T4 7 8 0 2 0 2 4

LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

QUARTERLY STATEMENT

2 0 1 [ | 0 2

AS OF JUNE 30, 2024
OF THE CONDITION AND AFFAIRS OF THE

Integrity Life Insurance Company

NAIC Group Code 0836 0836 NAIC Company Code _ 74780 Employer's ID Number 86-0214103
(Current) (Prior)
Organized under the Laws of Ohio , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Licensed as business type: Life, Accident and Health [ X ] Fraternal Benefit Societies [ ]
Incorporated/Organized 05/03/1966 Commenced Business 05/25/1966

Statutory Home Office

400 Broadway

Cincinnati, OH, US 45202

{Street and Number)

Main Administrative Office

400 Broadway

(City or Town, State, Country and Zip Code)

Cincinnati, OH, US 45202

(Strest and Number)

513-629-1800

(City or Town, State, Country and Zip Code)

Mail Address

400 Broadway

(Area Code) (Telephone Number)

Cincinnati, OH, US 45202

(Street and Number or P.O. Box)

Primary Location of Books and Records

400 Broadway

(City or Town, State, Country and Zip Code)

Cincinnati, OH, US 45202

(Street and Number)

513-629-1800

(City or Town, State, Country and Zip Code)

Internet Website Address

www.integritylife.com

(Area Code) (Telephone Number)

Statutory Statement Contact

Wade Matthew Fugate )

513-629-1402

(Name)

CompAcctGrp@WesternSouthernLife.com

(Area Code) (Telephone Number)
513-629-1871

(E-mail Address)

Chairman of the Board

John Finn Barrett

OFFICERS
Secretary

(FAX Number)

Ayana Gordon

President & CEOQ

Jill Tripp McGruder

Charles Marion Ward Barrett, VP

OTHER
Mark Erdem Caner, Sr VP

James Daniel Conklin, VP

Daniel Joseph Downing, Sr VP

Lisa Beth Fangman, Sr VP

James Jeffrey Filzgerald, Sr VP, Chi Information Off

Benjamin Edward Fotsch #, VP

Wade Matthew Fugate, VP, Controller

David Todd Henderson, Sr VP, Chi Acly. Risk, Data Off

Sarah Sparks Herron, Assistant Secretary

Kevin Louis Howard, Sr VP, Gen Counsel, Asst Secretary

Bradley Joseph Hunkler, Sr VP, Chief Financial Officer

Mark Daniel Hutchinson, VP

Jay Vincent Johnson, VP, Treasurer Paul Matthew Kruth, VP

Bruce William Maisel, VP, CCO

Justin Keith Payne, VP Christopher David Shipley #, Sr VP, Co-Chief Inv Officer

Paul Charles Silva, Sr VP

Rodrick Landon Snyder, VP, Chief Audit Officer Denise Lynn Sparks, VP

Michael Shane Speas, VP, Chief Info Security Officer

Jacob Cole Steuber, VP Brendan Malthew White, Sr VP, Co-Chief Inv Officer

Terrie Ann Wiedenheft, Sr VP

Scott Joseph Wittman, VP Aaron Jason Wolf, VP, Chief Underwriter

John Finn Barrett

DIRECTORS OR TRUSTEES

Jill Tripp McGruder Jonathan David Niemeyer

Brendan Matthew White

Donald Joseph Wuebbling

State of Ohio

County of Hamilton

8S:

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabitities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an

exact copy (except for formatting differe

Jill Tripp Mchp_eL/

President & CEO

Subscribed and sworn to before me this
241lh day of

July, 2024

ces due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition

2 La/ o] :45@{:

Wade Matthew Fugate
VP and Controller

Sarah Sparks Herron
Assistant Secretary
a. Is this an original filing? ......c.ccccvevveinene Yes[ X1 No[ ]
b. Ifno,
1. State the amendment number........

2. Date filed i

Ovvmﬁ! (oo (0. Do Wex- {iﬂgﬁb

ANGELA M. BAKER-COLYER

t 4| Notary Public, State of Ohio

j My Commission Expires
June 17,2027



STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e 4,426,957,006 |.....cooveevrveenienienienee [ 4,426,957,006 |............ 4,535,024, 111
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 22,280,086 |......cveeeeerereiciririrnines [ereeeeirnens 22,280,086 |................ 22,089,696
2.2 ComMMON STOCKS .....cooviiiiiiiciiicic e 1,065,004,896 |.......coovvveirreniiirniinies oreeriens 1,065,004,89% |............ 1,073,686,967
3. Mortgage loans on real estate:
B RISt HENS w.ociiiiic e e 914,589,686 |......oecvvveevrieirieirieries oo 914,589,686 |................ 941,471,133
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 ($
[T 118,947,966 ) and short-term
investments ($  .ooooveirnnn 2,950,003 ) oo [t 119,193,952 .o [ 119,193,952 |.....co.e.e. 42,592,421
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... [ceoeeerererenene 96,357,773 | oo 96,357,773 |oocovoeeee 93,321,179
7. Derivatives ............... ..107,685,361 |.. ..107,685,361 |.. ...85,289,494
8. Other iNVESIE @SSELS .......ouviuiieiieciieeieieeceee st [eaeeeebnseeaees 381,514,334 381,514,334 376,241,907
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 4,342,051 | [ 4,342,051 | 3,306,839
10. Securities lending reinvested collateral assets . .. 1,337,594
11.  Aggregate write-ins for invested @ssets ...........cccuvninininninnnnnnnens o O L0 0 0
12. Subtotals, cash and invested assets (Lines 110 11) ....cccceveveveveievcrcveriinnne 7,137,925,145 | [V 7,137,925,145 |............ 7,174,361,341
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 .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 47,509,541 oo oo 47,509,541 |...oovvrinne. 47,878,060
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........cccccocivviiiiiiiiins foviiiiiiiiiiin s (1 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiicierceeececee et [oeeeeereieee e [eeeerene et seseees |reseseeseeesen e s seseeeeneees [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... |......ccccoiiiiiiiiiiiiiiin i e, [V 0
18.2 Net deferred tax asset
19.  Guaranty funds receivable or 0N dePOSit ...........cccvevevevevereeceieeieieieieeeeeees |reseeeeeeeenene s 20,077 |eeeereerreeeeieeeeneeeeees e 20,077 | 20,077
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 ................ccccocovvvevieeiies foevreineinnnn 134,826 |...ovoviiiicceeeeieins [ 134,826 |......c.cocvereee. 609,654
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorriennns 960,654 |.....ccocveeveene 43,905 |...coevenee 916,749 | 619,661
25.  Aggregate write-ins for other than invested assets ............ccooeeeeeieieieeeenenns rornrenennne 16,998,271 | [V 16,998,271 |..coovnnnene 14,950,963
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) .......cccvvvvveeeeeveriiiieciereeeeeieiennas 7,218,438,758 | 43,905 |............ 7,218,394,853 |........... 7,259,306,031
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt 1,698,312,940 [ oo 1,698,312,940 |............ 1,797,874,181
28. Total (Lines 26 and 27) 8,916,751,698 43,905 8,916,707,793 9,057,180,212
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
2501. Admitted Disallowed IMR ..o [ 14,937 867 | oo, 14,937,667 |ovoveereen... 12,893,105
2502. CSV Company Owned Life INSUFANCE ...oooooovoveveeeecicceeeeeeecee e oo 2,060,604 ..o oo 2,060,604 |.................. 2,057,858
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 16,998,271 0 16,998,271 14,950,963




