B FE ....
..B2568N-AE-1 | SHUTTERFLY FINANCE LLC ~ 9.750% 10/01/27 .... |....... . 04/08/2024 . [ STIFEL NICHOLAS ......... . 10/01/2027 . |4.B FE ....

. 09/25/2037 . |1.A FE ...
. 06/15/2024 . |2.B FE ....
. 02/15/2027 . |3.B FE ....
. 01/15/2028 . |3.B FE ....

..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ....ceeeuvvnes | aveennn . 06/25/2024 . |Paydoun ...
..85207U-AH-8 | SPRINT CORP  7.125% 06/15/24 ....covvvviieieess | eeeens . 06/15/2024 . |Maturity .
..853496-AC-1 | STANDARD INDUSTRIES INC ~ 5.000% 02/15/27 ... |....... . 04/09/2024 . [Various ...
..853496-AD-9 | STANDARD INDUSTRIES INC ~ 4.750% 01/15/28 ... |....... . 04/09/2024 . | SUNTRUST ..

oo oo oo

oeeennn. 850,000 ...
...... 1,609,773 |........1,666,000 |........1,586,865 |....
...... 1,895,000 |........2,000,000 |........1,745,000 |....

........ 1,633,346 |..
........ 1,860,212 |..

o

o

Coocooocoocoooooo oo

..872480-AA-6 |TIF 2020-1A A 2.090% 08/20/45 ....coovveveee [ eee . 06/20/2024 . | Paydown ... 200,000 e 0] 200,000 |.. . 08/20/2045 . |1.F FE ....
..88033G-DB-3 | TENET HEALTHCARE  5.125% 11/01/27 . 04/05/2024 . | UBS WARBURG . 644,000 644,000 |. 644,000 |. 0| 644,000 . 11/01/2027 . |3.C FE ....
..887317-AX-3 | TINE WARNER INC ~ 4.850% 07/15/45 06/12/2024 . [Cal | 75.3740 ..1,917,000 ..1,770,024 |........1,790,387 [. 0 | 1,791,763 . 07/15/2045 . |3.A FE ...
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 ... 06/01/2024 . | Paydoun ... 0| . 03/25/2058 . |1.A ........
..90353K-Al-9 | UBSCH 2018-C13 ASB  4.241% 10/15/51 w.cveues [ nvene . 06/01/2024 . | Paydown ... .0 .. . 10/15/2051 . |1.A ........
..91412N-AF-7 | UNIVERSITY OF CHICAGD ~ 5.420% 10/01/30 ..... |....... . 06/10/2024 . {Call  103.1950 ... |oevvereveeirinens [ooeeeenn 154,793 [oiiiiin 150,000 |..oeo... 149,846 [ 149,911 [0 o5 i 0 0 . 10/01/2030 . |1.C FE ...
Verus Securitiza20227 st 2022-7 A1 5.152%
1 9253N-AA-4 | 07/25/B7 ..cvveeeieeiiisieisieiseeeeeesienene | e . 06/01/2024 . | Paydonn ...eeveneeveervene |ooevieerieeniniens [ooeeen. 341,986 [onin...341,986 |...e. 337,070 [iern338,579 [oviciieennn 0 foveenn3,407 | 0 0 . 07/25/2067 . |1.A FE ...
. 92552V-AK-6 | VIASAT INC  5.625% 09/15/25 ..oovovevevenervans [ v . 06/25/2024 . |VArious ...eoveveevevereeres |oonvieesieresieiens [eenerenss 560,008 [ovenrnnn 575,000 |.v..ven.575,000 [ovenverrn575,000 [oovveeiieeinn0 fovieeiieeenn0 foveieiiiins [ A (L1 P 0 . 09/15/2025 . |4.C FE ....
WB Commercial Mo2024HQ rust 2024-HQ A
..92043P-AA-9 |6.134% 03/15/40 ...oovvereeneieririeeeieieeeies [ e . 05/16/2024 . | BANK of AMERICA SEC .... |oevveerrevereiens [ererenn 300,978 [orviiinn 300,000 |oveneereenn297,851 [ovveeviieieens O fooveieieeeinn 0 fovieiiieinn80 o (| A 60 [oreereennne 0 [ooreeeeen297,710 [0 o 3,262 |eoeeenene 3,262 [ooeeiinnne 3,989 |. 03/15/2040 . |1.A FE ...
WIABASH VALLEY POWER ASSOC PP 5.080% Redempt ion 100.0000
1.92966%-AA-T | 04/30/28 ..evveereeeieieieeieie e [ e . 04/30/2024 . ... 30,339 ...30,339 10.30,613 |oreuennnne ..30,339 |.. 0] . 04/30/2024 .
..950010-AS-0 | WFCM 2018-C46 ASB  4.086% 08/15/51 . |- 06/01/2024 . | Paydown . 143,779 ..143,779 ..148,002 |. .. 145,023 |. 143,779 0| . 08/15/2051 .
..95002G-AA-0 | WFCM 2020-SDAL A 6.455% 02/15/37 . veeeenr |- 04/15/2024 . [ Paydoun 13,000,000 13,000,000 .12,993,916 |.......13,010,001 0 | . 02/15/2037 .
..95002T-AA-2 | WFMBS 2020-3 A1 3.000% 06/25/50 ...eovvveee [unee . 06/01/2024 . | Paydown ... 257,163 i 57,163 |.ooerne 59,039 |............60,807 |.... .0 | . 06/25/2050 .
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..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.194% 08/15/53 .....cccccet [eernnn . 06/01/2024 . | Paydoun ... .. (21,283) | .. (21,283) |... .. ..1,738 |. 08/15/2053 . [1.A FE ....
..976520-BL-2 |WIN 2014-2 B3  4.049% 09/20/44 ..... U PRI . 06/01/2024 . | Paydoun ... ... (3,681) ] ... (3,881)]... 222,915 |.. 4,381 |. 09/20/2044 . [1.A ........
Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 | 07/30/51 evvvviiiiiiiiiiiiiiiiiiiiiecececeeeeeeeieens [ . 04/30/2024 . |Paydoun .......ooovviiiiiins Joevennnniinnnnnns e 2,461 [ 2,461 [ 2,175 [ 0 [0 P [V ST P2 0 e 2,461 | (VN 0 | [V 20 . 07/30/2051 .|2.B FE ....
Audax Direct Lending Solutions ~ 8.000% Redemption 100.0000
LU SR L B LU V0 VP [P . 04/22/2024 . | .. U R RN 263,263 |........... 263,253 |........... 263,253 |.oeveeenns 258,741 [ 0 e (VO 0 | (VO 0 s 263,203 [.vvvviiiininns (VN 0 | [V 12,772 1. 01/01/2032 . [2.A PL ....
Redemption 100.0000
..009088-AA-3 | AIR CANADA 2015-2AA PTT  3.750% 12/15/27 ... [A..... . 06/15/2024 . ... 12,332 ... 12,382 12,3382 e 72,332 | 72,332 |.. . 12/15/2027 . (1.E FE ..
.. 443628-AH-5 |HUDBAY MINERALS INC ~ 6.125% 04/01/29 ... A..... |- 04/05/2024 . | SWRIDGE PARTNERS .. 241,695 ..246,000 ..246,000 |. ..246,000 |. .246,000 . 04/01/2029 . [4.B FE ..
. 000000-00-0 |SAUDI ELECTRICITY SUKUK  5.684% 04/11/53 ... [D..... . 05/07/2024 . | Tax Free Exchange 4,739,9% ..5,000,000 ..4,740,000 |.... 4,739,994 |.. . 04/11/2053 . [1.F Z .....
Aimco 201910A 2019-10A BR  7.186%
.00901A-AL-1 |07/22/32 .cooeeeiieiieiiiieie D..... . 06/12/2024 . |Paydown .........oooevveiies |oeeeiiinnnnninnns [o00eennn 700,000 [ 700,000 |.......... 701,050 |oeeeieiiiinenns 0 foeeeeiiiieeeens 0 e (1,050) |t 0 v (1,080) fovniiiiiiinnnnn 0 o 700,000 . 07/22/2032 . (1.C FE ....
BSPRT Issuer, Lt2022FL8 2022-FL8 A  6.833%
..055983-AA-8 | 02/15/37 eovvveiiiiiiiiiiii R [V . 06/15/2024 . | Paydoun ... 983,539 983,539 |...........983,539 |.... .0 ....983,539 |.. . 02/15/2037 . (1.A FE ....
..05601H-AA-2 |BSPRT 2021-FL6 A  6.543% 03/15/36 . . 06/15/2024 . | Paydown .. 2,909,533 ..2,909,533 |. .2,909,533 |. ...0 ] .0 K . 2,909,533 . 03/15/2036 . [1.A FE ....
..17186H-AG-7 | CIMPRESS NV 7.000% 06/15/26 . 04/19/2024 . |Various ... e [ [0000003,735,855 ...l 3,747,000 |........ 3,781,056 |........3,758,520 |.... ... (7,228) . (7,228) |veeeiiiieenl 0 e 3,751,292 |.. . 06/15/2026 . [4.C FE ....
Redemption 100.0000
..456866-AL-6 | INGERSOLL-RAND CO  7.200% 06/01/25 .|C..... . 06/03/2024 . .... 107,000 ... 111,762 |.......... 107,606 |.... (606) |. ....(606) ... 107,000 |.. . 06/01/2025 . 2.A FE ..
..46590X-AX-4 | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 . D..... . 05/30/2024 . | BNP SECURITIES ... 348,000 357,414 |...........353,729 [.... ... (4,376) | . (4,376) |... .349,354 |.. . 12/01/2052 . [2.C FE .

LoanCore 2021-CR2021CREG, Ltd 2021-CREG A
SRUBHANA | 6.746% 11/15/38 —vvvvrvvererssesesseesersmeeenens Duver. | 08/16/2024 . [Paydonn vevvvvvveeeeeronns oo | 2,932,900 |0, 2,032,900 |ooonn.. 2,812,976 |voenn. 2,672,304 |, 0 | 60,506 [rrrrrrrrrrrren 0 | 60,506 [rrrrrrrrrrrree 0 | 2,932,900
WA Multifani ly 2022FL8 Nortga 2022-FL8 A

. 11/15/2038 . |[1.A FE ...

..56284J-AA-7 |6.679% 02/19/37 . 04/17/2024 . | Paydoun ... ... 39,287 ...30,287 ...37,624 |............ 38,008 |.... ..30,287 |.. . 02/19/2037 . |1.A FE ...
..55300R-AA-9 | MGMCHI ~ 5.375% 05/15/24 .. ooen |- 0571572024 . | Maturity ..274,000 ..274,000 ..270,575 |. ..272,667 |. .274,000 . 05/15/2024 . |4.A FE ....
..78485W-AA-7 | STUD 2019-FL1 A 6.523% 07/15/38 .. . |D..... . 06/17/2024 . | Paydoun ... . 112,388 f........... 112,388 |........... 112,388 |...........112,388 |.... 112,388 |.. . 07/15/2038 . |1.A FE .
Shelter Growth C2021FL3 2021-FL3 A 6.525%
..822866-AA-7 | 09/15/36 ...couuiiiiieiiiiieeeees . . 06/15/2024 . |Paydoun ... ..2,416,194 . ........2,416,194 |.... .2,416,194 |.. . 09/15/2036 . |1.A FE .
..89680Y-AB-1 | TRITON CONTAINER ~ 1.150% 06/07/24 . . 06/07/2024 . (Maturity . ..500,000 . 500,000 499,675 |.oiiiiiieins 0| 500,000 .0 [ . 06/07/2024 . |2.C FE ....
..89686Q-AA-4 | TRIVIUM PACKAGING FIN ~ 5.500% 08/15/26 . 04/05/2024 . [BNP SECURITIES .. 468,836 . 476,000 . 476,000 |. . 476,000 |. 476,000 (7,164) |. . 08/15/2026 . |4.B FE ....
..G2616#-AF-8 | DCC TREAS 2014 PP 4.530% 05/21/24 ... . 05/21/2024 . [Various ...... . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. .3,000,000 [ 0 . 05/21/2024 .|2.B ........
..G4701H-AB-5 | IHS HOLDING LTD ~ 5.625% 11/29/26 . 06/26/2024 . | JEFFERIES & CO .. 331,625 350,000 306,425 |.......... 311,171 ....316,969 |.. 14,656 |.... . 11/29/2026 . [4.A FE .
MORGAN STANLEY FIXED INC
. G781AT-AA-1 | SAUDI ELECTRICITY SUKUK  5.684% 04/11/53 ... |[D..... L04/17/2024 . { .o e e 4,750,000 |........ 5,000,000 |........ 4,987,500 | [ OO 0 fooreeennn. 154 e 0 fooeeenn. 154 e 0 f...... 4,987,654 |............... 0 ... (237,654) |...... (237,654) |........... 147,626 |. 04/11/2053 . |1.F FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 149,560,057 160,654,178 154,590,731 140,468,641 0 (603) 0 (603) 0 154,053,936 0 (2,181,649) | (2,181,649) 1,644,491 XXX XXX
..25746U-DD-8 | DOMINION RESOURCES ~ 4.650% 02/28/25 .......... | ..ecenn . 06/06/2024 . [Call 99.7500 ..... . 4,987,500 ..5,000,000 ..4,250,000 |........4,796,243 |.... .4,869,933 |.. 110,438 |. 02/28/2025 . |2.C FE ....

..302570-AX-4 |NEXTERA ENERGY ~ 7.726% 06/15/67 .......ocevees | eeeens . 05/07/2024 . [ROBERT W. BAIRD ......... ....209,314 |.. ..7,705 |. 06/15/2067 . |2.B FE ....

. 209,230 |....
..976657-AH-9 | WISCONSIN ENERGY CORP  7.696% 05/15/67 ..... |....... . 05/03/2024 . [Various ...................

........... 555,741 ...........556,684 . 05/15/2067 . |2.B FE ...

1309999999. Subtotal - Bonds - Hybrid Securities 5,841,534 5,867,000 5,014,971 5,562, 136 5,635,931 0 205,603 205,603 140,886 XXX XXX
ISHARES 10+ YEAR CREDIT BOND  CLOSED END | | ‘JANE STREET EXECUTION

. 464289-51-1 | FUND ..vveneieniiieiiiieicsieicncsiens e siens [ eeneees . 06/28/2024 . [ SERVICES ...vovervieieies |ooeiieneiins 0.000 [...... 1,711,210 foooviciinnes 0 Jore 1,772,639 |........ 1,777,028 |oooeeeee (4,384) oo, 0 |oveiiniains [\ P (4,384) |coveierienne 0 [ 1,772,639 |oveiiiiinneae 0 | (61,429) |....... (61,429) |..covvene 35,053 |ooeee coriiins 2.A e
1619999999. Subtotal - Bonds - SVO Identified Funds 1,711,210 0 1,772,639 1,777,023 (4,384) 0 0 (4,384) 0 1,772,639 0 (61,429) (61,429) 35,053 XXX XXX
2509999997. Total - Bonds - Part 4 188,947,429 199,964,407 193,924,178 176,041,622 (4,384) 3,176 0 (1,208) 0 193,921,930 0] (2.662.271)[ (2,662,271) 2,663,164 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 188,947,429 199,964,407 193,924,178 176,041,622 (4,384) 3,176 0 (1,208) 0 193,921,930 0] (2.662.271)[ (2,662,271) 2,663,164 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX