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 4,563,872,519
(including $ ..o 990,361 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
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 $  .c.ooveveiiiiee accident and health premiums ........cccooiiiiis e | 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
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 $ (24,746) on reallzed capltal gains (I0SSES) ....cvvirs forveerieinane 12,293,680 |...oooverenene 1, 000 533
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 2,855,964 |...
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 49,630,919 |... .41,118,485
24.09 Payable for securities ...... ..5,277,577 |... ...1,880,163
24.10 Payable for securities lending 106,717,387 |... 117,642,274
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 43,902,735 29,639,959
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 5,818,426,491 5,931,811,848
27. From Separate Accounts Statement 1,698,312,940 |........... 1,797,874 ,181
28. Total liabilities (Lines 26 and 27) 7,516,739,431 7,729,686,029
29. Common capital stock 3,000,000 |..ccccveveeeennee 3,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,396,968, 362 1,324,494 ,183
38. Totals of Lines 29, 30 and 37 1,399,968, 362 1,327,494,183
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 8,916,707,793 9,057,180,212
DETAILS OF WRITE-INS
2501. Payable for Collateral on Derivatives 39,320,000 |................. 24,760,000
2502. Contingent Liability Reserve 3,827,326 |... ... 3,827,326
2503. Uncashed drafts and checks that are pending escheatment to the state 755,409 1,052,633
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 43,902,735 29,639,959
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. Admitted Disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 14,937,667 12,893,105




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeec v 164,357,092 |................ 232,455,554 |................ 429,933,198
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,957,999 | 2,964,498 |..ooooiiene 4,291,640
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..210,038,697 |.. . 165,846,614 |.. ..306,302,817
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,055,601)]|.. ... (1,625,669)]|.. ... (2,099,162)
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ (1,360)f.eceeeeecees (1,133) feee (2,083)
7. Reserve adjustments on reiNSUranCe CEAEM ............ccovieieveviviuevereeieiieeeeeiese et es et sesessss s s s e (94,465) ... (623,647)..cceceeeeennee (627,696)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES............c.euiireurueieiiieeeiete i iesese ettt s s s s s sssssess [oeseessenscececees 8,247,688 |......coccnvee. 8,932,362 |.....cocnc.c.... 16,331,285
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 1,500,765 1,496,977 2,721,110
9. Totals (LiNes 110 8.3) .o 384,950,815 409,445,556 756,851,109
10.  Death DENETIS ... | T 4,958,631 [..ccooee. 9,414,725
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 .............coccevoiiieiininnnieniee e [
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ .
15.  Surrender benefits and withdrawals for life contracts ..................... ..332,638,346 ..379,014,639 |.. ..781,195,401
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 17,023,159 | 18,870,271 | 39,872,209
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 4,473,186 |...cooveeee 4,424,680 |.................. 8,807,041
19. Increase in aggregate reserves for life and accident and health contracts (122,206,388) (160,032,970) (326,678,581)
20.  Totals (LINES 10 10 1) ..ottt s s e s esene e e e sns et ee e 400,217,275 |.ooeeeenne 439,316,057 |...coocneeeeee 855,303,848
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 10,009,527 13,134,108
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueuereereeerereuesesesessosesssesas [oeeeeeeeseeneneneseeeneas 5,655 | 6,043 |.
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 18,539,586 |....cccooenvee 18,282,084
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 1,235,392 |.coovoe 1,294,129 | 2,626,979
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e s 0
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (140,094 ,813)|.............. (102,464 ,846)|.............. (228,330,306)
27. Aggregate write-ins for deductions .... 3,260,843 3,602,058 11,729,930
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 293,173,465 373,169,633 707,751,328
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 91,777,350 |...cooveneneee 36,275,923 |.....cooonveee. 49,099,781
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 91,777,350 |...coovneneee. 36,275,923 |........cec...... 49,099,781
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 19,196,022 9,695,721 12,735,519
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 72,581,328 | 26,580,202 |................. 36,364,262
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,939,904 (excluding taxes of $  .ocoeveeeeeenene (1,089,917)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 13,390,899 1,040,078 (8,354,545)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 85,972,227 27,620,280 28,009,717
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,327,494,183 1,295,774,536 1,295,774,536
37 NEtINCOME (LINE 35) ....eeiieieiiiiieeee ettt ee e s st eeesesenen e eeeseseseaefereeeeneneneeaes 85,972,227 | 27,620,280 |.cooeceeeenne 28,009,717
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,201,357 ..(12,726,096)|.. ... 14,364,937 |.. ..178,950,301
39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccceeririiiriiiriieiiereeree e e o e
40. Change in net deferred iNCOME taX ..........ccveveveveuieceiieeeieieeeeeeee e sesesesns e enesesnenenenenens (198, 907 ) forviiriiiiinn 3,946,623 |.......cooonvee. 6,816,741
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (6,169,608)|.. 10,758,258
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
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 oo
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:
L3 R == T o SO S T STSTTRPRRTIT I
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 72,474,179 9,043,514 31,719,647
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,399,968, 362 1,304,818,050 1,327,494 183
DETAILS OF WRITE-INS
08.301. AdMiNiStrative SErVice FEES ..ot ee e ean e oo e 1,192,230 | 1,204,893 |...cooeee 2,381,866
08.302. 0Ther FEE TNCOME .....eevieeieeee ettt ettt ettt ee et s s e s eaenssaenssaeseeenseeeeteessteenstens|oeeeeeeeeeeeeanenens 305,789 | 286,870 ..o 328,971
08.303. Company owned |ife INSUIFANCE .......ccoiiiiieieecececc ettt e 2,746 | 5,214 |, 10,273
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,500,765 1,496,977 2,721,110
2701. Securities Lending Interest Expense ...... ..3,409,690 |.. .. 1,377,670
2702. Change in Contingent Liahility RESEIVE ... o [eosese s 3,827,326
2703. Pension EXPENSE ......coccovovcvevevceieiieeceeceeceee e , 323,197 |oeeeee 646,394
2798. Summary of remaining write-ins for Line 27 from overflow PAge ..........ccoeeveveveviveievereeieeeeieeeesesese s e 144,044 | (130,829)[..cveceee (121,460)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 3,260,843 3,602,058 11,729,930
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
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 Integrity Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 167,347,082 |......cooecee. 237,158,176 |.....coeeeene 435,927,429
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 196,614,238 |................ 153,980,363 |.....cvvvnvene 308,574,286
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 9,695,629 10,634,358 19,372,233
4. TOtal (LINES 110 3) oottt 373,656,949 401,772,897 763,873,948
5. Benefit and 10SS related PAYMENTS ............ccueuivieiiiieiiicteteeeeeeee ettt et es e besessnnns [oeresesesinnas 522,631,356 |............... 601,883,367 |............ 1,185,289,139
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (168,009,445)].......co.cnc.. (72,413,835)|.c.cevnnee (165,931,034)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............ccccoveveveveveueiccceeeeenens foreeeeieeeeens 34,073,317 [ 37,427,681 |...coceee 78,390,937
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .............. (1,226,168) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 8,752,862 7,243,524 12,167,403
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 397,448,090 574,140,737 1,109,916,445
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (23,791,141) (172,367,840) (346,042,497)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ..418,588,117 |.. ..572,109,901 |.. 1,007,304, 181
12.2 Stocks .............. ...61,712,105 |.. ... 34,475,247 |.. ... 66,877,787
12.3 Mortgage loans ... ... 31,707,495 |.. ....37,131,375 |.. ... 12,109,753
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 13,417,918 | 7,549,063 |.....cccoecee. 14,813,242
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStMents .............cccccceceeee |oevrerecieinnennnnens (LG ] 2,827 oo 2,525
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 4,735,008 15,239,508 6,399,878
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveveveveueeieieeeeeieie et [oevevesiennas 530,160,475 |............... 666,507,921 |............ 1,167,507,366
13. Cost of investments acquired (long-term only):
LTI = TR OSURSPUSPS ROVIUPORR 321,401,898 |...ooovvnene 361,355,657 |...occvveneene 532,726,798
1312 STOCKS ..ottt |eeeinne s 47,793,656 |................ 28,276,623 |.........co...... 55,762,751
13.3 MOMGAGE [0BNS .....oueivrieiieiiie ittt bbbttt [eoeeeeneeennenenes 4,826,049 |.........o.c... 22,199,090 |...ovcvrrennee 56,311,886
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiiieieeie ettt [resssenesssnenaees 9,120,106 |.....ccrveuenee. 17,678,413 | 34,640,006
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 13,204,646 29,398,538 40,745,552
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 396,346,350 458,908,321 720,186,993
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 3,036,594 (3,053,773) (2,838,370)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 130,777,531 210,653,373 450,158,743
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns (32,796,959 |....ccoceneee (25,588,175)|....cccceneee (42,957,750)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U 0 foeerienns 75,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 2,412,100 26,719,547 23,976,374
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (30,384,859) 1,131,372 (93,981,376)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 76,601,531 | 39,416,905 |....coovuenvne 10,134,870
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 42,592,421 | 32,457,551 | 32,457,551
19.2 End of period (Line 18 plus Line 19.1) 119,193,952 71,874,456 42,592,421
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Dividend to The Western and Southern Life Insurance Company in the form of Common Stock . [......cccoomviviiioiiiiiins Jvrieiieecsceeee oo (50,000,000)




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

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
...................... 140,402 |..................... 258,900 |.......................308,729
................................. 0 [ 0 o0
................ 167,558,3% |...............235,668, 181 |................436,526 ,939
....................................................................................................... 0
................................. 0 [ 0 o0
....................................................................................................... 0
................................. 0 [ 0 o0
................ 167,698,796 |...............235,927,081 |................436,835,668
............ 2,929,146,561 |............2,096,347,748 |............4,579,427 899

3,096,845,357 2,332,274,829 5,016,263,567




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 85,972,227 28,009,717

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

Derivatives to hedge indexed products 86 4 3 17,356,783 15,061,125

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 68,615,444 12,948,592
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  1,399,968,362  1,327,494,183

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx  1,399,968.362  1,327,494,183

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

()]
(6)

Not applicable.

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

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2024.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

B.

Debt Restructuring. None.



STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

C. Reverse Mortgages. None.
D. Loan-Backed Securities
(1) Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.

2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended 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 . . Date of
. Recognized Amortized Cost : :
Carrying Value Present Value of Other-Than- After Other-Than- Fair Value at Financial
CUSIP Amortized Cost Projected Cash - Statement
Temporary Temporary time of OTTI
Before Current Flows Impairment Impairment Where
Period OTTI P P 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 $ 1,143,972
2. 12 Months or Longer $ 98,543,124
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 132,304,820
2. 12 Months or Longer $  1,122,063,354
5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management

considers for each identified security include the following:

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

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

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

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

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $110.3 million.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
H. Repurchase Agreements Transactions Accounted for as a Sale. No Change.
1. Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.
J.  Real Estate. No Change.
K. Low Income Housing Tax Credit Property Investments. No significant holdings. No Change.

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.

7.1
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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 107,685,361 — 107,685,361
* 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 (49,630,919) — (49,630,919)

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

0. 5% Securities. No Change.

P. Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

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

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

Investment Income. No Change.

Derivative Instruments. No Change.

Income Taxes. No Change.

Information Concerning Parent, Subsidiaries and Affiliates.

In June 2024, the Company received a $47.0 million ordinary dividend from its subsidiary, National Integrity Life Insurance Company. The
dividend was in the form of cash.

Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The
Company has determined the actual/estimated maximum borrowing capacity as $910.0 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

1. Current Year

(@
(b)
©
(d)
©

®

Membership Stock - Class A
Membership Stock - Class B
Activity Stock

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

2. Prior Year-end

(a)
(b)
(©
(d)
(e

®

Membership Stock - Class A
Membership Stock - Class B
Activity Stock

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

7.2

1 2 3
Total 2+3 General Account Separate Accounts
7,245,744 7,245,744 —
25,133,627 25,133,627 —
29 29 —
32,379,400 32,379,400 —
910,000,000 XXX XXX
7,501,772 7,501,772 —
26,856,203 26,856,203 —
1,488,926 1,488,926 —
35,846,901 35,846,901 —
850,000,000 XXX XXX



a.

a.

b.

STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption

2
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(2+3+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
Membership Stock
1. Class A 7,245,744 7,245,744 — — — —
2. ClassB — — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 1,161,083,793 1,223,833,730 558,525,040
2. Current Year General Account Total Collateral Pledged 1,161,083,793 1,223,833,730 558,525,040
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 1,079,610,230 1,139,671,268 596,804,500
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)bl (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
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) 1,155,283,677 1,228,607,706 540,304,500
2. Current Year General Account Maximum Collateral Pledged 1,155,283,677 1,228,607,706 540,304,500
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 1,079,610,230 1,139,671,268 596,804,500
(4) Borrowing from FHLB
Amount as of Reporting Date
1 2 3 4
Funding
Agreements
Separate Reserves
Total 2+3 General Account Accounts Established
1. Current Year
(a) Debt — — — XXX
(b) Funding Agreements 558,525,040 558,525,040 — 559,974,507
(c) Other — — — XXX
(d) Aggregate Total (atbtc) 558,525,040 558,525,040 — 559,974,507
2. Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 596,804,500 596,804,500 — 598,798,975
(c) Other — — — XXX
(d) Aggregate Total (atb+c) 596,804,500 596,804,500 — 598,798,975
Maximum Amount During Reporting Period (Current Year)
1 2 3
Separate
Total 2+3 General Account Accounts
1. Debt — — —
2. Funding Agreements 558,525,040 558,525,040 —
3. Other — — —
4.  Aggregate Total (1+2+3) 558,525,040 558,525,040 —

C.

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)

FHLB - Prepayment Obligations

1.
2.
3.

Does the company have prepayment
obligations under the following

arrangements (YES/NO?)
Debt No
Funding Agreements No
Other No

7.3
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

13.

14.

15.

16.

17.

18.

19.

A. Defined Benefit Plan

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

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

I.  The Company has $14.9 million in special surplus funds related to the admission of disallowed IMR in its general account.

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

level RBC after adjustment.

Calculation of Limitation

using Prior Quarter numbers | Current Reporting Period

(1) Capital & Surplus $ 1,392,262,476 XX
Less:

(2) Admitted Positive Goodwill $ — XX

(3) Admitted EDP Equipment & Operating System Software $ — XX

(4) Admitted Net Deferred Taxes $ 12,459,726 XX

(5) Recognized Disallowed IMR General Account $ 14,809,593 XX

(6) Recognized Disallowed IMR Separate Account $ 6,036,415 XX
(7) Adjusted Capital and Surplus (Line 1-2-3-4-5-6) $ 1,358,956,742 XX
(8) Limitation on amount of goodwill (adjusted capital and surplus times 10%
goodwill limitation [Line 7*10%]) $ 135,895,674 XX
(9) Current Period Disallowed IMR Recognized in General Account XX 14,937,667
(10) Current Period Disallowed IMR Recognized in Separate Account XX 6,570,618
(11) Current Period Admitted Disallowed IMR Recognized as a % of Prior Period
Adjusted Capital and Surplus ((Line 9+Line 10)/Line 7) XX 1.6 %

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.

7.4



20. Fair Value Measurements
A.

B.

STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

(1) Fair Value Measurements at June 30, 2024

Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Industrial & miscellaneous — 1,127,887 — — 1,127,887
Bonds: RMBS — 312,080 — — 312,080
Common stock: Unaffiliated 580,989,779 — — 10,688,207 591,677,986
Common stock: Mutual funds 208,135 — — — 208,135
Preferred stock — 22,280,086 — — 22,280,086
Derivative assets: Options, purchased — 63,952,041 42,323,465 — 106,275,506
Derivative assets: Futures 1,409,855 — — — 1,409,855
Separate account assets* 794,453,690 288,823 — — 794,742,513
Total assets at fair value 1,377,061,459 87,960,917 42,323,465 10,688,207 | 1,518,034,048
Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (49,630,919) — — (49,630,919),
Total liabilities at fair value — (49,630,919) — — (49,630,919),

@

3)

“

*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.

Fair Value Measurements in Level 3 of the Fair Value Hierarchy

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
Derivative assets:
Options,
purchased 54,234,130 — — | (12,575,681) — 4,661,944 — — (3,996,928)] 42,323,465
Total Assets 54,234,130 — — | (12,575,681) — 4,661,944 — — (3,996,928)] 42,323,465
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
Derivative assets:
Options,
purchased 29,484,693 — — | 23,162,833 — 3,700,954 — — (2,114,350)] 54,234,130
Total Assets 29,484,693 — — | 23,162,833 — 3,700,954 — — (2,114,350)] 54,234,130

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

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

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

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

Assets held in Level 2 of the separate accounts carried at fair value primarily include NAIC 6 rated corporate bonds. The fair values of
these assets have been determined using the same aforementioned methodologies in the general account for bonds.

Not applicable.
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C.

STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

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

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

Fixed-indexed annuity contracts

Derivative liabilities

Cash collateral payable

Separate account liabilities*

Securities lending liability

(1,237,560,554)
(1,523,793,034)
(49,630,919)
(39,320,000)
(854,589,337)
(106,717,387

(1,264,636,467)
(1,586,013,208)
(49,630,919)
(39,320,000)
(875,611,253),
(106,717,387

(49,630,919)
(39,320,000)

(106,717,387),

(1,237,560,554)
(1,523,793,034)

(854,589,337),

Aggregate Net Asset Value Not Practicable

Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds 4,171,288,669 4,426,957,006 41,573,389 4,100,852,502 28,862,778 — —
Common stock: Unaffiliated** 624,057,386 624,057,386 613,369,179 — — 10,688,207 —
Common stock: Mutual funds 208,135 208,135 208,135 — — — —
Preferred stock 22,280,086 22,280,086 — 22,280,086 — — —
Mortgage loans 871,697,706 914,589,686 — — 871,697,706 — —
Cash, cash equivalents, & short-

term investments 119,222,854 119,193,954 119,222,854 — — — —
Other invested assets: Surplus

notes 20,639,120 20,938,241 — 20,639,120 — — —
Securities lending reinvested

collateral assets — — — — — _
Derivative assets 107,685,361 107,685,361 1,409,855 63,952,041 42,323,465 — —
Separate account assets 1,643,060,452 1,675,796,098 793,743,801 806,471,656 42,844,995 — —

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

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

Debt Securities, Surplus Notes, and Equity Securities

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

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

Mortgage Loans

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

Cash, Cash Equivalents and Short-Term Investments
The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.
Derivative Instruments

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

Securities Lending Reinvested Collateral Assets

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

Assets Held in Separate Accounts

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

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.
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21.

22.

23.

24.

STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

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

Cash Collateral Payable

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

Securities Lending Liability

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

Separate Account Liabilities

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

Not applicable.

Assets that use a net asset value (NAV) as a practical expedient consist of investments in business development corporations as defined by the
Investment Company Act of 1940. The investments can be sold or transferred with prior consent from the corporations. The NAV for these
investments are $14.70 and $28.47. The Company does not intend to sell any investments utilizing NAV.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions

(YES/NO)?
Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

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

Q)

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

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued

Payments
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

Less

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance
from Prior
Years (Col
2-4+38)

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

1 2

3 4

5 6

7

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable

2. Premium
adjustments
(payable)

3. Subtotal ACA
Permanent Risk
Adjustment Program

b. Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating to
uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for
amounts held under
uninsured plans

7. Subtotal ACA
Transitional
Reinsurance
Program

c. Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

a. 1owar 1or ALA
Risk Sharing
Provisions

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

Risk Corridors Program Year

Year

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

the Prior Year

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

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less

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

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from

Cumulative
Balance from
Prior Years Prior Years
(Col 1-3+7) | (Col2-4+8)

1

3 4

5 6

7

8

9 10

Receivable

(Payable)

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a.2014

premium

refunds

b.2015

premium

refunds

c.2016

premium

refunds
d. Total Risk Corridors

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating
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25.

26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

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

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

24E(5)d (Column 4) should equal 24E(3)c! (Column 9)
24E(5)d (Column 6) should equal 24E(2)cl

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

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves.. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

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

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

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

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

By what department or departments?
Ohio Department of Insurance

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

statement filed with Departments? .....

04/12/2024

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

W&S Brokerage Services, INC. ....ccccooieioiiiieveieiceceeeeeeeeeveciean
Fort Washington Investment Advisors, Inc. ....cccooveivieieiiviiiienennnn
Touchstone AdViSOrs, INC. .o
Touchstone Securities, Inc. ..o
Eagle Realty Capital Partners, LLC ...

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

|¥es...
oves.
VES..

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




9.1

9.11

9.2
9.21

9.3
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13.
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14.2
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14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

FINANCIAL

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

INVESTMENT

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

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

...25,775,470

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

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

440,739,374

LOLHLe e

All Other 217,099,867 ....222,632,389
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....690,415,846 ....663,371,763
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

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. ..... ...110,294,350
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 110,254,524
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 106,717,387
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee. 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 ......cooiiececeeeeeniceieieeseneseeseeee s eneeeeeeens Ao
MILLIMAN . [V

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

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

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

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

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

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

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

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

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

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

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= 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 914,589,686
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 $ 914,589,686

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 $ 914,589,686

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 Integrity Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlADaMA ..o AL e L 5,230 |o0908,975 | 0 e 0 [ 914,205 oo 0
2. AIBSKA .ot AK e L o 0 J000805,692 | 0 [ 0 [ 605,692 |..cvvveriieiiiine 0
3. Arizona ..... . AZ 0. 1,241,783 ..110,716
4. Arkansas .. .. AR 0 [ O [ 860,186 [......covvvevrreiiens 0
5. California .. CA 0. .12,323,485 |..
6. Colorado ...... .. CO 0. .. 2,253,984 |..
7. Connecticut .. . CT 0. 1,085,778 .o 0
8. Delaware ............. .. DE 0. ...1,329,754 |..
9. District of Columbia . . DC 20 e O e 0 e 0
10. Florida .. .. FL 0.
11.  Georgia .. GA 0. .0
12.  Hawaii .. . HI 0 [ O 644,431 [ 0
13. Idaho .... . ID 0. .5,588,000
14. lllinois ... LI 0. ..509,060
15.  Indiana . . IN 0. ..165,867
16. lowa ..... LA 0. ..683,100
17. Kansas . .. KS 0. ..153,956
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi , 121,
24.  Minnesota . .. MN L1177,754
25.  Mississippi W MS [ L 03,336 [ 900 e O e O [ 4,236 |..
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ - NV .. .0
30.  New Hampshire ........cccoceeeieieicieiceene NH J149 [ 248,820
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ e b s 0 009,097,622 [ 0 e 0 e 9,097,622 |............ 1,121,658
32.  New Mexico . NM 0.
33. New York ..... 0.
34. North Carolina .. 0.
35.  North Dakota . 0.
36.  OhiO ... .31,961,502 |. 0.
37. Oklahoma . 1,277,3% |. 0.
38. Oregon......... 2,199,077 |. 0.
39. Pennsylvania ... . , . 0.
40. Rhode Island .... ...276,447 |. 0.
41.  South Carolina . 0.
42.  South Dakota ... 0.
43. Tennessee ... 0.
44, Texas ....... 0.
45. Utah ..... 0. ..
46. Vermont 0. . 16,485 |
47, VIrginia .oeeeeeeeeeeeeeeeeeeeeeseeseeseeseenesneenees. VA e b e 129 |003,129,4092 [ 0 e O | 3,129,621 |........... 2,359,676
48.  Washington ........cccoceeveeeeeeesecenieeneeieneeens. WA [ L foeii0 992 [ 4,259,347 e 0 e 0 e 4,260,339 |............... 973,213
49. West Virginia . .1, . .0
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN . R O
58. Aggregate Other Aliens . OT .... 15,000 |. 0. ... 15,000 |..
59.  Subtotal ... L XXX e 140,402 . 167,558,394 |....ccooveiine (V8 SRS | I RO 167,698,796
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 [ [V [0 (1 [0 (1 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.................... 0.
94.  Aggregate or other amounts not allocable by State. |. 0.
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 0.
96. Plus Reinsurance Assumed. . 0.
97  Totals (All Business).... 167,558,394 |. 0 [
98. Less Reinsurance Cede ,230 [ 3,358,098 [ A 3,410,328 |....coeeiies 0
99. Totals (All Business) less Reinsurance Ceded XXX 124,808 164,200,296 0 164,325, 104 2,929,146, 561
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvnrccceneireeeeeeendferee XXX 0 ... 15,000 |.. 0
58002, ..iiiiiiieiiiie e snee e XXXl
58003, ..oiiiviiiieiienieniienrrere e seeseeseesnessnessnesene s feennes XK eeriies e fe 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 0 15,000 0 0 15,000 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 Integrity Life Insurance Company