..04010L-10-3 | ARES CAPITAL CORP .....cceviurirreeniiiiiiineeniis [ eeeeans . 05/21/2024 . [ JEFFERIES & CO .......eee. [onend 61,300.000 |...... 1,306,931 | i 980,308 |........ 1,227,839 |...... (247,536) [.vvveeeeinnnnes (U IO 0 f..... (247,536) [.veeeeennnnnnn 0 foreeeenns 980,303 [..uvveeeiennnn 0 [...... 326,628 |....... 326,628 |............ 29,424 oeeeees ] e
..060505-10-4 | BANK OF AMERICA CORP .......eeeeeeeeuieiieennnes . 05/08/2024 . [J.P. Morgan C8A ..........|........ 1,013.000 |.......... 38,074 |oeeeeeeiiiiieeeees o, 37,939 |............ 34,108 |.......... 3,832 | 0 loeeeeinees 0 foeeenn. 3,832 | 0 [ 37,939 |.ooeeeennnn. 0 foeeennnes 135 oot 135 |, 243 |ooeiiiee ] e
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..09259E-10-8 | TCP CAPITAL CORP .......eevvvrmmmmmnmnnnnnnnnnnnnnnns [ eeeeenn . 05/23/2024 . | JEFFERIES & CO U IO 47,543.000 |.. .0 .0 . . 0
. A1135F=10-1 | BROADCOM INC oo [ . 05/30/2024 . | J.P. Morgan CSA .......... |....ccoet 211.000 |.. .0 0 el (178,703) ... 0
.. 149123-10-1 | CATERPILLAR INC ..ooooviiiieiiiii [ . 05/30/2024 . | J.P. Morgan CSA .......... |.ecceeeisl 739.000 .0 0 |l (85,814) ... 0
..225655-10-9 | CRESCENT CAPITAL BDC INC COMMON .........cevvuns [oreennn . 05/22/2024 . | JEFFERIES & CO ...ovvvnnnn |oeenes 16,014.000 .0 ] 0 el (79,418) ... 0
..38141G-10-4 | GOLDMAN SACHS GROUP INC ......cevvvvveviiiiiininnns [eeeenn . 05/08/2024 . | J.P. Morgan CSA .......... |.cccensd 996.000 |......... . ...0 ] .0 |l (87,348) ... 0 . ..
..38147U-10-7 | GOLDMAN SACHS BDC INC .....ccceeeieinnn e . 05/21/2024 . |ROBERT W. BAIRD ......... |....... 37,000.000 |......... 563,516 ..542,050 ...0 ] .0 el 27,010 ... 0 .569,060 |..
..3817311-10-2 | GOLUB CAPITAL BDC INC ...evvvvvvvvieiiiiiiiiiineens [ eeeenn . 06/21/2024 . | Various ... [...1,161,893.000 |..... 18,549,075 .8,707,657 ...0 ] .0 |....... 155,700 |... ....0 |....... 18,463,357 |..
..482480-10-0 |KLA CORPORATION .....uuuvuunnnnnnnnnniiinnn [ oeeeenn . 05/30/2024 . | J.P. Morgan CSA . PO IO 362.000 |.........280,173 ...0 ] .0 . 0
..68389X-10-5 | ORACLE CORP ....cooveeeieiiiiiiiiiiiiieeeeeeeeeee [ . 05/30/2024 . | J.P. Morgan CSA .......... |........ 2,275.000 |.. ...0 ] .0 . 0
.. 747525-10-3 | QUALCOMM ...... 05/30/2024 . | J.P. Morgan CSA . .1,751.000 .0 0 0|
..75513E-10-1 |RAYTHEON TECH CORP .. 05/08/2024 . | J.P. Morgan CSA . .331.000 .0 0 0|
..83012A-10-9 | SIXTH TREET SPECIALITY LENDING 05/24/2024 . |Various ......... X 38,800.000 .0 0 0|
..8344411-10-1 | SOLVENTUM CORP-W/1 ...evvvvvvvvvvrnnnnnnnnnnnnnnnnns [ eeeenn . 05/30/2024 . | J.P. Morgan CSA . N P 2,210.000 |.. ...0 ] .0 . 0
..88579Y=10-1 |3M CO. wovvevreeeieiiiiiiiiieeeeeeeeeeeeeeeeen [ . 04/01/2024 . | Spin Off [ R 0.000 |.. ...0 ] .0 . .0
..949746-10-1 |WELLS FARGO & CO .oovvvvvvvvriiiiiiiiiiiiicieeeeees [ . 05/08/2024 . | J.P. Morgan CSA .......... |........ 7,803.000 |.. .0 .0 . .0
..988498-10-1 | YUM! BRANDS INC .....coeeeeeeeieiiiiiiiiiiiieiieeeess [ . 05/30/2024 .| J.P. Morgan CSA .......... |........ 3,366.000 [ 0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 25,242,118 XXX 23,735,584 14,613,547 (765,310) 0 0 (765,310) 0 23,735,584 0 1,506,534 1,506,534 674,425 XXX XXX
..31337#-10-5 |FHLB CINCINNATI ..ooovriiiiiiiiiiiiiis | ....... | 06/27/2024 . |PRIVATE PLACEMENT ....... |....... 11,793.000 |...... 1,179,300 [oevviviiiiiiiiiiiins feveeees 1,179,300 |........ 1,179,300 |.ooooeeeenns [V (VR [V (VR [V R 1,179,300 |ooeeeeeennnns (VO [V [V 33,290 [ovvvvnnn vevveenn] eviiiiiinn
..38174*-10-0 |Golub Capital Investment Corp BDC 3 ........... [....... . 06/06/2024 . | Various 640,433.000 |...... 9,600,001 [oovvvvvvnnnnnniiins fonnnnnn 9,600,001 |........ 9,606,490 |........ (6,490) |..vvvvvevnnnnns [ 0 ooeeennn (6,490) |...eeeeeen.. 0 Joeeennn 9,600,001 |...coeveeennns [ 0 Joeeeeeiieenn 0 Joeennnnns 463,570 [....ooen coeeeiii] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 10,779,301 XXX 10,779,301 10,785,790 (6,490) 0 0 (6,490) 0 10,779,301 0 0 0 496,860 XXX XXX
5989999997. Total - Common Stocks - Part 4 36,021,419 XXX 34,514,885 25,399,337 (771,800) 0 0 (771,800) 0 34,514,885 0 1,506,534 1,506,534 1,171,285 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 36,021,419 XXX 34,514,885 25,399,337 (771,800) 0 0 (771,800) 0 34,514,885 0 1,506,534 1,506,534 1,171,285 XXX XXX
5999999999. Total - Preferred and Common Stocks 36,021,419 XXX 34,514,885 25,399,337 (771,800) 0 0 (771,800) 0 34,514,885 0 1,506,534 1,506,534 1,171,285 XXX XXX
6009999999 - Totals 224,968,848 XXX 228,439,063 201,440,959 (776, 184) 3,176 0 (773,008) 0 228,436,815 0 (1,155,737) ]  (1,155,737) 3,834,449 XXX XXX
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1 2 3 4 5 6 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) Rate or discounted | discounted Foreign to Carrying of at Inception
Income Schedule/ of Index Premium Premium Exchange Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade Notional Received | (Received) | (Received) Change in Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date 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 ...... W22LROWP21HZNBB6K528  |. 07/14/2021 - . |0001 ...
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 07/15/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 07/26/2021 - . |0001 ...
Goldman Sachs
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 08/12/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 08/16/2021 - . |0001 ...
Goldman Sachs
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 08/26/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 09/14/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 09/15/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voveeieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528 | 09/24/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2021 |. 10/11/2024 |...evvvveee 9 e o 20153 |ooeeiiiins 857 |eeeeiiireeeeen [ e 507 | e80T e 19T e e e e RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/15/2021 |. 10/15/2024 |..........2,832 |cecovirriiininiins s 202.30 |.ennnnee 25,728 [ceveeeeeiiieens [ e 13,992 [ | 18,992 | BL212 | | o fo RIS 0001 ...........
Goldman Sachs Index
Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/27/2021 |. 10/25/2024 |....eevvveen 812 [eeeciiiiieceis o 202.73 ..o 5,543 [ceeeeeiiiiens e [0 2,936 [ | 2,936 | 1,089 | [ fereeee e foee RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/10/2021 |. 11/14/2024 |..........2,463 |oocoiuriieieieiis foniiieens 203.45.......... 2,85 | | e BT e e TLBTT [ 42T [ e [ RIS 0001 ...........
Goldman Sachs Index
[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/15/2021 |. 11/15/2024 |.........2,074 |oooiieiiiiieiiiis o 203.48 |.......... 18,821 | | oo 9,581 | e 9,88 [ 8548 [ [ [ | RIS 0001 ...........
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/22/2021 |. 11/27/2024 |...evvvveen 59 [ o 202.87 |ceeeiiiiinns 536 |eeeeiiireeeeen [ e 301 | e80T e T3 e e e e RIS 0001 ...........
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 12/15/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voveeieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 12/22/2021 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 01/13/2022 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voverieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 01/18/2022 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 01/26/2022 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call voveeieiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528  |. 02/11/2022 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call wevirieiiiieiieens Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/15/2022 ERTTRTIT 0001 .evenns
Goldman Sachs Index
Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/25/2022 |. 02/27/2025 |..........5,160 [ooeeiuiiiiiniiiis i 199.62 .......... 44,908 [.oeeeeeeiiiiens [ [ 40,002 [ 40,002 | 13TTT | | o fo RIS 0001 ...........
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6K528  |. 03/11/2022 - . |0001 ...
Goldman Sachs
Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/15/2022 |. 03/17/2025 |..........3, 131 [eooiiiiiiiiiiiiis o 201.54|.......... 27,259 | | oo 42,392 | 42,392 [ 28879 [ [ [ | RIS 0001 ...........
Goldman Sachs Index
Index Account Hedge . |N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/24/2022 - . |0001 ...
Goldman Sachs
Call ovvviiiiiiieeenns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 04/12/2022 |. 04/14/2025 |.....ceeeeee % e foiiieens 202.68 ... 802 ... | | 597 | 597 198 e e e e [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)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2022 |. 04/15/2025 |.......... 4,274 | oo 202,40 |00 36,503 [ [ [ 27,228 [ 27,224 [NV L R AR R LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/26/2022 |. 04/25/2025 |............ 631 [oiiiiiiiieiiien e 20128 [ BUBAT e e [ 55T | e 4557 [ R0 72 S R R N LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/12/2022 |. 05/14/2025 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/16/2022 |. 05/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2022 |. 06/13/2025 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  |. 06/27/2022 |. 06/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2022 |. 07/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/13/2022 |. 09/12/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2022 |. 09/16/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 10/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/18/2022 |. 11/17/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/17/2023 |. 01/15/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2023 |. 01/27/2026 |.......... L2 R 196.36 [..evnnnnnn. LIRS R AR RN 11,957 [t i 11,967 ... F T (01 1 R AP RN R, EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2023 |. 02/13/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 5,389 |ueeiiiiiiiiiinns fooriiiinnn 196.33.......... 42,320 | oo | 60,679 [..coeeeeeen foiiiiinns 60,679 |.......... 15,736 [0 o [ o [RRTITTN 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2023 |. 02/27/2026 |............. L1eL5 ) RN RN 195.93 |...cvveeens IR (5 1Y SRR IR RN 5,698 |..ceuuieees oo 5,698 |t L LIS R R R N EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 03/16/2026 |.......... 2,219 | foeeeieinnns 193.74 |..oennn 17,544 [ i o 28,320 | .cevevnnnn [ 28,320 | [C1R:XIC) R FRUPRY RO R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/17/2023 |. 04/15/2026 |.... ... 12,780 | - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2023 |. 05/15/2026 |.......... 1T FO RN 199.41 |.......... A R IR RN 4758 | e [ 44758 L0 R AR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2023 |. 06/12/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y 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  |. 06/26/2023 |. 06/26/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 07/14/2023 |. 07/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2026 EIRTTT 0001 .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  |. 08/24/2023 |. 08/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/15/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/16/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/11/2024 |. 01/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/16/2024 |. 01/15/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2024 |. 02/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/16/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 03/13/2024 |. 03/12/2027 |.............. -1 ) I F 204.73 |eeeeniiiiiinin [ T2 | [ 765 [eeeeeeeees [ 765 | LN PO R AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2024 |. 03/15/2027 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2027 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/25/2024 |. 04/27/2027 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBB6K528 ). 05/15/2024 |. 05/17/2027 |............ 667 [ |t 208.38 |...ovnniiiiininns fooveennn 5,546 | i 5,086 )..ccceeeeee foeniiiinn. 5,086 ).ennnnnnnens (B10)f v v forniiiiiiens o [RRTITTN 0001 ..oevnnnnns
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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 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 (Decrease) Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/14/2027 |.......... 1122 [ i 205.82 |evveeiiiiininns [ K PO RN 9,607 [.eueeeeeenn |oeeeennnnn 9,607 [ L7 R R N RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2027 |.......... L5 1 U F R LSV FO RN 10,760 |ovvveeniiiiinnnn foereiinnnn 1,184 | | 1184 [ . R R N KRR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2021 |. 07/12/2024 |..........5,567 |... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2021 |. 07/16/2024 |.......... 2,136 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2021 |. 07/26/2024 |..........1,797 |... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2021 |. 08/14/2024 |.......... 2,780 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/16/2021 |. 08/15/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2021 |. 08/27/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 09/14/2021 |. 09/13/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/15/2021 |. 09/17/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/24/2021 |. 09/27/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/15/2021 |. 10/15/2024 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 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 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 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
1071 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
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/13/2022 |. 01/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/18/2022 |. 01/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 |. 01/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2022 |. 02/14/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2022 |. 02/18/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/24/2022 |. 02/27/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 03/11/2022 |. 03/14/2025 |.......ot 9,134 [coeiiiiiiniiiiiiiis v 202,66 [onnn 84,967 | [ s 124,399 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2022 |. 03/17/2025 |.... ....13,369 | ... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |.......... 1,761 [ o 204.38].......... 16,308 |.oevvveeiiiiiinnn foeeniiiiiiiiinnns vt 9,49 [RRTOPTITN 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 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  |. 04/12/2022 |. 04/14/2025 |.......... 8,087 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/18/2022 |. 04/15/2025 |.......... 1,408 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/26/2022 |. 04/25/2025 |.... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/16/2022 |. 05/15/2025 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2022 |. 06/13/2025 - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2022 |. 06/16/2025 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|HZNBBBKS28  |. 07/14/2022 |. 07/14/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2022 |. 07/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2022 |. 08/15/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2022 |. 09/16/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 10/14/2022 |. 10/14/2025 EIRTTT 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 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/14/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2022 |. 12/15/2025 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2022 |. 12/23/2025 - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2026 EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/17/2023 |. 01/15/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 [RRTITTN 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

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  |. 02/13/2023 |. 02/13/2026 |.......... PV PO RN 196.35 [ouvnnnnnns ST FOR KR AR 25,932 [.eeeeeeiiin | 25,032 [ [TV 7/ R FRUPY KU R, LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2023 |. 02/17/2026 |.......... 1,956 [oiiiiiiiiiiiees oo 196.33 [cevnnnnnns (TR 7{V N R FPPPRRR RN 22,023 | .eeeiiiin [ 22,023 |...ouunnnns [T Y R AU KU R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |..........3,190 [... ..9,442 (. - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/13/2023 |. 03/13/2026 |.......... 4,708 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/15/2023 |. 03/16/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2026 |.......... LT (1<) R F 195.30 [ouvennnnns 69,494 |..oovniiiiiiiis o 96,698 [...ooeeeees o 96,698 |.......... 28,879 |vvveeiieiiiin foereii e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/14/2026 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/17/2023 |. 04/15/2026 |.......... VA (1N PO RN 197.67 |.......... 17,997 | oo s AT I 21,659 |ouennnnnnen LIRS I R KRR AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2023 |. 04/27/2026 |.......... V77 PO RN 197.87 |.......... 17,835 [ i foeeeeiines 22,088 [..eueeeens o 22,088 |........... [T R FORUP AU RO, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2026 |.......... LI U R 199.14 |...eeeeinns 9,745 |oevveieeiiinis oo 11,288 [.eeeeeeeis | 11,288 |.ooveennnns 2,990 |vvneneiriiinins foerrrnieeeenn e 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 |.......... 1,219 [ i 199.41 |.......... R URTA N U (PR R 12,125 [ [ 12,125 ........... 3,229 |.oiviiieniniiinn feereeeiiii e [ EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2026 |.......... 120N PO RN 198.37 [cuvennnnns PT  FO R N 31,706 [.eveneeees o 31,706 |........... LEIR: 74N O KPR PR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2023 |. 06/12/2026 |.......... [T (V) U 202.21 |eeeeeenns 58,593 |.oevviiiieiiiiin e s B9 A7 [ o 59,171 [eennnnens LT R R KR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/15/2026 |............ [SL1: N R R 202.10 |.eveennnnns 107 R FOP RN 5,704 | .evveeeee o 5,704 |.euennnenn 1,608 [ooeveeeeeiivinnn oo e [ EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |.......... L IRCZX ) O F 200.72 |..cvunenn QLT8R FPRR RN 18,212 it | 18,212 |........... [T V[V[0 N R AR R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2023 |. 07/14/2026 |.......... P2 ) PO RN 200.40 |.......... 22,375 |oeeviieeeeeiiinn oo 25,546 | .eeeeniinnn [ 25,546 |...ouunnnnn [C1R:i<) 1N R AR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2026 |.......... 1,339 [ e 200.83 |.......... 1459 [ e o 13,113 e s 13,13 ... TR 11N O KPR R RPN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/27/2026 |.......... 33 [*1) PO RN 202.32|.......... 37,906 |..eeneeeiinines foevviiiiniiiiiins foeeeeens 39,504 | .ooeeiiis [ 39,504 |.......... L1 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  |. 08/11/2023 |. 08/14/2026 |.......... [CR:151C) R FT, 200.30 |...oveenn [T Y{V N R RN RN 68,571 [.eveeeeeees [ 68,571 |.......... LTI 720 U AU R R, 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 |.......... 1,691 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBB6KS528 | 08/24/2023 |. 08/27/2026 |............ 407 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/14/2026 |.......... 3,688 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/15/2026 |.......... 2,531 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... 4,59% EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/14/2026 |.......... 3,482 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2026 |.......... A1 T ) PO RN 197.31 [eueennnnns 22,008 |...eneeeiiniines foeveiiieneiien oo 30,700 [.eeuneeans [ 30,700 [..cevvennen % (VN PO KRR A RPN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2023 |. 11/13/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/15/2023 |. 11/16/2026 |.......... 2,315 | foeiinnnn 197.81).......... 19,419 [ i foeeeinnn 26,326 | ..ceeennnnn | 26,326 |........... 6,367 [.oiiiiiiiiiiniiins e fovciiins e [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 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 | 11/22/2023 |. 11/25/2026 |............ [C161: N R R 197.67 |.oeeeennns LSS (VN R FORRPR RN 7,653 |ceeeinnee oo 7,653 s LIR:ZC ) R FORUUR R N, 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 122,146 LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2026 |.... ... 13,109 ... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/26/2023 |. 12/23/2026 |.......... 4,319 [oooeiiiiininiiiins Jovvvvnnnn 198041 [0 36,937 o [ s 48,200 | .oeeveninnn [ 48,290 |.......... LX) R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/11/2024 |. 01/14/2027 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/16/2024 |. 01/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/25/2024 |. 01/27/2027 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 02/15/2024 |. 02/16/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2024 |. 02/26/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/12/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/28/2024 |. 03/24/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/11/2024 |. 04/14/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/17/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/14/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2027 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/25/2027 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/12/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/16/2024 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/26/2024 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/11/2023 |. 08/14/2024 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/15/2024 |.......... Y/ PO RN 199.94 |.......... 39,512 | oo 43,923 [.oeeeeiiis | 43,923 |.......... L8771 R AU KRR R, EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/25/2023 |. 08/27/2024 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/13/2024 |.......... 3,051 |ueeeiiiiiiiiinns fooeiiiinnn 202.55.......... 16,377 |ovvveiieiiinnn oo e 13,333 | v [ 13,333 |..ovnennnns 5,004 |..eeeiiiiiiniinns fooveriniiniiinn o s [RRTITTN 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 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  |. 09/15/2023 |. 09/17/2024 |.......... 8,132 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/27/2024 |.......... 4,297 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 10/13/2023 |. 10/11/2024 |..........6,748 |... - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/16/2023 |. 10/15/2024 |.......... 6,137 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/26/2023 |. 10/25/2024 |..........3,446 |... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/13/2023 |. 11/14/2024 |.......... 4,135 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/15/2024 |.... - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2023 |. 11/27/2024 |.......... [T ) PO RN 197.67 |.......... 29,637 |oueeeieiiiiines v feees 47,450 | oo [ 47,450 |.......... 17,745 [ e fovviiiens o EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/14/2023 |. 12/13/2024 |.......... [JRSV. ) PO RN 196.55 [ooveennnns FC 0 (V2 PR RN R 60,920 [.evuneenns o 60,920 |.......... 22 VN O R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/16/2024 |.......... 3,663 |.uvveiiiiiiiinns [ 196.55 [ooveennnns ST FORR RN AR 34,287 | .eeeeiiin [ 34,287 |.......... 12,455 [oenniiiiiiiines oo o EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/27/2024 |.......... T2 [ PO RN 198.41 |.......... 18,637 |oeeveeieieiiiien oo e 28,566 [..euneeeens o 28,566 |........... L R KPR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2024 |. 01/14/2025 |.......... LT PO RN 198.77 [ [ 24,33 | [ 36,590 | .oovvrnnnnn [ 36,590 [.......... 251 TN PO EPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/16/2024 |. 01/15/2025 |.......... (TR0 U F, LI TR72H FO RN X7 PO RN 52,482 | .ceeeii [ 52,482 |.......... JLCHR0[CT) R AR KR EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2024 |. 01/27/2025 |.......... P37 PO R JECIE TR O RN 12,149 [ o 17,5895 [ ceveeeeees o 17,59 |........... LTI N O RN RN RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/14/2025 |.......... 4,286 |ouvenniiiiininns [ 20159 |eveeiiiiiiii [ 22,982 |oeeeiieiiiini [ 27,984 | oo [ 27,944 |...oouen. L3N (-8 O KR R RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/15/2024 |. 02/18/2025 |.......... LT PO RN 201.96 |evveeeiiiiinin [ 28,836 [ceiiiiiriineins e 33,904 | .coeeiiin [ 33,904 |...ovnnnnns LSTNV[CI: R FORRRRRR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/26/2024 |. 02/27/2025 |.......... FC TR 11N PO RPN 203.89 |eveeeeiiiinin [ LT NN R 18,036 [.eveeeeens |oeviinnnns 18,036 |.oevvennnnnnns [£:)) R RN R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/14/2025 |.......... [T -7 R F OZIE P RPN ST/ O I 31,599 | oo [ 31,59 |.......... (210240 R A KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/17/2025 |.......... A0 R T, 204.53 |..coeiiiiiiiiins [ 38,277 [eeeeeiviiiiinens | 36,796 [.evvneeeens [ 36,796 |.......... [SLIECHD) R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2024 |. 03/27/2025 |.......... LI TSK ) PO RN VRS VN FO RPN LK 7 F RPN 17,851 [t o 17,851 |.......... [(T- 1)) 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  |. 04/12/2024 |. 04/14/2025 |.......... TV PO RN LT ) PO RN < V) O I, AT I 23,972 ..o [R<TR:7£:)) R AU KRR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/15/2024 |. 04/15/2025 |.......... LT E- T R (V[T N Y R FPRR LY F RPN 41,648 [.oveeeeees [ 41,648 |.......... (TR O EORPTRR [ RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/25/2025 |.......... 2,990 |ouvveiiiiiiiins foereiiinnns ATV PO RN 16,298 |.ooevvveiiiiiiins e 14,949 [ o 14,949 |.......... [T ) Y ERUUPTRR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2025 |.......... 0T I PO RN 207.52 |evveeeeeiiiiins foeeeiinnnn 25,519 |oeveeiiiiiini [ 20,325 LT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/15/2025 |.......... AT PO R 208.38 |..evvniiiiinnnns [ XU VN O FR 30,669 [.evuneeans o 30,669 |........ [RPREI) S R RPN RN, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/23/2024 |. 05/27/2025 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/13/2025 |.......... T (07) U LU E: 721 PO RPN AV 3 F RPN 19,722 [ v o 19,722 (... (G PO RN R KRN EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/17/2024 |. 06/16/2025 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/27/2025 |.......... 2,788 | [ 206.30 |.oeuvnniiiiiininn fooriennnnn 15,082 [ civveeeeiiiiinn oo oo e e (15,082)].cevvevennninne Jovvnnnnniiiinnns foonviiiiiniiins o [RRTITTN 0001 ..oevnnnnns




STATEMENT AS OF JUNE 30, 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)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/12/2024 |.......... 2,526 |ouveeeiiiiininns foeriieinnns 199.16 [.......... LTI PR (P R, 15,987 [.oeeeeeeins |oveennn 15,987 [ 021 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  |. 07/15/2022 |. 07/16/2024 |......... 12,783 [ feeeeees 199.49 |.......... [SL 1V, R RPN RN 77,079 [eeveeenes [ 77,079 [ 1,445 | foeeeii e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/26/2024 |.... o= e 0001 L

Goldman Sachs

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/11/2022  |. 08/14/2024 RIS 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 08/15/2022 |. 08/15/2024 |.... ..198.83 .. |- e 0001 L.

Goldman Sachs

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  |. 08/25/2022 |. 08/27/2024 |.......... PRSI R R 198.38 LT 0001 ..evvvennns
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/13/2022 |. 09/13/2024 |.... .. 197.29.. |- e 0001 L.