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

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

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........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 .
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..|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
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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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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........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 ... ...NIA....... | 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 ... Nt DS........ Integrity Life Insurance Co . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 ... |02-0593144 .. North Pittsburg Hotel LLC PAcoo] e NIA....... WSALD NPH LLC Ounership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .. PA.....[...... NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... .. | Integrity Life Insurance Co . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ..........cvvvvvvnnnes . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC ....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund 11, LP NY.feenns NIA....... Ownership .. [Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC .. . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...[Western-Southern Group .......ccccevvvnnn | e 00000 ....|34-1998937 .. Queen City Square LLC OH..ove| e NIA....... Ownership ..|Western & Southern Mutual Holding Co . |...NO......|..cc. ...
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. et
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .............. L CA] e NIA....... WS Real Estate Holdings LLC ..........ccceeeent Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... | E NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-2173335 .. RealTerm Logistics Fund IV, LP . Ownership .. [Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-2188516 .. Revel Investor Holdings, LLC .... . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC .... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC . W f...... NIA....... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC OH.....f.ees NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC .... KY...oofoonns NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|92-3712148 .. South Orange Kissimmee ...NIA....... | WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC .. INco] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-4291356 .. Sundance Lafrontera Holdings LLC ............... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC ............... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-4406810 .. TA Loretto Land Partners, LLC ......ccoeeennnnn WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC .......covvvveeeeee WS Real Estate Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings,LLC ............... WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|88-3631372 .. The Cincinnati Equity Fund [11, LLC ..ooooees [ oo OHuuis ] et e A oo Ownership . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 65242 ....|35-0457540 .. The Lafayette Life Insurance Co . .|Western & Southern Financial Group, Inc. . |Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. .. Western & Southern Financial Group, Inc. . |Ownership .|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccennn |.eee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ WS Real Estate Holdings LLC .........ccceeeeees Ownership Western & Southern Mutual Holding Co .
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............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? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

74 1 8 0

74 1 8 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

74 1 8
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

74 1 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

74 1 8 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

7 4 7 8 0 2 0 2 4 4 4 9 0
7 4 7 8 0 2 0 2 4 7 0 0 0

o
—

0 2
0 2
0 2
0 2
0 2
0 2
0 2

o
I S S E—

o
—
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704,  MisCellan@OUS EXPENSE ....c.ocveviieeiieeieeieeeeeeteee ettt ettt ss e s esenenenns oeeseneseseseaeenens 109,128 | K A 413
2705, Reserve AQJUSTMENT ..ottt nenen |eeeeenen et 34,916 | (131,196) [.o.cvvererne (121,873)
2797. Summary of remaining write-ins for Line 27 from overflow page 144,044 (130,829) (121,460)

15




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccovovrirerirueuerereeninenisieeieeeenes feeeeeeeenns 941,471,136 [.oooeeenene 957,269,003
2. Cost of acquired:
2.1 Actual cost at time of acquisition 902,264 ....45,989,000
2.2 Additional investment made after acquisition .... 3,923,785 ... 10,322,886
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals 31,707,495
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e .
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 914,589,690 941,471,136
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 376,241,910 326,275,258
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,598,000
2.2 Additional investment made after acquisition ... ... 33,042,006
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals 13,417,918
8. Deduct amortization of premium and depreciation 10,779 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 381,514,334 376,241,910
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 5,630,800,771 |............ 6,018,047,646
2. Cost of bonds and stocks acquired 369,195,549 .. 588,489,549
3. Accrual of discount 4,717,573
4. Unrealized valuation increase/(decrease) (12,376,616)
5. Total gain (loss) on disposals ... 12,893,973 |...
6. Deduct consideration for bonds and stocks disposed of 481,317,645
7. Deduct amortization of premium 10,689,046
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized .... 16,655,748
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 1,017,423 ....(1,219,525)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 5,514,241,982 |............ 5,630,800,771
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 5,514,241,982 5,630,800,771
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity 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 [ 2,499,839,151 |........c..... 134,099,855 |................ 160,857,240 |................. 15,531,613 |.......... 2,499,839,151 |............ 2,488,613,379 [ e 2,541,428,759
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 1,674,284,916 |............ 1,176,522, 347 |............ 1,119,483,620 |................ (15,318,460)|............ 1,674,284,916 |............ 1,716,005, 183 |oevviiiicicirrcccene [ 1,693,891,688
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 216,031,067 |...oovovececeenne 517,690 |..cocooiennne 14,039,087 |..ocovveeene (2,710,082)|...cececvenne 216,031,067 |......co...... 199,799,588 |.....oeeeeeeeeeerernnens oo 222,529,207
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 90,125,343 | 169,000 |....oocvieene. 17,847 447 | (739,734) e, 90,125,343 |......ccoconvv. T1,707,162 o [ 85,860,107
5. NAIC B () ittt b ettt ne s [re e 11,190,392 oo 272,197 | 1,284,462 |................ (2,699,136)]..cvcveennee 11,190,392 | 7,878,997 | e 13,170,070
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 1,102,861 0 0 1,065,122 1,102,861 2,167,983 4,812,943
7. Total Bonds 4,492,573,730 1,311,581,089 1,313,511,856 (4,870,677) 4,492,573,730 4,485,772,286 0 4,561,692,774
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V L0 TSR TP T RPN
NAIC 2 ettt b sttt e heEeh e a2 e RS h R R e £ e e R R h Rt n ettt e s b b sttt ee e s nenn [renne s 22,941,340 |....oooieii (RSN (U (661,840)|........coenc.. 22,941,340 |.....coeoenve. 22,279,500 |....coovevieeiciniencenes o, 22,087,060
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V L0 TSR TP T RPN
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 s oo
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [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 0 0 (586) 1,171 585 2,636
14, Total Preferred STOCK ..ot 22,942,511 0 0 (662,426) 22,942,511 22,280,085 0 22,089,696
15. Total Bonds and Preferred Stock 4,515,516,241 1,311,581,089 1,313,511,856 (5,533,103) 4,515,516,241 4,508,052, 371 0 4,583,782,470
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ i 2,969,775 ; NAIC2 $ .ooovrvernee 55,845,504 ; NAIC3 $ oo NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 2,950,092 XXX 2,950,092
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 ) O 9,250,001
2. Cost of short-term investments acquired 6,412,945
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

Total gain (loss) on disposals

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

11.  Deduct total nonadmitted amounts

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

2,950,093
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 41,811,686

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 14,238,392

Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 17,356,776

SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees (3,311,902)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 13,450,324

440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 56,644,628
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 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 56,644,628

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 2,359,363
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ............c.ovcurueueiereececeeieeeeeeeaes eeeseeeeeeeennenas (949,509)
Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0

3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0
Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieeeies covrererereseeeeeeens (150,160)

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveveieieees covrerereresieneeenns (150,160)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (1,140,531)
3.25 SSAP NO. 108 @QJUSIMENTS .........vvverieieieeeeietcteteteeee ettt bes s s ees <eeseseseaesesessebeteseneeasaeaes otaessssesesesesnnennas 990,371 o 990,371
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiiiiiieite et sheesbeesbe e s eses eesaessaessessae e sre e e 0
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 1,409,855
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 1,409,855

Sl04



STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

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

NONE

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

NONE
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16.

STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt 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 56,644,587

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 1,409,855

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 58,054,442

Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 107,685,361

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 (49,630,919)

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

Part A, Section 1, Column 16 56,644,587

Part B, SECHON 1, COIUMN 13 ... . oottt ettt et ettt ettt ettt e e et et et et et et et et et et et et e e et et ee et e e eeeeeeeeen eaeeseesessesseeseaseeseasearnans 0

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 56,644,587

Part D, SECHON 1, COIUMN O ......iiiiiiiiieieee ettt s e s e s e s s e s s s s e e s s s s s st nsesnsesnae esbesniesnias 106,275,506

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 (49,630,919)

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

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, SECHON 1, COIUMN 20 ......cuiuiuieieeireiaeiseiseteeesse s ssss s st sse s ssesse sttt 8 e 8828 s s bbb bbb ens st enies | eebessessessessnnns 1,409,864
Part D, SECHON 1, COIUMN 12 .....ouiiieiiiiei it eesessessessenneans 1,409,864
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 39,453,295 | 25,915,467
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 2,150,573,130 |............ 4,095,311,464
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.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas (6 T 4,752
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 2,071,079,070 |............ 4,081,778,388
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) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 118,947,966 |................. 39,453,295
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) 118,947,966 39,453,295
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity 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 Integrity Life Insurance Company

SCHEDULE B - PART 2

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

Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
INTGA-2401 ... = = U PPPPT L Uy UURTTUTUUR REPPTTTTTIN 04/28/2023 .....ooovn foeiiiiiiii 8.828 |.uuuiiiiiiiiiii i 902,264 |..cevvviiieiiii s 2,595,175 [ iiiiiiiiiiiii i 20,290,690
0599999. Mortgages in good standing - Commercial mortgages-all other 902,264 2,595,175 20,290,690
0899999. Total Mortgages in good standing 902,264 2,595,175 20,290,690
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