Goldman Sachs

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/15/2022 |. 09/17/2024 |.......... (7728 R 197.12|.......... 48,230 [ovveeeeeiiiieens [ [ 56,597 [.coeniiens | 56,597 |.......... P72 72 Y O R RN KN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/26/2022 |. 09/27/2024 |.......... N CIV) FRR N 195.08 |.......... 21,611 | o foiieees 31,001 | .eeeeeeiis e 31,001 ... 12,19 | e forreeeeceiees foies RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2022 |. 10/11/2024 |.......... PR R 195.51 [.......... 20,592 |eoeiiiiiieeeein | | 28,759 [ oo | 28,759 |.......... JLVIR:I<T. RN RUUUER RRRTURRRN RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 11/18/2022 |. 10/15/2024 |.......... 4451 [ | 195.46 |.......... 31,360 [ceveeeeeiiniieens oo e 44,021 [ | 44,021 |.......... JLCTRCIS1 T RN RUUUER RPN RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/26/2022 |. 10/25/2024 |.......... 1,216 | [ 195.86 |........... 8,502 [c.eeeeiiiiiein e e 1,678 [ | 11,678 |........... 4,362 [ oo e e RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/10/2022 |. 11/14/2024 |.......... LT I R 195.97 |.......... 30,842 [coveeeiiiiiiee [ [ 41,867 [.eeeeeni [ 41,867 |......... 15,434 [ovveeeeiieees o e e RIS 0001 ...........
Goldman Sachs Index

[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 11/18/2022 |. 11/15/2024 |.......... L3:72H R 196.16 |.......... AT K U R N 40,638 |..eeeeenns [ 40,638 |.......... ST R RUUUERRR RROTTURRROR RN RIS 0001 ...........
Goldman Sachs Index

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/21/2022 |. 11/27/2024 |.......... 1,754 | [ 196.17 |....e 12,483 [ e e 16,729 |.evveeeeees | 16,729 |t [T KIS AR RUUUTSRRR KRR RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/13/2022 |. 12/13/2024 |.......... 6,690 |- [ 195.82.......... L7082k AU R RN 66,005 |..oooeeuns fernnnnnne 66,09 |.......... 23,816 [cvvveeeeeiniiens o e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2022 |. 12/16/2024 |.......... 7] (1) AR N 194.98 |.......... 39,749 |.eoiiiiieeeeei | s 59,024 [.cooiiiiis | 59,024 |.......... 20,897 [ceveeeeeeeiieens oo e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 12/27/2022 |. 12/27/2024 |.......... 2484 | e 193.97 |.......... V00Tl U R RN 27,638 |.eeeeeenns [ 27,638 |........... 9,530 [cvveeeeeeeiinens oo e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/12/2023 |. 01/14/2025 |.......... P07V R R 196.00 |.......... 4,414 | o foie 20,002 [ .eeeeeeins forenennne 20,002 |........... 6,465 [...eeeeeeeiiiens forneen e e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/17/2023 |. 01/15/2025 |.......... 2R3 (0} R R 196.18 |.......... 24,285 | | | 33,351 [ oo | 33,351 | JLVIRZCICTS R RUUUEN RPN RN RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/26/2023 |. 01/27/2025 |.......... P25 1/ R I 196.36 |.......... 16,489 | o foiieens 22,401 [ oo | 22,401 |........... 7,290 [coveeeeeeeiieees forvneen o e RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/13/2023 |. 02/14/2025 |.......... 2,007 |oeeiiiieneeiiins [ 196.35 |.......... 14,228 [ooeeeeeiiieee e e 19,685 |.uvveeeeees [ 19,685 |........... 8,441 [ fo e e RIS 0001 ...........
Goldman Sachs Index

[0 N Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/15/2023 |. 02/18/2025 |.......... 7L R 196.33 |.......... RO FOUUUR R RN 43,083 [ oo | 43,053 |.......... 14,088 |.eevveeeeeeiins foeiiieeeeeiiies forieeeeceiiiees foiiees RIS 0001 ...........
Goldman Sachs Index

Call weveeeiiiiiiienens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2023 |. 02/27/2025 |.......... 1,552 | [ 195.93 LT 0001 ..evvvennns
Goldman Sachs Index

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/14/2023 |. 03/14/2025 |.......... 5,610 | fereeees 195.19 LT 0001 ..evvvennns
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/15/2023 |. 03/17/2025 |.... .. 193.74 .. |- e 0001 L.

Goldman Sachs

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/27/2023 |. 03/27/2025 |.......... 1,510 [ o 195.30 LT 0001 ..evvvnnnes
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 04/13/2023 |. 04/14/2025 |.... .. 197.84 .. |- .o 0001 L.

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 04/17/2023 |. 04/15/2025 |.......... 7,533 [ | 197.67].......... 54,051 [oveeeiiiiiiieees o e, 69,753 | . oo | 69,753 |.......... 21,845 | | | |, [RTTII 0001 ...........
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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  |. 04/26/2023 |. 04/25/2025 |.......... 2,087 [ooeeiiiininiiienn e 19787 [ 15,075 | [ fee 19,161 | | 19,161 [ (S0 FORR KPR RN RN LT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/11/2023 |. 05/14/2025 |............. 944 | o 199014 6,900 [ i e 8,043 [l 8,043 2,596 |ovvvnneiriiinins foerrrnineeeenn e LT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/15/2023 |. 05/15/2025 |.... ....15,343 | - . 10001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/24/2023 |. 05/27/2025 |.......... 1,683 [ e 198.37 [cuvennnnns LA IVN R FPPPRRR RN L7 R R 14,325 |.ovveennnns 2,896 |ouvveeiriinnnns foerrrnineeeens e EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2023 |. 06/13/2025 |.... .. 4,397 |. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/16/2025 |.......... 1,964 [ i 202.10 |.eevennnn L3R FORUR RN RN 13,927 [ceveeeens o 13,927 [ L3 AT PO KR AR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/27/2025 |..........1,510 [ceceiiiiiinnniiiins Joovennnnnnn 200072 [ennee e 10,908 o e e 11,895 .. 3,985 (. - . 10001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2025 |.......... 1542 [ s 200.40 |.......... LRI - R AP RN 12,567 [.eeeeeeins | 12,567 |........... TR (3N PO KPR PR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/17/2023 |. 07/15/2025 |.......... FC T 1 VN R F 200.83 |.......... 22,536 |oeevvneeneiiiinn oo s 25,466 | ..eevnnnnnn [ 25,466 |........... "1 VN R FORUP KU R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/25/2025 |.......... [T O 202.32|.......... 25,597 |ooeviininiiiiinn oo 25,409 | .eeeeiiinnn [ 25,409 |........... LT3 N R AR R R, EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2023 |. 08/14/2025 |.......... PR 73 PO RN 200.30 |..covvenn AV V(T PO RPN RN 23,793 | ceeeeiin [ 23,793 |.covnnnnnns AL VN R FORUPRR R R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/15/2025 |.......... L0572 PO RN 199.94 |.......... 36,259 |.eevvveineiiiinn oo e 43,202 [.oeeeeiins | 43,2921.......... QTR R AU KPR R, EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/24/2023 |. 08/27/2025 |............ [C1SX ) P RN 199.18 [ooveennnnns 4,954 |ooeniiiiiiii o e 6,256 | eevunnee oo 6,256 [...onnnnenn L7 R FRRRNRR R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/12/2025 |.......... IR (VN PO RN 202.55 |.......... P2 [V O RPN RN 28,672 [ceeeeeeens [ 28,672 |..cun...e. eI O KRR AR RN EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/15/2023 |. 09/16/2025 |.......... 151 PO RN 202.66 |.......... ST R /PO RN R 55,559 [.oeeeeiiis | 55,559 |.....ouu L1 PO ERPR [ RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/26/2025 |.......... L7 O F, 200.38 |.....unn.nn (SR RN (R RN, 11,337 [ o 11,337 [ TR 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  |. 10/12/2023 |. 10/14/2025 |.......... 192 [ s 198.74 |.......... LTCI0C R AP RN 18,145 i | 18,145 |........... L2V O KRR PR RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/16/2023 |. 10/15/2025 |.......... ST A L PO RN 198.14 |.......... VI PO RPN AR 52,281 | oo [ 52,241 .......... LR <IU N R AU KPR 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 |.......... 2,478 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/14/2025 |.......... 1,999 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 11/17/2025 |.......... 2,189 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2023 |. 11/26/2025 |............ 855 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/12/2025 |.......... 1,404 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/15/2025 |.......... 1,928 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2025 |.......... LR I PO RN 198.41 |.......... [EICIeN AR RN R 89,243 | .oovvinit [ 89,243 |.......... FC LR (VN R R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/11/2024 |. 01/14/2026 |.... - . 10001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/16/2024 |. 01/15/2026 |.......... LI/ PO RN LI TR FO RN fC 71 72 F RN ATT2 | e [ 44,772 e 12,740 [ e foreeiiiens o EIRTTT 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2024 |. 01/27/2026 |.... - . 10001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2024 |. 02/13/2026 |.......... 2,416 | [ 20159 | [ 17,581 [oooieeeiiiiiins o 20,708 f.eeeeeeeee o 20,703 |........... 3128 | foveveiinins e | [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 ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/17/2026 |.......... LIVESK ) PO RN 201.96 |evveeeiiiiinin [ JC ST 2 PO RN 40,309 |..covvnnnnn fornnnnn. 40,309 ... L1 R KPR RN RN EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/26/2024 |. 02/27/2026 |.......... P FO 203.89 |evveneiiiiininn [ LTSN PO RN 16,841 [ .ot | 16,841 |.oovvenns 21 ) R R R EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBB6KS528 | 03/14/2024 |. 03/13/2026 |..........4,269 |... o= e 0001 L
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/16/2026 |.......... 4,043 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2024 |. 03/27/2026 |.......... 1,195 |... o= e 0001 L
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/11/2024 |. 04/14/2026 |.......... 1,101 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/15/2024 |. 04/15/2026 |.... o= e 0001 L
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/25/2024 |. 04/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/13/2024 |. 05/14/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/15/2026 EIRTTT 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/12/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/17/2024 |. 06/15/2026 EIRTTT 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2024 |. 06/26/2026 EIRTTT 0001 .evvnnnnens
ZBUT11VBOBEZRVTIIT807
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 . 07/17/2023 |. 07/15/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 07/27/2023 |. 07/26/2024 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 08/14/2023 |.08/14/2024 |.......... 1,542 | Joeneennnn 213040 [t 010,364 e o o0 3,500 | e [0 3,500 e [CTRei5X) Y KPR [ RN ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2023 |. 08/15/2024 |.......... LSR: V7 R F 211.97 |oveeennnns R TGS AR RPN R 14,519 [ [ 14,519 |.......... L) [N PO EPR [ RN EIRTTT 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2024 |.......... LI (G R 21125 | 15N R FO RN KIS R 3,769 |.......... [T O ERPR [ RN EIRTTT 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2023 |. 09/13/2024 |............ LSR8 PO RN 212.08 |...euunnnnn [T (03 R F PR RN 2,988 | .cevieee e 2,988 |.......... [0 TS) P EPTRR [ RN EIRTTT 0001 .evvnnnnens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/15/2023 |. 09/16/2024 |.......... LSIR: V[C) R F 21115 | 38,251 |oueeiieiiiiinnes v e 21,832 | e [ 21,832 |ouuennnns (AT 223 PO EUUTR PR RN EIRTTT 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/27/2024 |.......... 1,542 [ s 205.62 |..uuunnnnnn 9,859 |.evvneiiiiiiin [ 1,289 [ o 11,239 |.......... [(TREI070) R AU KR R, EIRTTT 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/11/2024 |.......... L IRETC° ) O F, 204.43........... LT IR AR RN LA 74 SRR R 1477 ... [R5t ) Y EUPTRR F RN EIRTTT 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 10/16/2023 |. 10/15/2024 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/27/2023 |. 10/25/2024 |.......... IR0 O F 201.54 |oouenennnnn 9,363 |.eevveeieiiininn [ LTEICT) U 15,786 |.......... (TS 153 R EPTR [ RN EIRTTT 0001 .eeennnnens
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeireiiiiiiiiinniiiinnns . 11/14/2023 |. 11/14/2024 |.......... 2,406 |..ouniiiiiiiiens [ 206.941.......... 15,438 [.ooiiiiiiniiies e foeeeinnn 17,088 [ i 17,038 |......... (10,396)]..oevvevvnnniinee Jovnnnnniivinnns foorviiiiiniiiies o [RRTITTN 0001 .ooennnnens




STATEMENT AS OF JUNE 30, 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 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)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2023 |. 11/15/2024 |.......... 2,230 | e 206.69 |.......... 14,201 [oeeeeiiieeins s foeeieen 16,148 [..covveens [oeeeenn.. 16,148 |oees (9,635)].vevnnvennvennn Joerreenneeninees forveiniiins e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1172772023 |. 11/27/2024 |..........3,135]... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |.......... 3,236 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 12/15/2023 |. 12/16/2024 |.......... 5,028 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan o [ 1272772023 . 12/27/2024 |.......... 1,300 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2025 |.......... 2,09 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |.01/15/2025 |.......... 3151 | e 213.89 |veviiviieeenn foeenens 21,029 |veiiiiienieeenn foeeneens 13,960 [..oevneenn foeeeennnnn 13,960 | (7,089 .cvvvevnvennee Jorreenneenneenns foerneeeniireninees foreereeieenans = 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 |vuveeeeiieeenn foeviienans 8,044 |ouuiiiiiiieeien e 5,542 ceeeeiiii e 5,542 (2,503)].vevneennnvennn Joerneenineeninees o e = 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 [ounveveiinieennn foevieennns 9413 | [ 9,413 | (916)]+ v vevneenieennn foerneenneenneen o 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 [oveeeiiieeenns Jevieennns 13,813 e o 13,813 | (2,620)]+.vevveenneennn Joerreenineeninees forrerniiiins e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/14/2024 |. 03/14/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2024 |. 03/17/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/12/2024 |. 04/14/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2025 |.......... 5,628 |ouuviiiiiiniiis v 210,02 |veiiviieiieeenn foeeneens 37,706 [ooveveieneiinns Jovieennns 40,072 [..eennens | 40,072 . 2,366 |vneennienieens [ e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/25/2025 |.......... 1,345 | e 21112 | e 9,060 [.evevnienniiennns Joreennnes 9,026 |.eennvennns forennnennn 9,026 e (B3N] evnvennnveninnen foreenneiiieens e foee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2025 |.......... 2,120 | e 214.65 |oveniiieiiieeenn [ 14,469 [o.veeniiiieiias v 11,468 [..covveens [oeeeenn. 11,468 | (3,001 vevvvennvennee Jooreenineenneens foernneenineeiinees o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |.......... 3,972 | e 215,76 |ovuvennieineeenn foevneens 27,253 |oveiiiieieineeenn e 19,900 [..oevneenn foreeennnn 19,900 | (7,353)] e eevneennnennn Joerneenineenineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/13/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/17/2024 |. 06/16/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2022 |. 07/12/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/15/2022 |. 07/15/2024 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 07/27/2022 ). 07/26/2024 = eeeeen. [0001 Lo




STATEMENT AS OF JUNE 30, 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 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2024 |............ 765 |eeeveieieieeins foeviennns 226.15 |ouuniennnns T3 | o s LI [ PR 46 |eunnnnns (1,622)]..veveevevievennn Joerneenineeiinees o e ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |.08/15/2022 |. 08/15/2024 |....

... 14,858 |- eeeeee 0001 L.

. |Equity/Index |JP Morgan ...

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2024 |............ 802 |euiiieiiieeiis v 223.06 |ovuuennnnn TI8T [eeeeeeiiiieeiinee foeeeeieeeiineenn Jereeiieens 225 [ e 225 [ceveninnnn (2,263)].vevveennnnennn Joevreenineeninees o e ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/14/2022 |. 09/13/2024 |............ BT | e 219.30 |ovuuennnns 5,789 [oeeveiineens foeveeeieveieees [ B17 | oo [ 617 [oeeeennnes (2,151 veveeeenieeenn Joerneenneeineen o e ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 09/15/2022 |.09/16/2024 |............ L7 ) F 218.61 |........... 7788 | fonineeeeeeciiees foiiieens 1,021 oo [ 1,021 |.......... [RN0:1)) R RIUUETRRRRR RROPIURRORY RN RIS 0001 ...........
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2022 |. 09/27/2024 |............ 330 | [ 21241 | 2,968 |..eviieeeeiiiins [ foiiiees 17 [ [ 1,147 | (1, 428).eeeeeee [ e e RIS 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2024 |............ FLL O 211.90 .o [C30:1:1CTH AU IR I 3,080 |uureieeeen | 3,080 |.......... (3,405 [ e e RIS 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2024 |.......... 1,037 [coeeiiiiieeiiis o 212.18 oo 9,730 |oueevieeeeeiies forrneeeeeeeiies foiiieees 4,075 | eeeeeeis o 4,075 | (4,800 [ o e RIS 0001 ...........

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 [ feveeeieveieees [ 1728 [ T X7 I (951)]evnevennevennneen foreenneiieees o fee ERTTRTIT 0001 .evenns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2024 |............ U R R 21474 |.......... T919 | forreeeeeeeiies o 2,966 [.eoeeeeens o 2,966 |.......... (3,389)[-vveeeeeeiveenn [ o e RIS 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 11/15/2024 |..........2,019 |ceuriernnvinnnninn forvenneenn 215048 |t 18,146 [ e e (74 [ 6,278 [...ccuu... (7,811 eeeeeeveccnieee Joereenneeneeens foereeeeireiiees foreereeees ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... . 12/14/2022 |. 12/13/2024 |.... |- eeeeee. 0001 L

. |Equity/Index |JP Morgan ...

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2022 |. 12/16/2024 |............ 9B4 | o 218.40 |........... (70 3 FORORURUUN R RN 2,579 | eeeeeis e 2,579 [oueenennnn (3,209)f-vveeeeeiiinens [ [ e RRTTIee 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2024 |............ [V FOTUPR A 215.73 |coeennnns 2,898 |ooniiiieeeeiiins fonneneeeeiies Lo L ) Y IO I 1,161 [ LG O O P N RRTTIee 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |.01/13/2023 |. 01/14/2025 |.... |- eeeeee. 0001 L

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/17/2023 |. 01/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2023 |. 02/18/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2023 |. 03/17/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2025 ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . | 04/17/2023 |. 04/15/2025 |.... |- eeeeeee 0001 L.

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 04/27/2023 |. 04/25/2025




STATEMENT AS OF JUNE 30, 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 . 05/12/2023 |. 05/14/2025 |............ 703 O 214.05|........... 8,799 | fonrreeeeeeeiees o 5,702 | .eeeeeeis o 5,702 |.ccuunnes (3125)[.veeeeeiiieens [ e e RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |. 05/15/2023 |. 05/15/2025 |.... ... 12,726 |- 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 [ovveeenieeneeen o e 876 | e [ 74 O (393N evnevennnvennnnen foreenneiineeins e fee ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 06/14/2023 |. 06/13/2025 |.............. L2 PR R 213.48 |oueiiiin 765 |eeveeeneeeneenn o e (SN [ T R (260)]+.vevnvennneennn foerreenneeninees o e ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |.06/15/2023 |. 06/16/2025 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
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 . 07/17/2023 |. 07/15/2025 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 . 08/14/2023 |. 08/14/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2023 |. 08/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 09/14/2023 |. 09/12/2025 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/26/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |. 10/13/2023 |. 10/14/2025 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/16/2023 |. 10/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/14/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2023 |. 11/17/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/26/2025 |.............. <73 PP R 207.95 |ouuiiiiiennn 299 [oeeeeieiiees s [ 337 [ o KT I (T12)]eeeeeeeeenieenns feerreenneeineen o e ERTTRTIT 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/12/2025 |............ 7 IO 215.10 [ooeennneee 3,491 [ e e 2,704 | eeeeeeis [ 2,704 |.......... [GNCLTA) FSRR RUOUUTTRRRTIR RROTRRRR RN RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/16/2023 |. 12/15/2025 |............ (S O R 214.78 |........... 5,99 [ooveeeiiiiiens e e VKT PUUUUTRRI 4,737 | (B8 [ e e RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/26/2025 |.......... 1129 | [ 216.18 |.......... 10,541 [ foreeee e VAN L4 I R TI77 | [:151)) U RO R RN RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |.01/14/2026 |............. CXIeT) FU N 215,30 [ooeeiiiiiieeeen foeeeiis [ C[VI) AR R 3,949 [ [ 3,949 (.......... [QCS10)) PR RUUETRRRRR RROPURRRR RN RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |.01/16/2024 |. 01/15/2026 |.... |- eeeeeee 0001 L.
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 01/26/2024 |. 01/27/2026 |............ 561 |oeeiieneiieiiins foeviennns 213.80 |ovuiieiiiiiiiinn foeviiennns 5,184 | foveiieanns 4,473 | [ 4,473 |euuiannnes (A o PPN FPTTUU TP PPPPPPTN LIRTTTITTN 0001 .oouvennns




STATEMENT AS OF JUNE 30, 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 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 Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/13/2026 |.......... 1,090 |.eeuuiernvernnnenn foreennnenns 211,04 | e 9,913 | e 9,994 [ oo 9,994 L BT e e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 02/15/2024 |. 02/17/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 03/14/2024 |. 03/13/2026 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 03/15/2024 |.03/16/2026 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/24/2024 |. 05/27/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/12/2026 |.............332 |oeeurverniennnnenn foreennnenns 21394 [ e 3,181 [ e 2,904 | e e 2,904 | (277 [ e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/17/2024 |. 06/15/2026 |.......ccvue 796 |oevnnvennnvennnnenn foreennnenns 21353 [ e T616 [oeveeniiiiiiiies e 6,950 |.eeniinnns foreieen 6,950 |oneiniein (BB6)]eenieeieviiieien fereeieeeieis e feee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2024 |. 06/26/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2021 |. 07/12/2024 |......eveuee 726 |oevnnienniinnnnenn foreeninenns 282.79 [.eevunnnn 10,241 [oeeeeeenneenns Jeeeveeieenieens foeernec Lo fen o (675 o e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2021 |. 07/15/2024 |........ceou 150 Joevunvennniininninn foreennenns 232.84 |.ccuunnnn 2,118 [eeeeeeeiieeens ferevennveneeen foreeiein Lo f e (3)]e e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2021 |.07/26/2024 |......ceevei T3 |ovvnnvinniiinnnienn foreeninenns 233.62 [.ccuunnnnn 1,080 [oeenneenineenns Joreveninnenineenn foerrneen Lo fn o (B8] o [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/13/2021 |. 08/14/2024 |............ 601 |ceuriernvirnnninn foreennenns 284,73 [.eevnnn 8,531 [ ferevenneeieeen foreeinei Lo [ e (889 e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/16/2021 |. 08/15/2024 |.............532 |eeuriernivinnniinn foreenneens 235.01 |ouunennnns 7,563 [oeeeeieiiieens fevneveneeenenen foreenineeneens Lo f e (484)]n e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2021 |. 08/27/2024 |......ccco. 414 einiiniiiiiiiinn [ 234.32[.ccvnnnn 5,878 [eeveerineerneen ferieienineeineen o A o A e (B39)f e e fee [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2021 |. 09/13/2024 |......ceevua 781 Jovrnnienniiininninn foreenienns 233.04(.......... 10,605 [oevueenieenineen forreninieiiienins e 30 [eeeeeeen ferrrererene e 30 e (9B e e [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2021 |. 09/16/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2021 |. 09/27/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/14/2021 |. 10/11/2024 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/15/2021 ). 10/15/2024 = eeeeen. [0001 Lo




STATEMENT AS OF JUNE 30, 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 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2021 |. 10/25/2024 |............ T3 | v 231.20 |euneeanns 10,072 |eveneeeeeeeieeen o e 75 [ e 75 e (1,298 o e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171272021 | 11/14/2024 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2021 |. 11/15/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 11/26/2021 |. 11/27/2024 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 1271472021 |. 12/13/2024 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2021 |. 12/16/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2021 |. 12/27/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2022 |. 01/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/18/2022 |. 01/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2022 |. 01/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/15/2022 |. 02/18/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2025 |............ 276 | e 228.32 [.cevunnn 3515 | o e BT | e [ BT e O] o e o = eeeeens 0001
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 1,354 | e v 1,354 [ (298] o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/25/2022 |. 03/27/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2022 |. 04/14/2025 |......vveuueii86 |oevnniennieninienn foreenenenn 23328 [ouncen 1,094 oo e Jeerneeiienn 95 [ e 95 [ (I52)]ciciicci e o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/18/2022 |. 04/15/2025 |............ FE L PRI AR 232.90 [.eevunnnnn 10,138 |oeeeeeeeeieees o e 21 [ e 921 e (1430)f s e e [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2022 |. 04/25/2025 |.......... 1,267 [oeeeeiiiiiiiiieen Joeeeeins 230.48 ... 16,002 |oevneeneeenneen e o 1,951 [ e e 1,951 o (2,538 foee e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/13/2022 |. 05/14/2025 |............ L5151 1 TR R 228.88 |ouuuennnns 6,905 [oueenieinineini fereeeieeeineen o 1,068 [.oeeneenn feeevennneee 1,068 |oennee (1,15 s e foeeeeie o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/16/2022 |. 05/15/2025 |.......... 2,159 | e 229.29|.......... 27,126 [oeeeveeenneens oo o 4,059 |eeeniiins e 4,059 | (AL 4AT )] [ e e = 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 |. 06/13/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2022 |. 06/16/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |. 06/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/15/2022 |. 07/15/2025 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/12/2022 |. 08/14/2025 = eeeeen. [0001 Lo




STATEMENT AS OF JUNE 30, 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 9 11 12 13 14 15 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount Paid Paid Income Value Code (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2022 |. 08/15/2025 |.......... 1,193 |oeeuvinniiiinienn [orennnnnnn 226,23 | 14,526 [.eeveeiieeiins | v 3,807 [.eeeiiies | 3,807 [ (2,638)].vevveennenennn Joerreenineeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/26/2022 |. 08/27/2025 |.... ....11,085 ... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 |......vveeui 833 |oevnniinniiniiiinn foreennen 219230 |ovn et 5,035 [ e e 2,287 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/15/2022 |. 09/15/2025 |..........1,807 |eeuvevnvennnnenn forvennnennn 218067 [0 20,896 [oeeencecceiees [ v 10,335 |.eeeeenes [oeennenn . 10,335 | (4,969)] . vvvveennnvennn Joerreenneenineen o e = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [ 09/27/2022 |.09/26/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2022 |. 10/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 11/17/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/26/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/14/2022 |. 12/12/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2022 |. 12/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/26/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.01/13/2023 |. 01/14/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/17/2023 |. 01/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2026 |......ceeveeen27 Jovenvenniiinnnnenn foreennnnn 219051 i 307 |oeveeeneeeieeen o e 71 e el 7 [ ()] vvvvevnvennnnen foreenneinieeins Jeeeeeiviee fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2023 |. 02/17/2026 |..........2,207 |oeeuvvennveennnennn forennnnenn 217,00 [ 24,285 |.evneinneeineen o e 15,893 |.eeveennes [oeennnenn. 15,893 oo (5,872)]uvevnvennniennn Joerneenneeiineen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2026 |..........71,025 |oceuvvenniiinnninnn e 21473 | 1,110 | o e 8,278 [.oeeeiees | 8,278 [ (2,869)]+.vevvvernnrennn Joerreenineeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 |........... 813 |oeeeevivnniiniiiinn forvennne e 21356 |ennnnnns 6,681 [oeeveeenieinnee foereenneiineeenn feveenans 5,275 | eevveinens [ 5,275 | (1,570)cevevevevenieee Jooreenneeieeens foereeeeireiiees o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2023 |. 03/16/2026 |..........2,386 |.eeuvveunrvennnnenn forennnnn 21414 |l 26,163 [o.eeeeeeiieennn foereeeiiieciiees foreeeis 20,045 | ceeienins el 20,045 | (6,682)[.cvvvernvennnne forreenneenneeni foernereniireiinees foreeneeiens = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/27/2023 |. 04/27/2026 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 05/15/2023 ). 05/15/2026 = eeeeen. [0001 Lo




STATEMENT AS OF JUNE 30, 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 9 10 11 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/12/2026 |........cceeeB1 |oernniennniininiinn foreennenns 213.48 |oueiiiin B72 e o e 558 [ e 588 e (7 ferreenneenneen o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/15/2023 |. 06/15/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 07/17/2023 |. 07/15/2026 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |.07/27/2023 |.07/27/2026 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2023 |. 08/17/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2026 |........coeu85 |oevuniiiniiniiiinn foreenneens 211.25 | 938 |eeveeeeneeineen o e 896 |.evneenns foreniiiinn 896 [ (251)]evnevennevennneen foreenneiincens o fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2026 |.......... 1,255 |eeuuiirnniinnnninn foreennenns 211.15 | 13,701 Joeveeiieiineen o s 13,366 [..ccvneenn foeeeennnn 13,366 | (3,627 vevneennneennn Joerreenineeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 |............. 943 |eeuriirniiinniinn foreenneens 205.62 |ouuuennnns 9,972 |oevveeeneeineen o s 12,218 [ [ 12,218 (3,208)].vevvvennenennn Joerreennenninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2026 |..........cei B8 |oevenvenniininiinn foreennenns 204,43 [.cceuiiiinnnnn T2 |eeeeeenneenneen o e 927 [ [l 927 e (258)]vvvvennneennnnen foreenneiiineenns Jeeeveieveie fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 10/16/2023 |. 10/15/2026 |.......... 7,854 |.ceuuvernnvinnniinn forvennnne 20445 | 19,443 [ e e 25,100 [ -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2026 |.......cc0u 382 |oevunvenniinnniinn foreeninenns 201.54 |ouunennnns 3,927 |veeeeieeieeen o e 5,681 [.oeeeiies | 5,681 i (1,563)]+ . vevneennvennn Joerreenneeninees o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/13/2026 |......oveu 174 |oenniiiiiiiiiinn o 206.94 |..euennnns 1,861 |oeeeeeneeeieees o e 2,192 | [ 2,192 | (597 )] vvnevennevennnnen foreenneiineees e fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 11/15/2023 |. 11/16/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/14/2026 |........coeecd9 |ennniinniiininiinn foreeneens 215.10 |oveniennienns 210 |eeeeeeieeieeen o e 179 [ el 179 [ (49)]vvvennvenieeen o e foee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2026 |..........c. 987 |oeeunvevnniinnnnenn foreennnenns 21478 | 11,088 [oeveeeeeeeieees o e 9,634 | i [ 9,634 | (2,616)[ceveverniennnne Jooreenneenneens foernneeninreinees foreeneeienans = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/24/2026 |............ 916 |oeeenienniiiinienn foreinenns 216.18 |.......... 10,454 [oeeenneiieins | v 8,545 | .cueiiiiins [ 8,545 e (2,299)]cvvvevnevennenen foreenneiincns e fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2027 |...cvuvvenn 204 |oevnniiiiiiiiiieenn foreenieen 215.30 |vevinieinenn foee e 2,310 | e 1,989 [.evveenes e 1,989 [ (321)]seveevennevennnnen foreenneiineens o fee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2027 |........i1,384 |oeveniinniiniiiinn foreenieens 213.89 |veviieieievenn foeee e 15,510 [ e 14,143 | e | 14,143 | (1,367 ceveeennvennnee Jooreenneeneeens foereeeinreiieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/12/2027 |..........7,099 |.ceuriirniiinnnnenn foreennnenns 211,04 |veeeieeeeeenn foeee et 12,064 [ o 12,510 [oeeeneees o 12,510 o BB [ o foerei e [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/16/2027 |....euvvenns 462 |oevnniinniinineenn foreeninenns 212,09 |eeiiiiiiiieenn foee e 5,116 | e 5,087 [.oeeeiies e 5,087 [ (28)]evevennevennnnen foreenneiniieens e foee = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/26/2027 |......eeevveei80 |ovvnnvenniininienn foreennnenns 21173 | foeenie 889 [ e 898 |.eeeienns [ 898 | G leeereiiiiiieee oo feries o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/14/2024 |. 03/12/2027 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 03/15/2024 ). 03/15/2027 = eeeeen. [0001 Lo




STATEMENT AS OF JUNE 30, 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

81903

1 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 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|
Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call N/A s Equity/Index | JP Morgan . 03/27/2024 |. 03/25/2027 |............ £ U I AT/ PO RN [INVZT FORR RN T765 [eeeeeeeeas | 7,765 |.......... (R IZ7£°) O EUUPN = eeeeenns (0001 L
JP Morgan Index Call N/A . . |Equity/Index [JP Morgan ... . |- 04/12/2024 |. 04/14/2027 |.... . .. 211.38 .. JORC 0T N 3,485 |... .. 3,485... -
JP Morgan Index Call N/A s Equity/Index | JP Morgan . 04/15/2024 . 04/15/2027 |......et. 3,133 [onniiiiiiiiiiiiiis foeeennennnn 210002 [ o 361 [ KV U 37,659 = eeeeenns (0001 L
JP Morgan Index Call N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/26/2024 [. 04/27/2027 |....evuee 1,198 [oniniiiiiinniins v 21112 [ e 18,308 [ e 13,973 [ceveeeees o 13,978 [ [C1CLC N R R R, = eeeeenns (0001 L
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call NA Equity/Index |JP Morgan ........... ... |. 05/14/2024 |. 05/14/2027 = eeeeens 0001
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/15/2024 |. 05/17/2027 |............ -1 R R 215.76 |evveeniiciininnn [ 9,699 |evveniiiiiiiii [ 8,592 | e e 8,592 |...cuunnn. (1 (075 R AR RN = eeeeenns (0001 L
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 05/24/2024 |. 05/27/2027 |............ LIS ) PO RN AT FO RN TR O RN 3,393 |eeeeiiiin | 3,303 |.eeeninnnns (L)) Y RN = eeeeenns (0001 L
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/14/2024 |. 06/14/2027 |............ A (V) S R 21394 [ [ LI PO RN U A () SRR R FAYA L] . (SIS ) R KR = eeeeenns (0001 L
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 06/17/2024 |. 06/15/2027 |............ L7 PO RN 213.53 [ [ VI PO RN 2,843 | e 2,843 |t (200223 R K = eeeeenns (0001 L
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/27/2024 |. 06/25/2027 |............ L1613 PR RN 213.86 |eevveeiiiininns [ 5,819 |ouveniiiiiinins foeereriecceen e [ (KSR 1) R EERUUPR = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2023 |.07/12/2024 |.... P RO 4,505.42 |.. -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.......... 1,207 [ooeiiiiiiiiieiees oo 4,522.791......... £ 173 P R RN 480,081 [..oeeeeennn |ovnennns 480,081 |......... 287 415 | o = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 07/27/2023 |. 07/26/2024 |.... P RO 4,537.411.. ..8,941 (. -
S&P500 OTC Europear
Call-Buy ....cevvvnnnnne N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............ L2227 PO RN 4,489.72.......... /%74 1 PO RO RN 58,888 [...ccooeees [oerinnns 58,888 |.......... 33,185 |eeveeiiiiiinnn fooreiii e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... P RO 4,437.86 |.. -
S&P500 0TC
Call-Buy ....cvvvnnnnnne N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ ALY [ 4,405.71 = e 0001 e
S&P500 OTC European
Call-Buy ....cevvnnnnnne N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ LI PO R 4,505.10 [.......... 29,666 |....oeeeeinnnns foeviiiiinciinn fees 76,252 | ceevviinnnn [ 76,252 [ouunnn.enn 39,391 |eveeiiiiiiie foree = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 09/15/2023 |. 09/16/2024 |.......... (17 PO RN 4,450.321......... 474,368 |.eveneeeiiinines [oevviniineeeiinns e 1,344,356 [ .oevnneens [ 1,344,356 |........ [ 02<IC) R R RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. L) PO RN 4,274.51 ..o 8,329 |.evviiieiiiiin [ 28,789 [ceveeeens o 28,789 |.......... L I: K R AP RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne N/A s Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ |} R R 4,327.78 |cuueennnn. 28,245 | e e 98,414 | oo [ 98,414 |.......... 40,911 [ooiiiiins | [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |.......... VST PO RN 4,373.63|........ YA IN-ICIVN R FOPRRR RN 1,596,408 [....ccevnes |onnne 1,596,408 |......... 697,295 |..evveeiiiiiiinnn oo = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ (L7 I R 411737 [ 25,380 [oeunneerinininens Joevenninieiiinnn [ 4126 [.eeeeeeen o 114126 |.......... LIV [V VN U F RN R, = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2023 |. 11/14/2024 |.............. L) PO RN 4,495.70 |........... (LT R AR RN 26,511 [ [ 26,511 [oennneees LT U R AR RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/15/2023 |. 11/15/2024 |.......co 1,491 [ooiiiiiiiiiiiiiins oo 4,502.88 |......... R TLSTV N N RN R 1,091,502 [..oeeeeens o 1,091,502 |......... B42,574 | o = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... P RO 4,550.431..........39,188 ... 148,805 |........... eeee.... 148,805 ... -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnns N/A s Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 12/14/2023 |. 12/13/2024 |............ L 271 PO RN 4,719.55 |.......... 52,320 |.eevvnieieiiiinn oo s 82,482 | .ot [ 82,482 |.......... 50,228 |.eevveeiiiiininnn [ e = reeeenns (0001 L
S&P500 OTC European
Call-Buy ...covvvnnnnnns N/A et Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/16/2024 |.......... 1,248 [ | 4,719.191......... 265,899 |...veniiiiiiiin foonniiiiin i 731,634 | oo | 731,534 ......... 440,028 |....ooiivivinnnns v oo = eeeeenn. (0001 Ll




STATEMENT AS OF JUNE 30, 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

61903

1 2 4 5 6 7 8 9 10 12 13 14 15 17 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 12/27/2023 |. 12/27/2024 |.............. FA ) PO R 4,781.58 |covvee e 18,839 | e s A3, 71 [ [ 4371 LS 7N PO EOUPTTR [ RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. FL PO R 4,783.83 |cevveiiiiiinin foeeeiinnnn LT AT R 43,313 | eeeeeiee e 43,313 27,582 | foeeeiii e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.......... LG 1 R A 4,765.98 [covvnniiiininnns Joerennnnn 354,835 |..evveniiiiiinnn forees 954,366 |....ovvunnn [ornnnn... 954,366 | 599,531 |oevvveiiiiiinnnn oo e [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. LU N R 4,890.97 |oevveniiiiiini [ 021 R 4,835 | ceeieeees e 4,835 | P LY PO KRR R RN = eeeeeens (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. eIt R R 5,000.62 |cueveeiiiiininns foereiinnnn 2T P RN ATTE e [ AL TTS S0 PR ER AR KRN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.......... LI 1 R A, 5,020.73 |.ccevviiiiiiiinen fereees PIET N PO R 476,848 | ........... [.........476,848 |......... PV R 11V R KOO (R RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 02/27/2024 |. 02/27/2025 |.............. LU A R 5,078.18 = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index/Annuity ......... Equity/Index |JP Morgan ........... . 03/14/2024 |. 03/14/2025 |.............. [V RPN AR 5,150.48 = eeeeens 0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... L ICKES N R I 5, 117,09 [ceveniiiiiiiinns oo LK R AR 594,003 |......evunr [ovnnnn... 594,003 ... JECIETN0ZIVN R AR R R = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 03/27/2024 |. 03/27/2025 |.............. LY/ PO RN 5,248 49 |...cevviiiiiiiinn feeeeeeens (U7 FO RN 12,498 |.ovveeeens ool 12,498 | V7T PO KPR R RPN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. [C1: ) R AR 512841 | [ 18,114 | s o 21,872 | e [ 21,372 | JeRc5T N R KRR RN RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 04/15/2024 |. 04/15/2025 |.......... 1,839 [ o 5,061.82 [cevveniiiiiiinnnns Joerennnnn RCT Y 151 IR RN 710,127 {.eeeeeens |oeeennn 710,127 [ 362,969 |..evvvnniiiiiinnn o e [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. LN PO RN 5,099.96 |...cevvnniiiiiinn foeeeeeens 10,900 [oovvevvennniiiiinn [ 19,280 [.eeeeeeenn Joveennnn 19,280 .o < VN R FORRUPRY KU R, = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. eIt O R 5,246.68 |.....iiiiiininn i LV L R FPRR 33,936 | ..evvnnnn foeennnnnn 33,936 | [ A 8 R KPR AR RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ........... ... |- 05/15/2024 |. 05/15/2025 |.......... L 7{0 3 IR EN 5,308.15 [cuvveniiiiiiiinns foeeeinnnn L7 ) [ F AR 358,463 |......evvnn |oenenn.. 358,463 | [QECIC TR} R FORRUUUR R N, = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/24/2024 |. 05/27/2025 |.............. (11 PO RN 5,304.72 .cceviiiiiiiiiinn feeeeees AIN1ZA ) F RN 15,764 [.eeeeeens | 15,764 [ [RTZLCL.) PO EORPTR [ RN = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..oevevnvernnns Index/Annuity ......... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 06/14/2024 |. 06/13/2025 |.............. i RO R 5,431.60 = eeeeens 0001
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/17/2024 |.06/16/2025 |.... P RO 5,473.23|.. -
S&P500 0TC
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. (11 PO RN 5,482.87 = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 07/17/2023 |. 07/15/2024 |............ (S5 P AR 4,522.79 | eeeeee e 83,210 [ e [ 71,463 [.eeeneeeens |oeeeennnn 71,463 | ISR T ) R R A, = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/17/2023 |. 07/15/2024 |............ (SR [V) R I 4,522.79 .0eeeee 83,009 [onniiiiiniies i [ 75,539 | eevevinee oo 75,589 o [SX VP O FORUR RO R, = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvnnnnnne Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/17/2023 |. 07/15/2024 |.............. Lo PO RN 4,522.79 |.eeeeeen 19,504 [ i [ 44,657 | oeeeennne [ 44,657 | 34,798 |vvveeieeiinnn foovveeiiinceins e e = eeeeenns (0001 L
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 |.. -
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/15/2023 |. 08/15/2024 |............ ;) R I 4,437.86 ... 44,868 | [ i 136,015 = e 0001 e
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 |.. ....41,006 -
S&P500 0TC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 09/15/2023 |. 09/16/2024 |.......... IR C1: 1 R A, 4,450.32 |..ceeunn 76,125 [ [ o 206,484 | ........... [.........206,484 |........ 17,007 |oeeeeeiieiiennn [ e [ = reeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index/Annuity ......... Equity/Index |JP Morgan .....ccoooe ceveeireiiiiiiiiinniiiinnns . 09/15/2023 |. 09/16/2024 |.......... 1,102 ] i e 4,450.32]..........66,218 |......ooovinninns | o 182,718 | .o oeeeen. . 182,718 . 105,213 [ e foiiiies o = eeeeenn. (0001 Ll