2,595,175

20,290,690

3399999 Totals 902,264
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

9069 ...ooviiiiiiiiiiieieeees LAS VEGAS «.evviiiiiiiiiiiiiiiieieeeeeeeeens [, O N 04/07/2017 .....|...... 04/09/2024 .....|........ 12,300,824 [...vvvvnnnnnnnnnnnns (U [V (U [V (U [V R 12,234,850 |........ QT T ) O N 0
INTGA-2301 ....ooeeeeiiiieeen ROUND ROCK ....evvvvevennnennnnnnnnnnnnninnns founnnnnnnnnnnnnns T |oeeeeees v fones 07/25/2023 .....|...... 05/08/2024 .....|........ 13,097,628 |....oooeeeeieennns [ [ [ [ [ [ 13,055,248 |........ 13,055,248 |.....ovveenniniiiinns fooveiiiiiiiiiiiiiins o 0
0199999. Mortgages closed by repayment 25,398,452 0 0 0 0 0 0 25,290,098 25,290,098 0 0 0
9044 SPRINGVILLE .o fevviiiiiiiiiinns UT... 04/05/2006 ... .1,884,885 |.... 0. 0. 0. ...52,217 |.. .0
9054 ELDERSBURG ... ....12/18/2014 22,235,389 |. 0 0 0 .. 194,803 0
9055 CHARLOTTESVILLE ... 10/06/2015 12,573,911 |. 0 0 0 0
9056 BLACKSBURG ... ... 10/06/2015 .5,151,824 |. 0 0 0 0
9058 WESTFIELD . ....11/03/2015 21,687,605 |. 0 0 0 0
9060 VINEYARD .. ....12/07/2015 27,726,506 |. 0 0 0 0
9061 WESTMINSTER .. ... 08/01/2016 32,578,138 |. 0 0 0 0
9064 COLUMBUS ... ... 10/31/2016 34,696,543 |. 0 0 0 0
9065 .. | WASHINGTON ... 11/04/2016 30,507,060 |. 0 0 0 0
9066 . . | WESTFIELD .... ....11/22/2016 19,302,510 |. 0 0 0 0
9067 SILVER SPRING ... 01/03/2017 16,785,628 |. 0 0 0 .. 163,731 0
9070 LOUISVILLE ... ....04/20/2017 33,756,169 |. 0 0 0 .. 169,008 0
9071 NAPLES .. .. 08/07/2017 28,719,650 |. 0 0 0 . 177,422 0
9072 COLUMBUS ... 10/25/2017 ... .. 40,280,663 |.... .01, .01, .01, 219,881 |... ...0
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | 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
...... 03/28/2018 ... feveeereres oo |oenne.. 38,841,769 0
..... 06/13/2018 ..........5,080,945 0.
9075 .. | CLEARWATER J S 08/21/2018 ..... 40,037,817 |. 0.
9076 .. | COLUMBUS ... .. 07/18/2019 ..... 39,622,254 |. 0.
9077 .. |NOBLESVILLE .. ...09/10/2019 ..... 31,432,237 0.
9078 .. |LOUISVILLE ... ...09/19/2019 ..... .4,710,536 0.
9085 . | BOYNTON BEACH ...10/15/2021 ..... ... 16,260,474 |. 0.
9087 ... MINNEAPOLIS oo [ N e i [ 10/28/2021 20,314,778 0.
9089 SANTA MONICA ..oeeeeeeeieeeeeeeeeeeeeeeeeees foviiiiiiiiiiins CA v Joennns e o 01/12/2022 ..o feeeeeeiiiinn e [ 9,520,000 0
0299999. Mortgages with partial repayments 524,606,291 0 0 0 0 0 0 3,189,045 3,189,045 0
0599999 - Totals 550,004,743 0 0 0 0 0 0 28,479,143 28,479,143 0
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity 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 |11, LLC ....ooovviiiiiiiiiinnnnnnnnns BOSTON ....eveeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ VA.......... First Eagle Direct Lending Fund 111, LLC ......cccennnnns o 2AFE ......|... .10/24/2016 ... |...... P R AP PP PPPPY 24,665 |.ooeeiiiiiiiiiiiiiiiiiiiiiins | 11,862,557
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 24,665 0 11,862,557
000000-00-0 ......... AUDAX MEZZANINE IV WILMINGTON . o | AUDAX MEZZANINE 1V ..evvvviiiiiiiiiiiiiiniiiiiinniiseveeeaeeaaanees . |--..09/30/2016 ... ....626,146 3,114,308 |...
000000-00-0 ......... Coller Credit Secondaries COLLER CRED SEC OP FD I1-A LP GUERNSEY ... ..|Coller Credit Secondaries COLLER CRED SEC OP FD II-A LP . e 1272272023 .. ..195,000 ... 7,719,000 |...
000000-00-0 ......... Coller Credit Secondaries COL CRED SEC OP FD |I-ANNEX-IA . GUERNSEY ... .. Coller Credit Secondaries COL CRED SEC OP FD |I-ANNEX-IA o |-...04712/2024 ... .. 1,905,000 |... ... 7,524,000 |...
000000-00-0 .........| The Ohio Fund WILMINGTON . 1 The Ohio Fund ..ooooeveeeieieeeeeeeeeeeeeeeeeee ...06/27/2024 ... 700,000 |... . ... 9,300,000 |...
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 2,605,000 821,146 0 27,657,308
6099999. Total - Unaffiliated 2,605,000 845,811 0 39,519,865 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
2,605,000 845,811 0 39,519,865
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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 ...|........ 49,865 |..ovvnniiiiiinnn forviiiiiiinn i foiiiiinn o0 [ ... 49,865 . 49,865 |..evvniiiiiinnnn fooviiiiiiii o [ O
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 49,865 49,865 0 0 0 0
000000-00-0 ..... Audax Direct Lending Solutions D WILMINGTON . K DE .| Audax Direct Lending Solutions D . ..10/24/2018 . .05/06/2024 .. .309,281 X 309,281 0
000000-00-0 ..... AUDAX MEZZANINE IV . | WILMINGTON .... .| AUDAX MEZZANINE IV ..oovvnniiinnnnnnee .. |-...00/30/2016 ...|....04/09/2024 ...|.......870,781 [..eeurrrrrrninn Jouvrrrniniiiinns Jooeeeeiiiinins foo o0 e | 870,781 |l 870,781 |... 0.
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... WILMINGTON ... o] ...01/24/2017 ...|....04/23/2024 ...|....... 423,804 |.. 423,804 |....... 423,804 |... 0.
000000-00-0 ..... Goldman Sachs LP LP ..........cceeeennnnn . |New York . .| Goldman Sachs .05/08/2024 .. 411,330 .. 411,330 |....... 411,330 0
000000-00-0 ..... H.1.G. WhiteHorse Middle Market Lend MIAMI . .|H.1.G. WhiteHorse Middle Market Lend . . . .04/15/2024 .. 5,845,895 . |--..5,845,89% |.... 5,845,895 0
000000-00-0 ..... Maranon Capital L.P. MA SCSF X .........c..... CHICAGO .. Maranon Capital L.P. MA SCSF X ........... ... .10/22/2021 ...|....06/07/2024 ...|.... 1,712,889 |... [ 1,712,889 |.... 1,712,889 |... 0.
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V .. | CHICAGO .. IL.........|Strategies V ....00/2172017 ...|....06/21/2024 ...|....... 347,957 [.euvvvmnnnninns Jornnmnnnniniiins oo e [0 s s 347,957 |....... 347,957 0.
000000-00-0 ..... TCW Direct Lending LLC . ... |LOS ANGELES ... CA......... | TCW Direct Lending LLC .. ...03/31/2015 ...|....06/14/2024 ...]|........ 39,732 |... .. | | P 39,732 |........ 39,732 ... . o 0. .
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 9,961,669 0 0 0 0 0 0] 9,971,669 | 9,961,669 0 0 0 0
000000-00-0 ..... [TXFL NN Office Inv Holdings, LLC ............ JCincinnati wovovveveesicceieeanns | R ... [Cash Return Distribution .......cccocvves ...07/01/2019 ...]....06/06/2024 ...]... 10,813,316 [.eoivoviiiiins [roiiiiiiiiies Jooreeeneeinens foorneesnsieines froeeneeininens 0 i s (127,652)]...... (127,652)].cccveeveeniinne |ooveeeiieiieeees foiiiiiiiinns 0]..... 377,651
2299999. Joint Venture Interests - Real Estate - Affiliated 10,813,316 0 0 0 0 0 0 (127,652) (127,652) 0 0 0 377,651
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
6099999. Total - Unaffiliated 10,011,534 0 0 0 0 0 0] 10,011,534 | 10,011,534 0 0 0 0
6199999. Total - Affiliated 10,813,316 0 0 0 0 0 0 (127,652) (127,652) 0 0 0 377,651
6299999 - Totals 20,824,850 0 0 0 0 0 0 9,883,882 9,883,882 0 0 0 377,651
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36176F-2C-1 ......... G2 G2 765171 4.700% 12/20/81 ..eeeeeeeeee e e e e e e eennn e eennnns | eeeerrnninenes e 06/01/2024 ..... Interest Capitalization AL
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ..eevuniiiiirniiiiiiiiiinieriiiein e eerrri s rnrne e srnnnseeenns | aeeeeenniineees o 06/01/2024 ..... Interest Capitalization ..302 ... A
690353-YE-1 ......... DFC AGENCY  5.520% 08/15/34 .....ceeeeeieeeeeeee e e eeeen e e eeen e e eeen e e eennne e e eennnnnees | ceveriniiinnnes Jonnid 05/15/2024 ..... BANK of AMERICA SEC .. ...3,439,224 |... AL
690353-78-3 ......... DFC AGENCY DEBENTURES ~ 5.490% 07/07/40 ......cevvuniiiiiiiiiiiiiiiiiiiineeciiiineeccvnnineeecennanns | eeeevenniineens fonnid 05/16/2024 ..... BANK of AMERICA SEC .. .. 3,815,802 |... A
912810-TV-0 ......... U S TREASURY  4.750% 11/15/53 ...eeieeieiieeeeeeeie e ee e e eeeene e e eennne e e eennneneeeennnns | oevvvnnniinnnes Jonnad 04/02/2024 ..... J P MORGAN SEC 1,750,000 |... AL
912810-TW-8 ......... U S TREASURY  4.750% 11/15/43 ..eeviiiiiiiiiiiiiiiiie e sernniisssennens | eeeeeenniineens fonnnd 05/28/2024 ..... MORGAN STANLEY FIXED INC .... N 5,610,000 |... A
912810-TX-6 ......... U S TREASURY  4.250% 02/15/54 .....eeeeeeeeeiieeeeeeeie e eeeeeie e e eeeen e e e eennne e eeennnneeeeens | oevevnnniinnnes Jonnid 04/25/2024 ..... CITIGROUP GLOBAL MKTS .. 1,609,302 |. 1,770,000 |... AL
912820-JJ-1 ......... US TREASURY NOTES ~ 4.500% 11/15/33 .. A PR R 04/02/2024 ..... GOLDMAN SACHS P I 1,445,264 |. 1,435,000 |... A
912820-KP-5 ......... US TREASURY NOTES  4.625% 04/30/29 ...ieeeuuuieieernnnnasaernnnnnaeeernnnnnnaseennennsseennnnnsnsseenne | seeerensnnnnnes |oennns 05/28/2024 ..... BNP SECURITIES ... ieeeeuuuuseeeenniu s s eeeennsseesennnsssesseennsssseennnaanaesennnnnsaeeennnnnsasennnns [oeseennnnnssseennnnnnnssennnnnnnnee [reeennnnnnneeeennnnnns 12,021,134 |ooeeeiiiiiies 12,000,000 A s
0109999999. Subtotal - Bonds - U.S. Governments 29,751,773 29,820,352 179, 146 XXX
040114-HS-2 . .. ARGENTINA SOVEREIGN  0.750% 07/09/30 .. TMORGAN STANLEY FIXED INC .... I .. 271,560 |. ..465,000 |... .. 1,037 [5.BFE ..........
0309999999. Subtotal - Bonds - All Other Governments 271,560 465,000
13079P-XC-2 . ..|CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMILY HSG  5.650% 03/01/57 . STERN ... .. 3,395,000 |.
313384-VU-0 . ..|FHDN ~ 5.280% 04/19/24 ................ TD SECURITIES . .10,000,000 |.
3136AU-09-5 . ..|FNR 2016-98 BZ  4.000% 01/25/57 Interest Capitalization
3137BV-ZA-7 . ..| FHMS FHMS K063 X1 ~ 0.404% 01/25/27 .. NATIONAL ALLIANCE SECURITIES ...ccivivuiiiiiiiiriiiieiiiiiis e s cinii s srnsii e s rrnnis s s ennnnnnnes [oeeeernnnnnnennnnnnnnnesrnnnnees Joerrnnnnnnenennnnnneeeens 83,717 |
626300-JY—4 ......... TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION  5.630% 09/01/31 ... U P IO 05/28/2024 ..... N
626300-NR-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL  5.600% 06/30/28 .......oviiivvvvnnniiiiinnnnnninninnnnnnns | aovevennnnnenes |ounnsd 05/15/2024 ..... | BARCLAYS ....iiiuuuiiiiiiiuiiiiiiiiiiii i e i iiiii e s s ciunisssesessisseseessnnssseseesnnnseserssnnnseeseonnns [oossrennnnsessernennsnssernnnnnnnes [oorensnnnnenarennnnenss 4,000,000 |oiiiiiiiiiiiiinnnns 4,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 20,544,469 20,502,219 101,834 XXX
00155B-AA-6 ......... AKM ISSUING TRUST ~ 5.450% 08/01/73 ....cevvenniiiiiiiiiiieiiiiiiine e crvnie s eennnineeennns | eeeeeenniineees fonnid L0 0 1= ) RO RO, 4,000,000 |. 4,000,000 |...
00206R-MN-9 ......... AT&T INC  3.800% 12/01/57 .eeeeeeeeeeeeeeeeeeee e ee e e e e e e e eenne e e eennnn e e eeennnnnees | oevvvinnninnnes Jonnnd 04/04/2024 ..... CITADEL SECURITIES LLC ..ueeerenneeeeemnnneeeeemnnneeeeeennnaeeeeemnnnaeeeeernnnnnseeemnnnneeeennnnnans reeennnnaaseeennnnnneeeennnnnnenees Joemnnanereemnnnnnnnees 1,012,863 |. 1,424,000 |...