STATEMENT AS OF JUNE 30, 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

0c¢'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-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 09/15/2023 |. 09/16/2024 |............ LI I R 4,450.32|.......... 32,204 | e s 85,473 | .oeeeii [ 85,473 |.......... SIS (N S R 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 |.......... L LGN R A 4,373.63 |.......... 52,439 |.oovvieiiiinin [ e 204,915 | ceeeeeis [ 204,915 |..ouunnnnn 82,212 |eeveeiieiiinn foereiii e 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 |............ [CIEK ) R I 4,373.63 |.......... YR 1V U EPRR AR 148,498 [.eeeneeeeen oo 148,498 |.......... [CI0JRe1 /28 R R R R 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 |.............. Lo PO RN 4,373.63 |.......... JLCIR:(CIC) RN FPRPR RN 65,538 | .coeveiin [ 65,538 |.......... 39,848 |..evvniieiiiin foereriiinn e 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 |............. Rcit ) FO R R 4,502.88 |.......... 20,980 |ouenneeeiiiines foeveeiieeiiinn fees 65,345 | .ooeviiin [ 65,345 |.......... 24,509 |.eeveeiiiiiiin foereirin e 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 |............ (SIS PR AR 4,502.88 |.......... L1V Y O ERR N R LPZIR VAN (SRR R 124175 |.......... LT V£ R FORR RN R R 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 SR AR RN AT I 21,255 | V25T R AR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne 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 |ouenieeiiiiines foeveiiiiiinn e 61,739 [.eveeeeees [ 61,739 |.......... 28,826 |eovneieiiiiin foereei 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 |............ [51572 P R 4,719.19 .......... TR /X 2 U (R R, 82,431 | oo [ 82,431 [o.ennnneen 34,031 |vvveeiieiiini foerriiin e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 12/15/2023 |. 12/16/2024 |............ (L7 I 4,719.19 .......... 26,567 |oueneeeiiiiines foeviiiiiienn fee 55,140 | .oveeninn [ 55,140 |.......... 37,934 |eveniiiiiinnns foereiii e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... veer | Index/Annuity . . |Equity/Index [JP Morgan ... . 01/16/2024 |. 01/15/2025 |.... P RO 4,765.98 |oovvvnevirinnnns foeeeennnnn 40,595 [ [ 76,882 [ -
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index | JP Morgan . 01/16/2024 |. 01/15/2025 |............. 945 | o 4,765.98 |oovvvniiiiininns foeeeiinnnn [ 17727 IS R, 115,923 | v [ 115,923 |.......... 54,695 |..uvveiiiiiiin foereiiinn e e EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index | JP Morgan . 02/15/2024 |. 02/18/2025 |............. LSSV R R 5,020.73 |.coeiiiiieiiiiinn feeeees LV 728 T FO RN 48,064 [..oeeeeeees o 48,064 |.......... LA X 1 R AU KRR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index |JP Morgan ... . 02/15/2024 |. 02/18/2025 |.... [N P 5,029.73 |.. -
S&P500 OTC Europeat
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 02/15/2024 |. 02/18/2025 |.............. [ PO RN 5,029.73 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 03/15/2024 |. 03/17/2025 |............ J£7 I I 5, 117,09 [eeveeiiiiiiiins o L YL N PO RN 49,558 | .ooeeriis [ 49,558 |.......... L R AU KRR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index | JP Morgan . 03/15/2024 |. 03/17/2025 |............ SV R I 5, 117,09 [eeveeiiiiiiiins o 55,089 |..evveniiiiiini [ TA2 [ o A2 e LT 1 R AU R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 03/15/2024 |. 03/17/2025 |.............. L1V PO R 5, 117,09 |oeveeeiiiiiiiins [ A1V PO RN 9,076 [.eeneeeeens |oeeeinnnnns 9,076 |........... 1,671 | oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2025 |............ (<78 IS R ESTV[C R FO RN FC I (15 R FP 54,265 | .ceverinnnn [ 54,265 |.......... 2T (11N R R R A EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index | JP Morgan . 04/15/2024 |. 04/15/2025 |............ [CICK ) R I ESTV[C R FO RN 36,266 [..ooevvvnninnins |orriinns 61,895 [.eveeeeeees [ 61,895 |.......... 25,629 |.evveeiiiiiinn foereeein e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/15/2024 |. 04/15/2025 |.............. - VN R R ESTV[C R FO RN LIVECT) I RN 20,926 | .ceevnnnnnn [ 20,926 |........... [T (SN R KPR AR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/15/2025 |............ [ 20 P AR 5,308.15 [cuvveniiiiiniin o FC IR < VN R FPR, 38,970 [.eveneeens [ 38,970 |..ennnnnee AR Z [V R FORUPRY RO RO, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/15/2025 |............. B49 | o 5,308.15 [cuvveniiiiiiiis i LT PO F 42,990 | .eeeeniin [ 42,990 |..counnnnns TR RN FOR KPP P RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/15/2024 |. 05/15/2025 |.............. L ) PO R 5,308.15 |oevveniiiiiini [ L7 R T756 [eeneeeeeas |oeeeiinnnns VAL . LSNP KRR R KRR EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ L3 [0} ISR RN FIYR T N T VL PO FPR 24,206 | .oeevvnnnnn [ 24,206 |.......... [RIRCLC1C)) R AU KRR R, EIRTTT 0001 .eeennnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index/Annuity ......... N/A s Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ [ P AR FIYR T N T ) U I, 34,300 | .oevevninnn [ 34,300 |.......... [T 153 Y EPTRR [ RN EIRTTT 0001 .eeennnnens

S&P500 OTC European
Call-Buy ..eevveernnnnes Index/Annuity ......... N/A e Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6KS28 | 06/17/2024 |. 06/16/2025 |............ 108 [ e 5.473.28 [ e o 7R |, 18,389 |.uveeeeee [ 18,389 |.......... (4.408)]...eeeeeieinnenns o o e [RTTII 0001 ...........
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1 2 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 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 | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ L) I R 4,505.42|.......... A T2 VN O EPN AR 189,565 | ... 189,565 |........ 102,810 |oevvveeneeivinnnn oo i [ = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 . 07/15/2024 |..........3,534 [ccceviiiiinininiins Joeriinnnn 4,522.79|...... 1,354,080 [.ooeeevnieeeins e o 3,326,088 |........... [nnnne 3,326,088 |...... 1,815,177 | foee e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/17/2023 |. 07/15/2024 |.... P RO 4,629.08 |.......... 38,548 ....84,014]... ....49,138 |. -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 07/27/2023 . 07/26/2024 |.....evveeen 264 [eneeiiiiiiinnnns Joeeeinnnn 4,537.411......... 104,423 [ e o 245,531 | eeeeeii [ 245,531 |......... 133,201 [oiiiiiiiiieies e foerrviiis e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 08/14/2023 |. 08/14/2024 |.... P RO 4,489.721.........154,878 ...373,844 | ... ....373,844 |.........187,839 |. -
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |..........3,693 [ccceiiiiirrnnnninns Jovrennnnn 4,437.86 |...... 1,500,356 [.ooeveviieeeies Jevninieiiiiis oo 3,804,882 [..euuneenns [ 3,804,882 |...... 1,886,895 [..ovveeeeiiiiiis [ [ o = eeeeenns (0001 L
S&P500 OTC Europear
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... P RO 4,537.71 |.......... 42,257 115,004 ... ....115,004 |..........60,478 |. -
S&P500 0TC
Call-Buy ....cevvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ P21 U AR 4,405.71 |......... 19,978 | [ o 308,307 [.eevuneens o 308,307 |......... T LIV N R AR R R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ 72 P RN 4,505.10 [......... LICT: 1 U AR RPN 366,282 [.evvuneeens e 366,282 |......... ECZICIVIN R A R R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |.......... T2 1 PO RN 4,450.32 |...... 2,077,030 [ooeeeeeiniieiens [ oo 5,422,512 | ceeeriiiis | 5,422,512 |...... 2,639,396 |..evvnniiiiinin foorreinicienn e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ LT I R 4,548.23|.......... LY/ V2 I O EPRN AR 133,238 | .evvenin [ 133,238 |.......... (6173 1 T S R R R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ FeLCIVN AR RN 4,274.511......... 146,956 [...oovevvvninnes fovvennineiniinnns [ 437,335 | ceeeenian [ 437,335 |......... ISRt R FORU RN R R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............ 12N P AR 4,327.78 |......... STV N O EPPRPUT AR 396,250 | .oevvnnnnnn fernnnnns 396,250 |......... LT T R FO R R R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |.......... L3R VN PO RN 4,373.63 |...... 1,877,013 | oo e 5,211,348 | oeveven [ennnnn 5,211,348 |...... 2,395,154 [ [ [ e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ LU I R 4,465.48 |.......... TR/ RO ERR AR 10,274 [ e o 110,274 |.......... [0 £ R R AR RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............. LIV F R AR 4,117.37 |oueen LTIV N ORI EPPPRN AR 637,053 [.evueeeees o 637,083 |......... 256,086 [....oovverrnnnns foevnniinineeiiinn o e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. 349 | e 4,49%5.70|......... ST (1< R AR R 360,971 [.evveneenns o 360,971 |......... 71T S R R R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |.......... 2,958 |oueeiiiiiiiieeens e 4,502.88 |...... LI LU TCY A R (R RN 3,038,530 | ..cevvnnnnn feunnnn 3,038,530 |...... LSS (VN R KRR AR RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ T2 foes 4,608.70 |.......... TR 7< 2 EUU R 104,175 [ e o 104,175 |.......... 52,615 |vvvnniiriiinnns fooreeiiicns e = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 . 11/27/2024 |............ 74 1 S N 4,550.43 101,796 |ovveeeeeeceiis [ v 267,280 [.eevnneenns o 267,280 |......... 129,857 |ovvveiiviinnnns foeveniieeieins e = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index/Annuity ......... JP Morgan ........... . 12/14/2023 |. 12/13/2024 |............ KAL) PO R 4,719.55 LRI 2 2 Y R AR RPN 265,360 | ... 265,360 |......... LIONVC N R RO R R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573 | 12/15/2023 |. 12/16/2024 |.......... 2,848 [cccoeiirirnnnnninns |oerinnnnn 4,719.19 [...... 1,109,688 |.evvveneeievinen oo e 2,404,579 | .covvrnnnnn fennnnn 2,404,579 |...... LGS VN R KU AR RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2023 |. 12/16/2024 |.... P RO 4,832.45]..........21,349 ....49,835|... ... 28,234 | -
S&P500 0TC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... JPMorgan ...eeiiii e . 12/27/2023 |. 12/27/2024 |............. RGN FO R RN 4,781.58 |......... 127,285 [ v o 266,555 | .oeevvrnnnn [ 266,585 |....uun... R0 728 R R R R = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ ot VN R ERN 4,783.83 [cevveeiiiiiinnns Joeeennnnn 146,894 [..oovvvniiiiiis Jevninnns 303,051 [.eveeneeees o 303,051 |......... LI LY/ R R R RN = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.......... IS (1[N PO RPN 4,765.98 |oevvnniiiiinnnn | LRIV VA U R 3,105,523 | .oeevvnnnnn [ennnns 3,105,523 |...... LRZA 200 R R R R, = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnne Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.............. L2 PO R 4,880.36 |..evnniiiiininn foereiinnnn 30,503 |.evveeiiiiiniin [ 66,894 [..ooeeeees o 66,894 |.......... 36,391 |evveeiiriiinis foereriin e = eeeeenns (0001 L
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 ). 01/26/2024 |. 01/27/2025 |............ 204 )i [ 4,890.97 |.uveiiiiiiiinns fooeiinnnn 80,767 |.ovvveeeniiiinnnn oo 145,644 | .oovvvnnn |onnnnnns 145,644 |.......... 64,883 [....iiiiiiiiiiins | fois e = ieeeeen. (0001 Ll
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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 | 02/14/2024 |. 02/14/2025 |............ L7/ P AR 5,000.62 [cevuuniiiiiinnnnns Joerennnnn 208,090 [..euniiiiinnnnnns foeeennnnn 318,445 |... 318,445 |......... 110,355 [ Jeeneeceeis forrrviiis o EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |..........3,160 [cccevirrirrnnnninns Joevennnnn 5,020.73 |..oeviiiiiiiiinnn [ 1,307,613 [ e 1,952,918 [..eveeeeens [ 1,952,918 |......... 635,305 |..eevvnnniiiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |. 02/18/2025 |.... P P 5,150.44 |.. ....48,228 ... ... 17,048 . -
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiieeeeeinnns . 02/27/2024 |. 02/27/2025 |............ P 1 PO AR 07 U 101,083 |.evvvveeiviennnn [ 147,617 | oo | 147,617 |.......... 46,554 |.ovveniiiiini foeeeeei e EIRTTT 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/14/2024 |. 03/14/2025 |............ X7/ P AR 5,150.48 [cevvnniiiiiiinns oo 183,849 [civiiiieieies Jeveinns 243,931 | oo [ 243,931 |.......... [CIV <728 R FOR R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... T (163N PO R 5, 117.09 |eevveiiiiiiiins o 1,419,701 [ v 1,870,440 [...eeeenns | 1,870,440 |......... 450,739 |oeevveeneivinnnn oo 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 [ooeeiiiiiiieeens s 41,023 | oo [ 41,028 |.......... U R AR R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ........... . 03/27/2024 |. 03/27/2025 |............ L) U R 5,248.49 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LSLCIVN R RN 5,123.41 EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 04/15/2024 . 04/15/2025 |..........3,408 [...ccovvirrnnniinns |orrnnnnd 5,061.82 |ceuvuniiiiiiinnn oo 1,514,448 | o 2,229,410 | oeeeevnn [0 2,229,410 ... AT N KRR (R RN EIRTTT 0001 .eevnnenens
S&P500 OTC Europeat
Call-Buy ... veer | Index/Annuity . . |Equity/Index [JP Morgan ... . 04/15/2024 |. 04/15/2025 |.... PR P 5,163.06 |.. ....54,747 ... 18,502 |. -
S&P500 0TC
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ P28 P AR 5,099.96 |...ccvvnnnniiiiinn fonnnnns 100,69 |.oevvvenneeiiinnnn oo 143,764 [.eeeeeeeeen o 143,764 |.......... LT T R R R A EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ LIV R RN 5,246.68 [....oviiiininnns |oeeiinnnn 4,272 [ s 145,583 | .ovvvnenes [ 145,583 |.......... 31,311 [ i [ e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |.......... %53 1 PO RN 5,308.15 |cuvveniiiiiiiins o 1,053,554 [oovvniiiiiiinnn oo 1,821,787 [coeeeeeeeis | 1,321,787 |......... 268,233 |..eovveneeiiinnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |.............. [CICT) R AR 5,414.31 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... veer | Index/Annuity . . |Equity/Index |JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... [N P 5,304.72 .. -
S&P500 OTC Europeat
Call-Buy ....cevvnnnnnne Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ 330 |eeeeeieiiiiii o 5,431.60 [cevveniiiiiiinnns Joerennnnn LKA U 155,19 [ o 165,119 |.......... LLCTRE<[U N R AU KPR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/17/2024 |. 06/16/2025 |.......... 3 T2 PO RPN S5 473.28 v fenns 1,070,706 |..evvvneevvennnnns foeeene 1,056,574 [..eeeeenns | 1,056,574 |......... QLR E7)) F RPN R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |.............. A TN (R A 5,607.32 |cevveniiiiiiniins foeeeiinnnn LIVR K U I, 25,991 | oeeieii [ 25,991 |.oovnis (7223 Y KRR R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index/Annuity ......... N/A Lot Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 06/27/2024 |. 06/27/2025 |.............. 86 [.iiiiiiiiiiiiins e 5,482.87 |.uvuiiiiiiiinns foeniinnnnn 40,337 |.evveniiiiiiii [ 3,772 [ [ 38,772 ..cn..... (1,565)].ceeeiivinnnnnns foovevninnieiiinns foonniiiiiiiiiinns v [RRTITTN 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 22,830,127 14,340,526 0 65,579,493 | XXX 65,579,493 25,894,691 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 22,830,127 14,340,526 0 65,579,493 | XXX 65,579,493 25,894,691 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 22,830,127 14,340,526 0 65,579,493 | XXX 65,579,493 25,894,691 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX




STATEMENT AS OF JUNE 30, 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 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)
0499999999. Total Purchased Options 22,830,127 14,340,526 0 65,579,493 | XXX 65,579,493 25,894,691 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P500 0TC European Equi ty/Index ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... /7. N IR JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |.............. PN P 5,575 cuuunnnns TS TE TV FOR RN [RTIC)) R RN (6,569)] .evvnnneens o (6,569)f.......... (015K ) O EUPTRR R RN LT 0001 .eevnnenens
S&P500 0TC European Equi ty/Index ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... /7. N IR JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |.............. L1 5,934]......... 5,934.00 |..ccovvnniiiiinnn foreeeens (11,422))ceeeiiiiiinns | (16,003)f .evnneeees o (16,093)f.......... [-TAD) R R R R, LT 0001 .eevnnenens
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... N/A s . .. |Vells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ L [U[C]) 4,927 |ouuennnnn 4,927.00 LT 0001 .eevnnenens
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |............ 94| 5,130 |......... 5,130.00 LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ L[ R 5,561 ]....en.. 5,561.00 LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. LN 5,246 |......... 5,246.00 |oevvenniiiiinnnnns foeeeinnnnn [ZC102) O RN (6,004).eneeeeens |oevennnnns (6,004)f.......... (3,395)].ccevvnneiiiiinnn oo e [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |.............. 84 e 5,690]......... 5,690.00 [cevuuniiiiinnnnnns Joerennnnn (16,457)[.cevvevieeeees Jevninnns (23,899)] .eevvvnnns [ (23,899).......... (AL} O EPTRR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. ) I 5,200 |.uunnnns 5,290.00 [cevveniiiiininnns foereinnnnn [E18:1570) AR (9,312)] cevveeees o (9,312)).ceveennns (3,425)].ccevvniiiiiinnn oo e [ LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ 128 [ 5,829|..uuun..s 5,829.00 [cevveniiiiinnnnns Joerennnnn [ BRLYD I RN (30,706)( .eevneeeeen o (30,706)].......... [ LC15) R EUUPTTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.........e0eeiB |veennnn 5,597 e 5,597.00 |.. ...(18,258) o= e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |.............. [ I 5,253]......... 5,253.00 |..eeeveeniiiiinnn foreeeees (22,227 )] vveneeeiinnnnes Joeennnnn (30,070), LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 04/15/2024 |. 04/15/2025 |............ LU 5,128]......... 5,128.00 [cevveniiiiiinnnnns Joereinnnn (72,519))ceveiciiiiinn [ (108,934) LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |.05/14/2025 |..............51 | ..coeeenn 5,391 ceeenins 5,391.00 [cevueiiiiiininns Joeeennnn (17,702)|... ...(23,478)] ... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. (-7 4,989]......... 4,989.00 [cevveniivinnnnns Joerennnnn (20,484))..cvvniiiiinnnns |oereinnnn (39,471) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. 84 e 5,227 |euuunnnns 5,227.00 [cuvuenriiiinnnnnns Joerennnnn [(IURCCT) R PR [T I (45,49%)|......... [QISTRESI*)) R ERUUR PR RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |.............. 66 [....ccvvnnnnn 5,454]......... 5,454.00 |..ccevvnniiiiinnn fereenns (21,380 evvvvnneenes Jevnnnnnns (27,837 ceeeeeeees oo (27,837 ). [T R EPTR [ RN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. (157 PO 5, 113]....ennn 5,113.00 [cevennniiiiiiinns Joereinnns (R[22 R RPN (20,957)] cevvvvnnnn [ (20,957)f......... [QIUAYATS) R RN R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ JECI0 N R 4,880(........ 4,880.00 [.ooevvevnnnninnns Jevnnnnnns [(CINK7)) R RN [QESTETS)) U R (135,445)......... (WLFCIK)) P R PR N LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |.............. 85 [ 5,727 |ouuennnn 5,727.00 [cevueniiiiinnnnnns Joevennnnn [QETRI)) R (5,597)) cevveneens o (5,597).cvvunnnns L2807 R AU KR R, LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 04/15/2024 |. 04/15/2025 |.......... 1,495 [ooeennnnnnne 5,150 ......... 5,150.00 |ouvvueiiiiiinnnns [ (580,004)f.....cccvvunnnnns |oennnnn (877,286)] .eevvvvnnn |evnnnns (877,286)....... (AT 2| R RN R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ JLI0 N R 5,126 |......... 5,126.00 [cevveniiiiiinnnnns foerennnnn (46,895))..cuuniiiiinnnns foerinnnnn (75,747 ) evneeeeen o (75,747)......... (28,852)].cvveeeevinnnnns Joorernniinieeiiinn e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. L1 O 5,627 |......... 5,627.00 LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |.02/18/2025 |.... 5,110.00 |.. o= e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index/Annuity ......... JP Morgan ...ooiiiiis ceeeeiiiiii . 02/27/2024 |. 02/27/2025 |.............. 10t 5,269)......... 5,269.00 |..euuniiiiiinnnns fooniinnnn (1,097)]ceevveenniiiiins fos (2,124) e o (2,124).......... (1,027)] e evvvvenniiies Jeveneeecvinnns forvviiniiiniiiiins o [RRTOPTITN 0001 .ooennnnens
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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 Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |.............. AT F. 5,635].uuunnns 5,635.00 [cevueniiiiinnnnnns foevennnnn (2072 KR (23 1211)| U (24,890)............ (1512 R RPN R KRN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573  |. 01/26/2024 |. 01/27/2025 |.... 5,080 f......... 5,050.00 |.. ...(30,172)] ... ....(30,172) o= e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/24/2024 |. 05/27/2025 |............ 104(....cconnnens 5,464 |......... 5,464.00 [cevveniiiiinnnnnns Joevennnnn [(730F) | I IR [CE30)) I (44,205) EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |.............. L2 I 5,788(........ 5,788.00 [.ooevvevneniienns Jevnannnns [QVIES)) O IR (13,082)] cevvvvnnns [ (13,0382)f....eeee [(S740) S R R RN LT 0001 .eevnnenens
S&P500 OTC European Equi ty/Index
Call-Sell .....cevvennns Index/Annuity ......... N/A s . .. |Vells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. 50 [ouveniiiinns 5,365 ].uunnnns 5,365.00 (12,671)]..cveen [0 /<)) R AR R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European Equi ty/Index ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |............ 165 [...cccenennns 5,648]......... 5,648.00 [c.evuniiiiinnnnnns Joeeennnnn [(STTA) I IR (50,679).evnneeees o (50,679)........ [QITRVV[V)) R AU R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/24/2024 . 05/27/2025 |......eveneeeee - 5,795 cuuunnnns 5,795.00 [cevunniiiiiinnnnns foevenninnnns (173 P R [15T]) O [151)) [REC(C)) R AR R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/24/2024 |. 05/27/2025 |.............. [S11 FO 5,437 |ouuennnns 5,437.00 [cuvueniiiiinnnnnns Joerennnnn [QETCELY R RPN (11,082)[ .evnneeees oo (11,062)........... e FO KPR R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/26/2024 |. 01/27/2025 |.............. 10 i 5,038 ]......... 5,038.00 [ceeveniiiiininnns foereinnnnn (17225 O RN (3,516)] cevveneens oo (3,516)f.......... (2,208)]. v oo e [ LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |............ LT R 5,33%]......... 5,334.00 |..covvnnniiniinnn foreeenes [RCTRECC) O PPN (54,865)] .eevvvnnnnn fennnns (54,865)f......... (A7) FO RN PR RN LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |.............. eIt 5,567 |....un.. 5,567.00 [cevveeiiiiininnns foreeinnnnn (A1) R R (16,004) .evvneeees o (16,094)f.......... {13 O EUUPTRR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/17/2024 |.06/16/2025 |.... ...5,583[......... 5,583.00 |.. (171,982)]... o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... 1,206 [onee 5,219]cuuunnnns 5,219.00 (359,006) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. k7 I 5,565]......... 5,565.00 s ,608)] ceenee e (5,608)f LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |.02/18/2025 |.... 5,000(......... 5,090.00 |.. ....(78,264)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... 1,202 [oeeiinnnne 5,207 |.uuunn 5,207.00 (667,649)] LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |............ M 5,382].uuunnns 5,382.00 [cevueniiiiinnnnnns foerennnnn (IR )) O IR (51,890) veveneenns o (51,890)f......... [QATREIC7)) R FOR R R R LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |.............. Lo O 5,911 ]uueennn TR V[V O RN [QECTRICIC)) R A, (19,822)] cevvvvnns [ (19,822)f.......... [T R EPTR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 02/27/2024 |. 02/27/2025 |.............. L7 5,256 |.0uunnn.n 5,256.00 [cevunniiiinnnnnns Joerennnnn [QETEK)) O IR (23,706)( vevnneeees oo (23,706)f.......... [RETRESX ) Y EUPTTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. T I 5,26 |......... 5,226.00 [oevveniiiiininnns foreeinnnnn [(1r/0[0)) R R (10,478)[ .evvneeees o (10,478)|.......... [ETA) P KPR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 04/15/2024 |. 04/15/2025 |............ 179 [ 5,371 ]cuuennnn 5,371.00 [cevueniiiiinnnnns foerennnnn (46,960)[.....ccvvnnnnennns Jounnnnnns (76,822)[ .evvneeees oo (76,822)f......... (29,863)]..vvveeevernnnns foerernninieeieinn o e LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 02/27/2024 |. 02/27/2025 |.............. (7 . 5,192]c.uunnnns 5,192.00 [ceveeniviiinnnnns Joerennnnn (220 11X} I PPN (33,549)] eeeeennn foveannnnn (33,549).......... QR PO RTUUTTR PR N LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. Wl 5,266 |......... 5,266.00 [c.vvnniiiiinnnnnns foerennnnn [QL:7C)) R RN (2 5)) IR (22,495)).......... [WA1-772) R AR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.......... 1,436 [o.oeennnnnnee 4,849|......... 4,849.00 |oevvvnniiiiinnnnns foreees (481,542)..ccvveiiiiiinnnn fonns (1,087,423)] .eevvvnnnnn fennnn (1,037,423)|....... [RSISTR 1 ) R FORRUUUR R R, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2024 |.03/17/2025 |.... 5,450 (...l 5,450.00 |.. ...(26,539)] ... ....(26,539)|..........(7,370)]. .. S N ([0[0 I
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 |. 02/15/2024 |. 02/18/2025 |.......... 1,657 [ 5,130)......... 5,130.00 |..eeeeiiiiiinnnn fooeens (545,038)].ccvveeniiiiinnnns fooeens (838,132)] cevvnneeee o (838,132)]....... (293,094)]..evveeiiiinnnnns foovvvvinininiiins foveennniiiins | [RRTOPTITN 0001 .ooennnnens




STATEMENT AS OF JUNE 30, 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

Gc'909

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European Equi ty/Index ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 02/27/2024 |. 02/27/2025 |.............. -7 I 5,205]cuuunnns 5,205.00 [cevueniiiiinnnnns foerennnnn (26,539)).cvveeiiiiinnnns foerennnnn (40,463)] ..evvvnnnnn fernnnnns (40,463)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/27/2024 |.06/27/2025 |.... 5,990 ...l 5,990.00 |.. .. (4,288))... (4,258)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. 7/ 5,634 ]......... 5,634.00 [cevueniiiinnnnnns Joerennnnn (PUNL)) R I, (20,466)(..enneeens o (20,466)|.............. 2728 PR KRR N KRN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |............. 425 | 5,100........ 5,100.00 [-oeevviineniinnes Jevnennnns [R:725°22.) | PO R (219,371)[ cevveeeees o (219,371)]....... (RIS R FU R R LT 0001 .eevnnenens
S&P500 OTC European Equi ty/Index
Call-Sell .....cevvennns Index/Annuity ......... N/A s . .. |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. T I 5,188(........ 5,188.00 (8,559)..0vvvene [E3R51o 0 R EPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 0TC European Equi ty/Index ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |............ AL R 5,414 ]......... 5,414.00 |oevveenniiiiininns [ (142,957)|.cevveeiiiiinnnns [ (184,808)] ...cevvvnnn |ovnnnns (184,808)......... (107D R RO R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.............. Lo O 5,176(........ LT V(P00 R A, (29,857 )|.vvvnneiviinnnns Joeeennnnn (1)) I (46,456)......... [QICTR:ICIc)) R AR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. (1 1 5,168(........ 5,168.00 [.ooevvvvnneninnes Jevnannnns (2R O IR (33,274)] cevvvvnnn [ (33,274)..c0unnn.. [T Y EOUPTRR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |.............. (V] . 5,266 |......... 5,266.00 [c.vuuniiiinnnnnns foerennnnn (24,509)]..cvveeiiiinnnnns foevennnnn (33,235)] neeeeennn foveannnnn (33,235))..cuunnnns (R T 1)) R AR R R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573 | 04/12/2024 |. 04/14/2025 |............. 204 | 5,239......... 5,239.00 |..ccevvnnniiiinnn fonnnns (115,168)]...eevvveeieiens [ (153,116)[ cevveneens [ (153, 116)f......... (ETART1)) FO EUUPR PR RN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.......... 1,668 |..eevennnnnns 4,861f........ 4,861.00 [.coeevviennnneins |ovnnnnn [GZYARTT0) F R (1,188,349)( ..evveeecn | (1,188, 349)| EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... L5554 5,554.00 |.. ...(56,174)[ ... eeeenn..(56,174))... o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... JPMorgan ...eeiiii e . 05/24/2024 . 05/27/2025 |......ev..n.eee L. I 5,570 ......... 5,570.00 [ceevenniiviininns forreinnnnn [RIL0X)) RPN R (1,429)] cevveeees o (1,429) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. (V] . 5,200 |..cuun..s 5,290.00 [cevunniiiinnnnnns foerennnnn (25,403)).cvveneiiiinnnns foerennnnn [ReZVCT.)) I (34,034) EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . | P Morgan ... . 05/15/2024 |. 05/15/2025 |.... 25,401 5,401.00 |.. (501,264) o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.......... 1,057 |oeveeinnnns 5,118f........ 5,118.00 (579,047) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. L3 T 4,915]....ennns 4,915.00 [ceeveniiiiiniin foeeeiinnnn (9,754))ceveiiiiiiiinns Joeeennnnn (33,915)] cevvvvnn [ (33,915)]......... (2 (1)) R AR R R LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ 4., 5,207 |.uuunn 5,207.00 [cevunniiivinnnnnns Joerennnnn (V1R:72 ) R [(748:1:15) U (32,885)........ (R IULCE:Y) P AR R RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |............ 173 [ 5,22]......... 5,2902.00 |..eevveeniiiiinnn foreeenes (E7ACHLY) R R (78,524)] cevvvvnnnn fernnns (78,524)......... [PZLNe1 (1)) R AR R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |............ 109 [.ovviiiennns 5,581 ]..ceunnn ST (VN FO I [ReiSTRC ) IO RPN (41,188)[ .eeeneeees o (41,188)|.......... (SR (510)) R AR R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.......... 1,376 |oeveeenns 4,861f........ 4,861.00 [.coeevviennnneins |ovnnnnn (ARSI} AR (676,118)] .oeeeevvenn |evennns (676,118)|....... (462,557 )|..cvveneivinnnnns fooreernnneniienn ferenncii LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |............ L [U[C]) R 5,318]......... 5,318.00 [cevvenriiiiinnnns foerennnnn (33,627)].cvveeeevennnnnes Joeennnnn (46,060 ..enveeens o (46,060)]......... [QVITY) FO RPN R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UK5573 | 01/16/2024 |. 01/15/2025 |............ 168 [..ooevvnennns 4,840|......... 4,840.00 [cevunniiiinnnnnns Joerennnnn (2T (05) R A [RESTNe7C)| R (85,923)|......... [ES748:11¢)) R AU RO R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. (1 1 5,365 ].uunnnns 5,365.00 [oevveniriinnnnnns fooreennnn (22,315) e | (29,388) e [ (29,385)|.......... WAV ZAD) R AU R R, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... Index/Annui ty . . |Barclays .... . G5GSEF7VJP5170UKS573  |. 01/16/2024 |. 01/15/2025 |.... 4004 4,904.00 |.. ....(64,955)|... o= e 0001 L

S&P500 OTC European
Call-Sell ..ooooounennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 06/17/2024 |. 06/16/2025 |............ 288 5,5%]......... 5,596.00

......... (42,768)]




STATEMENT AS OF JUNE 30, 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 4 5 6 7 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 of Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/17/2024 |. 06/16/2025 |............ 519 [occceenenne 5,583]..cuunnns 5,583.00 [cevveniiviinnnnnns foerennnnn (93,720)].cvveeeeciinnnns Joeeennnnn (80,527)[vvvvneeens |oeeeennn (80,527)f... JECT (S PO EPTR [ RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . | P Morgan ... . 05/15/2024 |. 05/15/2025 |.... 25,401 5,401.00 [ceevennirrinnnnnns Joovennnn (16,688)[ceeeeiiiiiiinns |oeeennnn (11,040); -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 04/26/2024 |. 04/25/2025 |.........c....38 [oeeennnnnnne 5,380 ]......... 5,380.00 [cevvuniiiiiinnnns Joerennnnn [QIUREEEL<)) R A (16,404)(......cccen |oneenn (16,404)..... [(C0L01C)) R AR R R, = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/17/2024 |. 06/16/2025 |............ 890 [............. 5,569 ]......... 5,569.00 |uvvunniiiiiinnnns [ (341,804)[.....cccvvnnnnnnns (344,249 ..eveeeens s (344,249)..... (7)) FORR R R RN = e 0001 e
S&P500 OTC European Equi ty/Index
Call-Sell .....cevvennns Index/Annuity ......... . .. |Vells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/17/2025 |..............81 [cccceiiiinns 5,248 ]......... 5,248.00 |oevveniviinnnnnns fooeeennnn (29,228)] e e (39,334) e [l (39,334 ([0 (0157 R AP R = eeeeenns (0001 L
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 01/16/2024 |. 01/15/2025 |............ 114 | 5,066(........ 5,066.00 [..oevverneniiinns Jevnnnnnns [ZZ07G)) I RN (61,620)..evveeens |oeeeeenn (61,620)f......... [RCTAS1eLL) R ERUUUPR AP RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/17/2024 |. 06/16/2025 |............ 131 [.ccceiinnne 5,911 ]uueennn 5,911.00 [ceveeniiiiiiiinns foreeiinnnn [(C15:7:5) | A RN (5,598)] .evvvnneens fooneeeennn (5,598)) v (72 P R N RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |........eeeen 82 feueennnnnnnns 5,546 |......... 5,546.00 [oeevenniiiiinnnnns foereinnnnn [CSR ) R R (13,358)] .evvvnnne feeennnn (13,358)).c [RTR: (023 PO EUUPTTR [ RN = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/17/2025 |........ceeei 87 [eueernnnnne 5,501 ]....en.. 5,501.00 [cevveeiiiiininns foereinnnnn [GTVEL)) O RN (7,435)] cevvnneees oo (7,435))c [SICE10) R AU KR R, = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JP Morgan . 04/15/2024 |. 04/15/2025 |............ 201 [ooeeiiinnnnn 5,148 ]......... 5,148.00 [cevveniiiiinnnnns Joovennnnn [ReCI117)) O IR (77,853) vevneeeens |oeeennnn (77,853).. (44,451)].ceveieiiinnnns foereriieeieens e e = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... JP Morgan . 04/15/2024 |. 04/15/2025 |.......... 1,279 [.....ccee 5,163 ]......... 5,163.00 |oeevueniiiiiinnnns foreees (201,865)[......ccvvnnnnnnne (479,859)........... = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . JP Morgan ... . 02/27/2024 |. 02/27/2025 |.... 5,459 5,459.00 |.. ...(15,602)[........... -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/15/2024 |. 02/18/2025 |............ 268 |............. 5,369|......... 5,369.00 [cevueniiiinnnnns foerennnnn (57,921 cvveeiiiininns foeveinnnn (97,440) ..evennnne = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 02/14/2024 |. 02/14/2025 |............ 106 [............. 5,163 ]......... 5,163.00 [cevveniiiviinnnnns foeeennnnn (R TR L)) FO IR (54,293)] .ccvvnnnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/17/2024 |.06/16/2025 |.... ..5,624 (..., 5,624.00 |.. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/17/2024 |. 06/16/2025 |............ 106 [............. 5,843......... 5,843.00 [cevveniiiiinnnnns Joevennnnn (2077 RPN (25,894) .ccvvnnne fennn (25,894))......... {510 R EOUPTTR [ RPN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 01/16/2024 |. 01/15/2025 |.......eeeet 3 [eennnnnnnnnns 5,.181f........ 5,181.00 [covvevviiiieinns | (2254 1)) FR AR (18,410)( ..evveenns |oeeeennn (18,410)]........ [QETA R D R AR RN R = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 01/12/2024 |. 01/14/2025 |..............84 [ 5,155 ]cuuunnnns 5,155.00 [ceveeniviininnnns Joerennnnn (14,669)[.....cccvvnnnennns founnnnnns (41,212)] e o (41,212)). (LIRS R RTINS PR RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/24/2024 [. 05/27/2025 |..oevvnnvvvnnnn 3 foeiiiiinnnnns 5,676(........ 5,676.00 [.ooovveveenninnns Jorniieeees [(SX5)) IR R [(CL515)) SRR FUPRR ((+1+)) RN (<73 FO RN R RN = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 02/14/2024 |. 02/14/2025 |......eeveeenn B [eunnnnnnnne 5,363]..ccnnn.n 5,363.00 [cevvuniiiiininnns foereinnnnn [ECI5te)) R RN (8,296)] .evvvnnens fooneennnnn (8,296)).nnn [ETC T PO EUPTRR [ RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |......oeeeeenu88 [ 5,388 ]......... 5,388.00 [c.evuniiviinnnnnns foevennnnn (31,248)].ceveeiiiiiinns |oeeeinnnn (21,013) vevnneeees [oeeeennnn(21,013)]. (U972 SN PO EPR [ RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 04/15/2024 |. 04/15/2025 |.......... 1,462 ............. 5,163 ]......... 5,163.00 |oeevueniiiiiinnnns foreees [(SSTA ) (843,99)] .....00unnn [onnnn.. (843,99))....... (21T ) | R FORRUUURR R R, = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 . 05/15/2025 |.....eveenn 677 [ooiiinnnnnnn 5,441 |uuennnns 5,441.00 |eevvenniiiiiinnnns o (222,952)[....ccvvnnnnnnnne (290,670)(.........o |....en (290,670)......... (724 1)) FORRI U R RN = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 05/15/2024 |. 05/15/2025 |............ 984 [......coeeee 5,414 ]......... 5,414.00 |oevveeniiiiiinnnns o (335,834))..cuvuniiiinnnnns (218,164)(........... |....... (218,164)|........ 7,670 |oeeeeeieicinnnn [ e [ = e 0001 e
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573  |. 01/26/2024 |. 01/27/2025 |.... ....5,001f........ 5,001.00 |.. ... (47,289)] ... ...(22,901)]. -
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/17/2025 |..........1,384|............. 5,219)......... 5,219.00 |..eveeiiiiiinnnn foones (523,434)]...cevvennninns (701,812)]....ceevenn |oveeen. (701,812)).. (178,378)] e vvvveniiiiinnn fooneeeiiiiniinnnns fovvnnniiiinnnn foniiiiiis = oo 0001 Ll




STATEMENT AS OF JUNE 30, 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

12’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 185 [ 5, 113]....ennn ST R TV(VN FOR IR [(CERCTL) PO R (101,898)] .eeeevvenn Jevennns (101,898)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |.05/14/2025 |.... L.5,404(....... 5,404.00 |.. P FUPRN (11,083) ... ... (11,083)|... o= e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 04/15/2024 |. 04/15/2025 |.............. Lo O 5,429]......... 5,429.00 |..ccvvveniiiiinnn foreennes [PAIXT)) F IR (35,935)] .eeeeennn foveannnns (35,935) EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. X I 5,251 cuuennnns 5,251.00 [ceveniiiiinninns Joeennnnn (RRTTA0) R R (19,296)] .eevvvnnnnn fernnnnns (19,296).......... [WAC A1) R EPTTR [ RN LT 0001 .eevnnenens
S&P500 OTC European Equi ty/Index
Call-Sell .....cevvennns Index/Annuity ......... N/A s . .. |Vells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ 129 [ 5,475 ]cuuunnnns 5,475.00 (42,679)......... [RATECZX)) FO RTUUTR PR N EIRTTT 0001 .eevnnenens
S&P500 0TC European Equi ty/Index ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 04/15/2024 |. 04/15/2025 |.............. 95 [ 5,191 ]..uennnn 5,191.00 [cevueniiiiiiinnns Joeeennnnn (34,614))cuveniiiiininns |oevennnnn (52,791)] cevvvvnn [ (52,791)........ (18,177 oo s [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 04/15/2024 |. 04/15/2025 |.............. LS O 5,457 |ouuunnnns 5,457.00 [cevveniiiiininnns foereinnnnn [RIC715)) AR (1R [075) PRRRRUUU R (9,107)f.......... (WA 1D) R AU KRR R, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ LR K R 5,550 |.uunnnns 5,550.00 [cuvuuniiiiiinnnns Joerennnnn [CZCTAD R R (44,901)] +evvvvnnnn fernns (44,901)............ (0 PO RN R KRN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ 139 [ 5,194 ......... 5,194.00 [ceveeniivinnnnnns Jorvennnnn [(PZATX)) I RN (41,320)] cevvvvnnnn [ (41,320)f......... [QECTR:I:7)) R R R RN, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ 120 [ 5,434......... 5,434.00 |..covvvnniiiiinnn foreennes (30,946)]..evvneeiiinnnnns Joerennnnn (42,751)] cevvvnnne fes (42,751 [RATR:IC)) FP I R RN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ 183 [ 5,184]......... 5,184.00 [cevvnniiiiinnnnnns Joerennnnn (53,254)]..ccvvnnniiininn forennnns (71,089) .evnneeees oo (71,069)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/27/2024 |.06/27/2025 |.... LB TET 5,757.00 |.. e (2,208) e .. (2,204)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. Wl 5,253]......... 5,253.00 |..cevvenneiiiinnn foeeeeees [(C78:1115)) R A, (13,758 ceveneeeees oo (13,758)f.......... (G813 O ERPTRR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. PV 5,647 |......... 5,647.00 [oeeveeiiiiininnns foeeeinnnnn [ET0TS)) O RN (2,691)] ceveneens o (2,691)f..eeennnnn FCLC1Z0 Y R N RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573  |. 01/16/2024 |. 01/15/2025 |.... 4,823 4,823.00 |.. o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. L1 PO 5,417 |uuennnn 5,417.00 LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |.............. L1V O 5,357 |ouuunnnns 5,357.00 [cevunnriiiinnnnns Joerennnnn (26,206)[...ccvvnnnneennns founnnnns (15,070) vevnneeeees o (15,070)].......... LI 1 R AU KRR R, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ 154 [ 5,252]......... 5,252.00 |..eevveeniiiiinnn foreennes [(CICIN:<[0)) U R, (78,689).eevveeens oo (78,689)|......... [QICINCI0ie)) R AR R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.............. L1V FO 5,392]......... 5,392.00 |..ccevvnniiiiinnn foeeeees (257 E R (4,189)) cevveneens o (4,189)f.......... [R:(51°)) R AU KT R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 03/27/2024 |. 03/27/2025 |.............. L1 P 5,367 |..eunn.. 5,367.00 [cevuniiiiinnnnns Joeennnnn (16,019)[...cevvvveeeeees Jevnnnnnns (19,012)f ceveneeees o (19,012)f.......... (2,992)].ccevveiiiiinnnn [ e [ LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 03/27/2024 |. 03/27/2025 |.............. LY 5,587 |ouuunnnns 5,537.00 [cevuniiiiinninns Joevennnn (11,846)[....ccevvnnnennes Jovninnnns (14,247)) cevevve [ (14,247).......... {1010 R EORPTR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 03/27/2024 |. 03/27/2025 |.............. LY 5,380 ]......... 5,380.00 [ceevuniiiiininnn foereinnnnn (3721} O RN (7,940 cevvnneeas o (7,940)f.......... [RETCTC) Y EPTRR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 03/27/2024 |. 03/27/2025 |.............. Lo O 5,406 |......... 5,406.00 [c.evnniiiiinnnnnns Joerennnnn (29,966)]..vvvneeveennnnns foevennnnn [(SE)) I (35,656).......... (KT A R EOUPTRR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ A7 | 4,435]......... 4,435.00 |....... [QECEICT/C)) R IR R (469,869)( ..evvnnes [onnnnnn (469,869)|....... (222811 R RN RN RN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2023 |. 12/16/2024 |.... 5,089 ... 5,059.00 |........ (14,008), ...(40,174)| ... ....(40,174)|.........(25,773)]. .. S N ([0[0 I
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 ). 11/14/2023 |. 11/14/2024 |............ 21 4,619)......... 4,619.00 |......... (36,476)]..covvvvnnnnnnes Jvvnnniniiiiiinnns foenees (AN122) e o (111,122)f......... (56,502)].cevueniiiiinnnnns fooveinniiniiiiiins foeieniiiiiins | [RRTOPTITN 0001 .ooennnnens




STATEMENT AS OF JUNE 30, 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 4 5 6 7 9 10 11 12 13 14 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/15/2023 |. 09/16/2024 |..........2,334 [......eeeeeee 4,528]......... 4,528.00 [RELTRTC)) RN AR N (2,246 ,478)] ..evvvnnnnn [0 (2,246,478)).....(1,140,981)[.ooeeeeeneiiis v [ e | = e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... 4,562 4,562.00 |[.........(39,890) P OO (112,024) ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 10/16/2023 |. 10/15/2024 |..........2,173 |.c..eveneenee 4,450|......... 4,450.00 (WAL T-7.5)) R IR RN (2,305, 770) +.vvveeenn |10 (2,305, 770)..... (1,102,590)..cevveeevevnnnnn fooeeiiiiiiiiiiis feniiiiviiiens oo [= e 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ 205 [ceeeeennenne 4,744]......... 4,744.00 [......... (T3] EU AR R (47,958)] +evvvnnnees fereeeee e (47,958)) e (B4, 778 | [ e | = e 0001
S&P500 OTC European Equi ty/Index
Call-Sell .....cevvennns Index/Annuity ......... . .. |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2023 |. 11/14/2024 |............ 111 [ 4,597 |ouuennnnn 4,597.00 [......... [(SN022) U (R RN (104,301)f .evenneeens oreeenn (104,301)].eee e (52,408)]. v feeeeceiiiineees v [ | = e (0001 L
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |........cee... 85 [eeennnnnnnns 4,575 ]cuuennnns 4,575.00 [......... [QECTYZ:7)) U RPN AR (55,944)] .eeevennn |vennnnn (55,944). (29,688 e e e [ e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 07/17/2023 |. 07/15/2024 |............ 169 [.......eeeeee 4,812]......... 4,812.00 [......... (34,088).....cccvvnnnvenee Joevnnnnriniinnnns fooreens (110,342)( cevvnneeens e (110,342)]0ee e (73,305)]. v feeeeeeviineees fvvieiinieiiinees [ | = e (0001 Lo
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/15/2023 |. 09/16/2024 |............ 112 |.cccceienne 4,515]cuuennnns 4,515.00 [......... [QICTC V(0] I RPN RN (61,408)(..evneeeens |oevennnn (61,408).....et(30,932))cceeeeiviiinnns [ [ e [ e (0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............ 122 [eeeeeennnnnne 4,624]......... 4,624.00 [RITR:I0S)) R A RPN (42,610) .evnneenens |oeeeennn (42,610)f0 e (29,437 )i [ [ v [ e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/15/2023 |. 09/16/2024 |..........1,849 [............. 4,539]......... 4,539.00 (2257 R PR R (1,759,452)| .evvvnnnn [ennn (1,759,452)). ... (899,042)[..evvvveeiies fvneeieiciiins [ e | = e 10001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 07/17/2023 |. 07/15/2024 |.......eeee 132 [eunennnnnnnns 4,568 |......... 4,568.00 [......... [IST0ZSY) U AP R (118,674) .vvvvvvnnnn [eennnn (118,674)[.cuvenns (B6,678).ceeeeeeeeeeeeees [ e | | = e 10001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 07/17/2023 |. 07/15/2024 |.... 4,613 4,613.00 |....... (151,590), P OO (284,720)
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |............ 112 [eeeeennnnnns 4,633]......... 4,633.00 [......... [(TAT) FUUT (R RPN (101,557)[ «eeeeeeeees feveeens (101,857 (51,987 ) [ foeeeeee e [= 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 [. 11/27/2024 |....oeeeen 70 [ 4,676(........ 4,676.00 |......... (20,498)]....covvvvnieees Jovrnnnneeciinnns [ (60,621)( +evvveenens fernnnnnn (80,821))uevvneenn (31,432)) e [ [ | | = e 10001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573 . 10/13/2023 |. 10/11/2024 |.... 4,436 4,436.00 |.........(51,148), P OO (162,712) ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 10/16/2023 |. 10/15/2024 |............ 409 [............. 4,658 ]......... 4,658.00 [......... (96, 194)]..oveiviineees Jevnneieniinenns foeeees (352,002)] ...nnnnnnnn |oeee (352,002)].... (188,008)[.veevveveieniins |eeeeeeeiiiieenees [ o [= e 0001 el
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 [. 11/27/2024 |...ooeeeeen 87 [ 4,698|......... 4,698.00 [......... (230740 U P (73,831)] cevvvnnnees feoeeeee e (73,531)) e (38,894 v [ [ | = e 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ 302 [ceveeeennenne 4,724 ]......... 4,724.00 [......... (69,627)[.eeevvvnnnneees Jovvnnnnieiiinnnns foeeeens (225,971)] cevvvvnnnn fernnees (225,971)]cceen (183,767)[eevviiiinieis |vnnineeecceins [ Jonnccvii [ = e 10001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 08/25/2023 |. 08/27/2024 |............ 157 [cueernnnnnne 4,505]......... 4,505.00 [......... [GZRCIK)) FUUT (R R (151,757 weveeeeeee oo (51,757 e (77,211)] s e i [ | = e (0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 12/14/2023 . 12/13/2024 |............ 142 |............. 4,838]......... 4,838.00 [......... (A ICK 7)) R R AR (66,262)[ +vnneeeenn |oevennnnn(66,262)f.neeenn (44,557 )]eceennniiiiinnnns [ e e [= e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/16/2024 |............ 100 [............. 4,785 ... 4,785.00 [......... [QICTR:iSK)) T RPN AR (52,223)] eeeeennn fovennnnn (52,223)f. e (33,258 foeeeeeiceinn e e [ e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............232 [eeeeernnnnnne 4,200]......... 4,200.00 [RAIN0X2 D) RN AR RPN (304,086)( ....neeeee [oeeeenn (304,086)]....... (127,121)].cceevenniiiiinnn feoeeeeiivnnnenes v [ | = e (0001 Lo
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............ 114 | 4,220 ... 4,220.00 |......... i 1072515} U FPPPR RN (146,421)( .ovnnneenes [oonnenn (146,421)]0eenn (61,822)] i [ v [ | = e (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 10/16/2023 |. 10/15/2024 |............ 340 [...........e. 4,448]......... 4,448.00 [CIUNGE:1<)) R AR RN (239,019)] v | (239,019). s (112,157)feeeiieiiiiiiis | [ e = e 0001 e
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/25/2023 |.08/27/2024 |.... L4549 4,549.00 |.........(15,535)| ... (47,432)] ...
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index/Annuity ......... JP Morgan ...ooiiiiis ceeeeiiiiiii . 12/27/2023 |. 12/27/2024 |............ 108 |............. 4,889)......... 4,889.00 |......... (33,486)]....ccevvvveninns Jovvennniniiiiinnns fornines (75,808)[ +evveveeeee foonnnn (75,808)).0uveennn (23,4720 Lo v e [~ e, (0001




STATEMENT AS OF JUNE 30, 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 2 4 5 6 7 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 of Maturity Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/15/2023 |. 09/16/2024 |..........1,505 [............. 4,539]......... 4,539.00 [ETANVR ) R R RN (785,963)( ...evvnees | (785,963)]........ (17T AP RPN RN RN PR 11[1[1])

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

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

S&P500 OTC European

Call-Sell ..ooocennnns

S&P500 OTC European

Call-Sell ..ococennnns

S&P500 OTC European

Call-Sell ...oocunnnins

S&P500 OTC European

Call-Sell ...oocunnnins

S&P500 OTC European

Call-Sell ..ooocuninens

S&P500 OTC European

Call-Sell ..oooouninns

S&P500 OTC European

Call-Sell ...oocunnnins

S&P500 OTC European

Call-Sell ...oocunnnins

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

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

S&P500 OTC European

Call-Sell ..oooeuninns

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

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

S&P500 OTC European

Call-Sell ...oocunnnins

S&P500 OTC European

Call-Sell ..oooouninns

S&P500 OTC European

Call-Sell ..oooouninns

S&P500 OTC European

Call-Sell ..ococunnnins

S&P500 OTC European

Call-Sell ...oocunnnins

S&P500 OTC European

Call-Sell ..oooouninns

S&P500 OTC European

Call-Sell ..oooouninns

S&P500 OTC European

Call-Sell ...oocunnnins

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

S&P500 OTC European
Call-Sell ..ooooounennns

Index/Annuity .

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

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

Index/Annuity .

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

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

Index/Annuity .

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

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

Index/Annuity .

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

Equity/Index

Equity/Index

. |Barclays ....

Barclays ....

. | P Morgan ...

. |Barclays ....

. G5GSEF7VJP5170UK5573

Barclays ............ G5GSEF7VJP5170UK5573
ZBUT11VBOBEZRVTHTBO7
JP Morgan ..oeiiiiis i N
Barclays ............ G5GSEF7VJP5170UK5573
Barclays ............ G5GSEF7VJP5170UK5573
Wells Fargo ........ PBLDOEJDBSFHOLXP3B76
Barclays ............ G5GSEF7VJP5170UK5573
Barclays ............ G5GSEF7VJP5170UK5573
Wells Fargo ........ PBLDOEJDBSFHOLXP3B76
Barclays ............ G5GSEF7VJP5170UK5573

. G5GSEF7VJP5170UK5573

Barclays ............ G5GSEF7VJPS170UK5573
Wlells Fargo ........ PBLDOEJDBSFWOLXP3B76
ZBUT11VBOBEZRVTUTBO7

Wells Fargo ........ PBLDOEJDBSFHOLXP3B76
Barclays ............ G5GSEF7VJP5170UK5573
Barclays ............ G5GSEF7VJP5170UK5573
Barclays ............ G5GSEF7VJP5170UK5573
Barclays ............ G5GSEF7VJP5170UK5573
ZBUT11VBOBEZRVTHTBO7
JP Morgan ..oeiiiiis e
Barclays ............ G5GSEF7VJP5170UK5573
Barclays ............ G5GSEF7VJP5170UK5573
Barclays ............ G5GSEF7VJP5170UK5573

. G5GSEF7VJP5170UK5573

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

. 09/14/2023

. 12/15/2023

12/21/2023

. 10/13/2023

. 10/13/2023

. 09/15/2023

. 11/15/2023

. 07/17/2023

. 10/16/2023

. 11/15/2023

. 12/15/2023

. 07/17/2023

. 09/15/2023

. 12/14/2023

. 09/15/2023

. 07/17/2023

. 09/27/2023

. 09/14/2023

. 10/13/2023

. 12/27/2023

. 11/15/2023

. 11/15/2023

. 12/15/2023

. 11/15/2023

. 09/14/2023

. 09/13/2024 |....

. 12/16/2024

. 12/21/2024

. 10/11/2024

. 10/11/2024

. 09/16/2024

. 11/15/2024

. 07/15/2024

. 10/15/2024

. 11/15/2024

. 12/16/2024 |....

. 07/15/2024

. 09/16/2024

. 12/13/2024 |....

. 09/16/2024

. 07/15/2024

. 09/27/2024

. 09/13/2024

. 10/11/2024

. 12/21/2024

. 11/15/2024

. 11/15/2024

. 12/16/2024

. 11/15/2024 |....

. 09/13/2024

....4,606

............. 4,856

............. 4,901

............. 4,458

............. 4,468

............. 4,731

............. 4,593

............. 4,613

............. 4,461

............. 4,836

....4,802

............. 4,59

............. 4,49

....4,82%

............. 4,706

............. 4,852

............. 4,31

............. 4,606

............. 4,425

............. 5,260

............. 4,593

............. 4,557

............. 4,781

....4,582

............. 4,640

....... 4,606.00 |..

........ 4,856.00

........ 4,901.00

........ 4,458.00

........ 4,468.00

........ 4,731.00

........ 4,593.00

........ 4,613.00

........ 4,461.00

........ 4,836.00

........ 4,802.00 |..

........ 4,595.00

........ 4,495.00

........ 4,826.00 |..

....... 4,706.00

........ 4,852.00

........ 4,371.00

....... 4,606.00

........ 4,425.00

........ 5,260.00

........ 4,593.00

........ 4,557.00

....... 4,781.00

........ 4,582.00 |..

........ 4,640.00

... (5,379)]

(432,287)

(486,397)

(274,638)

..(56,402)]

(66,518))

(36,600))

(202,855)

.. (383,670)|

(20, 192)]

(7,900)

(15,416))

.(11,244))

(28,919)]

(35,883)|

(34,910);

(82,398)f

(49,628)|

(13,037)]

........ (29,004)

........ (32,900)] ...

........ (50,634)

...(16,525) ...

... (9,752)].

(33,865)

...(23,141).

(31,794)

(79,760)|.

(124,176)

(48,547)

(61,873),

(547,881)|.

(26,168),




STATEMENT AS OF JUNE 30, 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

0€'903

1 2 4 5 6 7 9 10 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European Equi ty/Index ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 12/14/2023 . 12/13/2024 ..o 126 [ 4,849|......... 4,849.00 [.........(35,983)].ccccvrnnniniiins foenieiiiiins foeeeinnnn (91, 712) evneeeeees o (91,712 (52,698)]. e o e [ = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... L4527 4,527.00 |.. (1,446,696)| -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/16/2024 |............ 261 [eeeeennnnnne 5,097 |......... 5,097.00 [ceeuuee e (43,176)] e o e (128, 744) e = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |............ 102 [eueeeennnenne 4,4451......... 4,445.00 |.........(30,283)fc.ciiiiinnnees fenninieeeiii [ (106,266)] -....evvvnn |ovennnn (106,266)[....ceeuu(50,961)]eveeeieeinnnnns fooverviniiiiiinn oo v = e 0001 e
S&P500 OTC European Equi ty/Index
Call-Sell .....cevvennns Index/Annuity ......... . .. |Vells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/15/2023 |. 09/16/2024 |............ 206 |............. 4,766(........ 4,766.00 [.....ceeu(11,859)].ceeenecciiinnnns foorvvinnniiniiinn foeee e (81,436)] oo | (81,436)] e (2,745 oo e e = e 0001 e
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |..........1,490 |............. 4,516 |......... 4,516.00 [....... (524,335)]...ccuuunviiininns fooniiiiiiins (1,420,186)( ........cen |- (1,420,186)]....... (737, 138)].cevvennnniiinnnnn [ s [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 07/14/2023 |. 07/12/2024 |..............B54 |occnnnne 4,618(........ 4,618.00 [...oeveeen (7,393)]eeeneiiiiiines [ o (14,975)] cevvvnnees feeeeee e (14,975)) e (9,804 v foereeies [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |............ 169 [..........ee 4,586 |......... 4,586.00 [.........(56,653)]...cceuuniiiiiinnn fooniriiiiiiinns e (148, 19)[ .eeenneeees oo (148, 119))eee e (84,207 e [ i [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |......evveeen 78 [ennnnnnnnnnne 4,859]......... 4,859.00 [.evene e (13,951)] s [ oo (54,145)] cevvvnnees feeeeeen e (54,145)) e (31,986) e v [ [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/16/2024 |.......... 1,243 |............. 4,814]......... 4,814.00 [....... (405,793)]...ccvvurrrrrinnnn fooneriiiiiiiinnnns e (943,602)] ...covvnnnn feunnnn. (943,602))....... (528,520)[..cvvevenninins Jrniieiiiiiins [ o = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |......eeveeen 78 [eunnnnnnnnnne 4,570 |......... 4,570.00 [.....eei(26,595)].ccceeveiniiiiins [ oo (75,501) ..ccvnnnen = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... LG4 TO4 4,704.00 [o.euuee i (46,753)]ccevvnnniiiiiinn oo e (148,794) ..o -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............ 194 [............. 4,692]......... 4,692.00 [..euueee i (53,192)]ccevvnnniiiiiinn oo e (151,007)] .. = eeeeenns (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 (. 1172772024 |..oovveveenn22 [ 4,664|......... 4,664.00 = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/16/2023 |. 10/15/2024 |.... L4487 4,487.00 |.. -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/15/2023 |. 09/16/2024 |............ 217 [ccceerrnnnne 4,517 |ouuennnns 4,517.00 = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/14/2023 |. 09/13/2024 |............ 268 |............. 4,640|......... LTIV IIVN PO ) I 151)) RN IR PN (228,204)] ..cevvvnnnn [eunnnn (228,204)]..ccenn (124,023)[..ceeveiiiiiiis v [ o = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |........eeeen 85 eunennnnnnnns 4,719]cuenn 4,719.00 [cevneeeen e (4,677) i e e [WA:1:K)) [ FOPP AN :1: <)) MR (TR (s1t) AR RPN R RN = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 10/16/2023 |. 10/15/2024 |..........1,571 [.ccceeennenne 4,461 ]......... 4,461.00 [....... (548,465)].....ceuviiiinnnn fooniriiiiinns (1,650,787)] +eeevevnnnn |ouenn (1,650, 787)|.ceen (793,870)).ceeeciveinnnns Joovevnieeeeinnns oo v = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UK5573  |. 11/14/2023 |. 11/14/2024 |........ceee 10 [eunennnnnnnns 4,9451......... 4,945.00 |...cevvnnnes (208)fcnniiiiiiiinees i [ (2,834)] cevvneees oo (2,834))ee e (2,13 [ e [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |............ 115 [oeeeinnnnns 4,764]......... 4,764.00 ... (28,556)]..ccevvenneniiins [ foeeeinnnn (81,437 cevneeeees o (81,437 (BT, 415)] e o e [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 08/25/2023 |. 08/27/2024 |............ 133 [ceevrrnnnnne 4,527 |ovuennnnn 4,527.00 [cevennen . (44,034)].ccevnnnieiiiins e e (125,386)( ..vvnneeeee [oeeeenn (125,386)]..ennes (64,607)]ccceeeennieiiinnn oo e [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |........coo. 117 [eneninnnnnns 4,698|......... 4,698.00 [...euee (29, 747)]cecvviiiiiieiinn [ i (98,434)] .evvvvnnes feoeeennn (98,434)). v (52,487 i [ [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 07/17/2023 |. 07/15/2024 |.......eeeen99 [ennnnnnnnnnns 4,821]..uennnns 4,821.00 [ceenneen (5,334)] e e e (2 1)) [T FOUPPR AR I 1)) R (7)) AP RN R RN = e 0001 e
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/14/2023 |.07/12/2024 |.... ..4,618(.. 4,618.00 |.. -
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 |, 11/15/2023 |. 11/15/2024 |..............78 |.eeviienenns 4,931)......... 4,931.00 = eeeeenn. (0001 Ll
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European Equi ty/Index
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |............ 22 | 4,513]cuennns 4,513.00 (126,219)|......... [(Z 377 ) | R EPRUUR PR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573  |. 07/17/2023 |. 07/15/2024 |.... 4,783 4,783.00 |.. (139, 117)f.........(90,575)). . S N [0[v .
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |............ LT R 5,191 ]..ueennn 5,191.00 s ) e (20,121)f........ [QTA02:1%)) R AU R RN, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ LT R 4,570 |......... 4,570.00 (130, 160)f........ [(C74C1<10)) R AR AR R EIRTTT 0001 .eevnnenens
S&P500 OTC European Equi ty/Index
Call-Sell .....cevvennns Index/Annuity ......... N/A s . .. |Barclays ............ GSGSEF7VJPSI70UK5573 | 08/14/2023 |. 08/14/2024 |............ LI 4,602]......... 4,602.00 (163,080)f......... (87,394)].cvveiieiinnnns forvernninieeieinn e EIRTTT 0001 .eevnnenens
S&P500 0TC European Equi ty/Index ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 . 11/27/2024 |............ 186 [..oovvvvennn 5,005]......... 5,005.00 [c.evunnnnns (115} SR RN RN (51,242)) v [ (51,242)|.......... [RCICIR ) R EPRTUUTR PP RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ 109 [.ovviiiennns 4,728]......... 4,728.00 [.......... (K57 PO R R, (46,532)] .evvvvnnnnn fernnns (46,532)|......... (29,484)|..evveieviininnns foorernninieeiiinn e e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ 379 | 4,528]......... 4,528.00 [......... [(202:7)) AR RPN RN (202,188)[ .evvnnneees fonnnns (202,188)....... (QIVCTR-2.)) FP RN R RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 . 11/27/2024 |.............. (1 P 4,653 ]......... 4,653.00 [......... (212 11)) SR RPN RN (61,308)[.eevneeeees oo (61,308)......... (KAL) FO RTUUTTR TP RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L7 R 4,392]......... 4,392.00 |......... [ESICLIV) R AP RN (172,231)[ ceveeeeees o (172,231))evees [RE[UNVICK)) R AU R RN, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ 149 [ 4,628]......... 4,628.00 [......... (48,995)]...cvveneiiiinnnn oo | (124,769)( .evveneees [ (124,769) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2023 |. 12/16/2024 |.... ..4,802f......... 4,802.00 |....... (379,390), P OO (874,945)] .oevvvnnnn fevnnnnn (874,945) o= e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ (07 R 4,220 ... 4,220.00 |......... [QETE)) U TP RN (103,286)( .evvnnneen fonnnne (103,286 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ AL R 4,414]......... 4,414.00 [......... [CAIR7X)) FUUN (R RPN (129,678)( .evvenneens [ (129,678)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2023 |. 08/15/2024 |.... 4496 4,496.00 |.. (166,876)|... o= e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |.............. P P 4,619]......... 4,619.00 s L269)[ et | (16,269)f.......... [(CIN0 i) R EPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2023 |. 09/16/2024 |............ 219 | 4,506 |......... 4,506.00 |........ (£ TNCI072) R AR RN (AT U (215,389)....... (QIV 740 FRR [T R RN LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 . 11/27/2024 |.............. L I 4,99%1......... 4,994.00 |.......... (KSR 11D PR R R, (26,609)(.eevneeens o (26,609)........ [Q[CT2ZL5)) R FOR RN R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LR K R 4,241 ). 4,241.00 [......... [RLCRS1e72) U (PP RPN (142,912)] coeeveii [vneenn (142,912)]......... [(CIUNCL1)) R AR RN RN, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |.............. Bl 4,717(........ 4,717.00 |.......... [R5 PR R R, (14,127) e o (14,127)].......... [ 51°) R EUPTRR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 12/27/2023 |. 12/27/2024 |.............. -7 . 4,913]....ennns 4,913.00 [......... (25,628)]..nvevevnnnnens Jovvnnninieniinnns [ (59,064)] ..cvvvunnnn fernnnnnns (59,064)f......... [QEIVCTD) R R R RN, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 12/27/2023 |. 12/27/2024 |............ JLI0 N R 4,937 |ouuennnnn 4,937.00 [......... [Reic I 7)) U P R, (737X ) IR (92,223)|.......... (X772 R KU PR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 07/17/2023 |. 07/15/2024 |.......... 1,331 [ 4,602]......... 4,602.00 [....... [T ) R R RN (1,147,826)(...evveeeen | (1,147,826)|....... [CISIEIRe(C10)) R FORRUUURR R R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2023 |. 08/15/2024 |.......... 1,194 [ 4,527 |ovuennnnn 4,527.00 [....... [NV | Y R RN (537,676)( .evvnneans fonnnns (537,676 EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Barclays .... . G5GSEF7VJP5170UKS573  |. 09/27/2023 |. 09/27/2024 |.... 4,408 4,403.00 |.......... (5,421) ...(24,227)] ... ....(24,227) o= e 0001 L
S&P500 OTC European
Call-Sell .....covvvnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPS170UK5573 ). 12/15/2023 |. 12/16/2024 |............ 936 |..ouuennnnnns 4,814)......... 4,814.00|....... (141,786)[. ..o oevvveeeeies Jovenniiiiiiii [ (462,737 cevvnneeene [ (462,737)|....... (302,095)]..cvvenniiviennnns foovrrnininniiiiins foviininiiiins | [RRTOPTITN 0001 .ooennnnens

0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (10,593,076 (9,380,855) 0f (45,292, 147)) XXX (45,292, 147))  (21,212,785) 0 0 0 0] XXX XXX
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STATEMENT AS OF JUNE 30, 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)

0709999999. Subtotal - Written Options - Hedging Other (10,593,076)]  (9,380,855), 0f (45,292, 147)) XXX (45,292, 147)  (21,212,785) 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (10,593,076)]  (9,380,855), 0f (45,292, 147)) XXX (45,292, 147)  (21,212,785) 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 (10,593,076) (9,380,855) 0 (45,292, 147) XXX (45,292, 147)] (21,212, 785) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 12,237,051 4,959,671 0 20,287,346 | XXX 20,287,346 4,681,906 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 12,237,051 4,959,671 0 20,287,346 | XXX 20,287,346 4,681,906 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 vovvevienees Hedges crediting rate for fixed indexed annuity products 11Nked 10 ChANGES TN EQUITY TNICES . iuuiiriiiiriieitit ittt et et e et e et e e e e e e e e e e e e aan e e aae e e aan e e e e e aan e e e e e e e e e e e aae e e aa e e e e e 4 e e eae e o4 e o4 e e e e o4 e o4 e oo s e & e e e o4 e o4 e o4 e e e e e e e oo e o4 e e aa e e e a e e 44 e e e a e e e e oo e oo e oo a e e e a e e e e e e e e e e e e e et e e e e et e a e e e e a e ea e e e
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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 24,533,485 |... [AIRT(UR: <11 ] P 3,162,634 |... 24,533,485 | ..oiiiiiinnnn (21,370,851)vevvvvrrnninnnnnns 3,162,634 |... ...0
Goldman Sachs .. W22LROWP2|HZNBBBK528 . Y. . 9,720,000 10,064,910 ...0 . 344,910 |... 210,064,910 | .eieeeeieeeeees 0. .. 344,910 |... ...0
Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . Y. .500,000 ... 418,951 ...0 0 e 418,951 [ .o 0f.. 0 ...0
Wells Fargo . . PBLDOEJDBSFWOLXP3B76 . Y. . 2,760,000 21,269,276 (18,539,635) 0| .21,269,276 | ... (18,539,635)|... 0. ...0
JP Morgan ZBUT11VBOBEZRVTIIT807 Vooooooos fooee Yoo e 0 e 0 o 9,292,871 |... (5,381,661)]... 3,911,210 [.oovvvnnniiinnnnd 9,292,871 [ ievvvniiinnns (5,381,661))... 3,911,210 |... ...0
0299999999. Total NAIC 1 Designation 65,579,493 (45,292, 147) 7,418,754 65,579,493 (45,292, 147) 7,418,754 0
0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

12,980,000

65,579,493

(45,292, 147)

7,418,754

(45,292, 147)

7,418,754

0999999999 - Gross Totals 65,579,493 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 65,579,493 (45,292, 147)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty 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 (1, V or IV)
Goldman Sachs W22LROWP2 | HZNBB6K528 .. 000000-00-0 ....ccen | CaSH 1errrnieieeeiiie e e e et e e e e e et e e e e e e e e e e e e e e e e e nnnn e e e e nnnnaaeee [eeerennnn e e ennnas 9,720,000 [.eeeeeeennieeeeennn 9,720,000
Morgan Stanley . 4PQUHN3JPFGFNF3BB653 .. . [000000-00-0 ........ ... 500,000 |..
Wells Fargo PBLDOEJDBSFWOLXP3B76 .. 000000-00-0 ....ccen | CaSN 1errrneeeeeeei e e e e et e e e e e e e e e e e e e e e e n e e e e nnn e e e e nnnn e e e e nnnnaaeee [reeeennaeeeeennae 2,760,000

............ 2,760,000

0299999999 - Total

12,980,00

12,980,000
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STATEMENT AS OF JUNE 30, 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 JUNE 30, 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
9999999999 - Totals 0 0 XXX
General Interrogatories:
1. Total activity for the year Fair Value § oo (26,808,758) Book/Adjusted Carrying Valug $ ---ooveveeveneennns (26,808,758)
2. Average balance for the year ~ Fair Value $ 13,759,217 Book/Adjusted Carrying Value $ ... 13,759,217
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAICT $ . 0 NAIC2 $ . 0 NAIC3 $ e 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .o

E11




STATEMENT AS OF JUNE 30, 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))
5

1 2 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
0109999999. Total - U.S. Government Bonds 0 0
0309999999. Total - All Other Government Bonds 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0
626300-EL-7 ......... | TXBL MUNI FUNDING TRUST VARIOU NURSING H ...eeeeeeeeiee e e | __________ | .......... TEFE o L 5,170,000 |... ...5,170,000
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 5,170,000 5,170,000
0909999999. Total - U.S. Special Revenues Bonds 5,170,000 5,170,000
026650-FA-4 ......... AMERICAN HONDA FINANCE .....oiiiiniiiiiiiiiiee e cesii e es v e esvsai e s esvnnnsssesnnnnnns | ooeiiiiss [eeeeeennes L 1,651,205 |... ... 1,651,735
055520-AA-7 ......... PNC BANK NA 208,512
05565E-CD-5 . .| BMW US Capital LLC .... 2,500,000
198280-AF-6 ......... COLUMBIA PIPELINE GROUP ... 988,603
224044-CH-B ........ COX COMMUNICATIONS INC 398,688
437076-CY-6 . .| HOVE DEPOT .....coeee. 700,000

452628-AA-1 .
58769J-AH-0
649538-BC-1
6944PL-2T-5 .
78016E-ZV-2

.| IMPERIAL BRANDS FIN PLC .

.| PACIFIC LIFE GF II ....

MERCEDES-BENZ FIN NA
NEW YORK LIFE GLOBAL

ROYAL BANK OF CANADA

........ 2,201,264 |...
.. 3,512,867 |...
.. 3,515,184 |...

... 239,547
... 2,200,000

3,500,000 |..
3,500,000 |..
2,499,684 |..

07/26/2024
08/01/2025
.. 06/13/2025 ..
.. 06/16/2025 ..
.. 07/29/2024 ..

.. 2,498,621 |...

842587-DC-8 ......... SOUTHERN CO 1,727,613 |....... 08/01/2024 ..
89788J-AA-T ......... TRUIST BANK .......... R [FUUUURUTR R B¢ B = - 03/10/2025
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 20,429,477 20,398,658 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 20,429,477 20,398,658 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 20,429,477 20,398,658 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 5,170,000 5,170,000 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 25,599,477 25,568,658 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
_______________________ |Securities Lending FUNA LLC +.eveeeveeeeeeeeeesseesseeseeseeeseeseeeeeseeeeeeeesenssenesenesenas | | e Y
9409999999. Subtotal - Other Invested Assets (Schedule BA type) 2,582,825 2,582,825
086610-K2-0 ........ | [ | . P 1,966,728 |... .. 1,966,728
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 1,966,728 1,966,728
000000-00-0 ......... Key Bank Money Market Account ............cccoeemeioriemmmmniineeemnneeeeeeeneeeeeeemnneeeeeeee Lo Do oo, 8,650,000 |... ... 8,650,000
000000-00-0 ......... Huntington Bank Money Market Account ..8,650,000 |... 8,650,000 |..
000000-00-0 ......... Fifth Third Money Market Account .........cooeeeeemeiiiremmmmnineeeemmnneeeeeeneneeeeeennneeeees Lo Do oo, 8,650,000 |... .. 8,650,000
9609999999. Subtotal - Cash (Schedule E Part 1 type) 25,950,000 25,950,000

.| BETHIS CP
.| BETHIS CP
.| CITY OF HOPE/THE CP
DREYFUS GOVERN CASH MGMT INS MONEY MARKE
MID-AVERICA APARTMENTS CP ..

....... 08/13/2024
444,904

... 2,893,820 07/01/2024

. | MONTANA-DAKOTA UTILITIES CP .3,997,543 |....... 07/01/2024 ..
OGLETHORP CP s | ... 1,790,010 |....... 07/11/2024 ......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 11,605,889 11,605,889 XXX
9999999999 - Totals 67,704,919 67,674,100 XXX

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

... (12,998,523)
63,635,469

(13,012,524)
63,588,561

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

Fair Value § ...
Fair Value $ ...
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STATEMENT AS OF JUNE 30, 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 | (1,902,851)|........... 6,121,099
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 1002000 ..o O e 0 [ 1,414,432 |.......... 1,436,384
FIFTH THIRD BANK ........cccovueenne GINCINNATI, OH oo o 1002000 ..o O e 0 [ 4,824,437 |........... 3,218,990
GOLDMAN SACHS ..... . NEW YORK, NY ... .|--0.000 |.. .. 1,998,359 | 1,000 |..
HUNT INGTON BANK .. . COLUMBUS, OH ... 202000 | O o 0 e 5,954,450 |..... ..3,004,466 . 8,604, .
JP MORGAN/CHASE ........covveerenee NEW YORK, NY 1.0.000 oo O i 0 | (28,802,841)........ (20,197,835)|........ (26,757,422)|..
KEYCORP (KEY BANK) ......ccceveve CLEVELAND, OH ...0.000 [ 0 i 0 | 5,961,236 |............ 3,013,888 |........... 8,661,252 |..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 461,696 440,582 460,337
0199999. Totals - Open Depositories XXX | XXX 0 0 (10,091,082) (2,961,425) 1,587,007
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 (10,091,082) (2,961,425) 1,587,007
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(10,091,082)

(2,961,425)

1,587,007
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STATEMENT AS OF JUNE 30, 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

0309999999. Total - All Other Government Bonds

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

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

BETHIS CP ... R O 06/12/2024 .......... |oeeeeneniiiiiiiineeeennnn 5,580 |oiininiins 07/17/2024 ...

BETHIS CP ... 06/18/2024 . N ... 08/21/2024

CITY OF HOPE/THE CP ... 06/12/2024 ........o. |oveennniniiiiiiiineeeennnn 5,850 |oiiiiniins 08/13/2024 .... ..

MID-AMERICA APARTMENTS CP 06/17/2024 ...covves |eveneeeeeeeniieeeeeenn. .. 5,480 | 07/01/2024 .o | 2,893,820 |..

MONTANA-DAKOTA UTILITIES CP 06/27/2024 . N ... 07/01/2024 ... 3,997,543 |..

OGLETHORP CP 06/05/2024 .....covvn |ovennnnnnneeennnnnnneeeennnaa5.550 |eiiiiniiis 07/11/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 11,160,895
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 11,160,895
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 11,160,895
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 11,160,895
Q4IT5H-29-6 ........ [ e Ao [s0......... [ 06/28/2024 .......... [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 | ........... | ........... 06/28/2024 .......... | ............................ 0.000 | ................................................................. 1,177,428

1,177,428

8309999999. Subtotal - All Other Money Market Mutual Funds

8609999999 - Total Cash Equivalents

12,463,323
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