02665l-FA-4 ......... AMERICAN HONDA FINANCE ~ 5.880% 02/12/25 ....ccevvviiieiiiiiiiiiieiiiiiiieceeiiinne e | ceeeeiiieeees [ond 06/20/2024 ..... TD SECLRITIES .... 3,300,000 |...
039483-AU-6 ......... ARCHER-DANIELS-MIDLAND  5.375% 09/15/35 ....evviieiiiiiiiiecieiiiiee e [ eeeeeiiieenes [ 05/08/2024 ..... SEAPORT GROUP LLC .. 1,051,000 |...
045054-AJ-2 ......... ASHTEAD CAPITAL INC ~ 4.000% 05/01/28 .....ceeviiiiiiiiiiiiiiiiiiiee i seiiienee e | eeeeeniiieeees [onnd 06/13/2024 ..... J P MORGAN SEC

05552J-AA-7 ......... PNC BANK NA  2.500% 0B/27/24 ... | eeeeeniiiniees [end 06/04/2024 ..... BANK of AMERICA SEC ..
05555F-AE-4 ......... Barclays Commerc20245C27gage S 2024-5C27 AS ~ 0.000% 07/15/57 ..eoeeveviiiiiieniiiiiiiiiniiiiins | eeveiiieenns [ 06/21/2024 .....
05604F-AA-3 ......... BIIAY 2013-1515 A1 2.809% 03/10/33 ...04/03/2024 .....
05609M-CE-3 ......... BMO 2022-C1 Mort2022C1 st 2022-C1 XA 0.604% 02/17/55 .. ...04/25/2024 .....

073096-AC-3 . ..|BAYPORT POLYMERS LLC ~ 5.140% 04/14/32 . MESIROW FINANCIAL .

097023-DL-6 . ..|BOEING CO  6.528% 05/01/34 ... Various ...

106381-AA-8 . ..|Brean Asset Back2021RM2 ities 2021-RM2 A 1.750% 10/25/61 Interest Capitalization

150890-AP-9 ......... CELANESE US HOLDINGS LLC ~ 6.379% 07/15/32 ...vvvveeeiiiiiiiiieiiiiiiiee e esnins | eeeeeiiieeees [onnd 04/25/2024 ..... Various

161175-AZ-7 ......... CHARTER COMM OPT LLC/CAP  6.384% 10/23/35 ....oeeiniiiiiiieieiiiiieceeiiiee e [ e [ 06/11/2024 ..... WELLS FARGO

191216-DC-1 ......... COCA-COLA €O 2.500% 03/15/51 ...eeeieeiiiiiiiieeiiiiiiie et siineeee e | eeeeeniiieeees [onnd 04/25/2024 ..... Various

198280-AF-6 .........| COLUMBIA PIPELINE GROUP ~ 4.500% 06/01/25 .......coeeeeiumiiiiiiiiiiiiieeeeiiceeeeeiiieeeeeeis [ i | 06/24/2024 ..... MORGAN STANLEY FIXED INC . .
224044-CH-8 ......... | COX COMMUNICATIONS INC ~ 3.150% 08/15/24 ...ccevviiiieiiiiiiiiieiiciiiiie e | eeeeeeeeee [ 06/04/2024 ..... BARCLAYS 746,123 |. 750,000 |...

.| DAIMLER TRUCK FINAN NA  6.290% 09/25/27

233853-AX-8 . .. | DAIMLER TRUCK FINAN NA  6.290% 08/25/27 ......oeeveeeiniiiiiiieeiiiiieeeceiiieeeeeeiiieeeeeeiies | vveeeeenniins o 06/17/2024 ..... Various ... ..27,015,240 |. ....27,000,000 |...
24422E-XP-9 .. . [ JOHN DEERE CAPITAL JOHN DEERE CAPITAL CORP  5.100% 04/11/34 oovvvviiiieiiiiiiiniiiiiieeeen | e [ 04/08/2024 ..... Various ...
32082C-AC-1 FIRST MARYLAND CAPTL 11 6.438% 02/01/27 .....ooeiiieiiiiiiiiiiiiiiieeeeciieee s | eeeeeiiiennes [end 05/09/2024 ..... PIPER JAFFRAY
34960P-AF-8 . ..| FORTRESS TRANSPORTATION & IN  7.000% 05/01/31 MORGAN STANLEY HI-YLD
35085A-AA-9 . ..|486 LESSER STREET TAX  5.400% 02/01/32 STIFEL NICHOLAS .
35087M-AA-1 . ..|412 MADISON LLC ~ 5.450% 06/01/62 ..........

36264J-AF-0 ......... GS Mor tgage-Back2021MM1 ities 2021-WMM1 A6 2.500% 04/25/52 .. WELLS FARGO ...
437076-CY-6 ......... HOME DEPOT  5.660% 12/24/25 ......evviiiiiiiiiiiiieiciiiic e ssiinens | e [onnd 06/17/2024 ..... J P MORGAN SEC ..
45687V-AD-8 ......... INGERSOLL-RAND INC  5.176% 08/15/29 ....eeevviieeeiiiiiiieeeeiieeeeeiee e [ e [ 05/07/2024 ..... Var ious

46643P-BJ-8 ......... JPMBB Commercial2014C25 e Secu 2014-C25 AS  4.065% 11/15/47 ..oooviiiiiiiiiiiiiiiiiiiiiiiins | e [l 04/03/2024 ..... BARCLAYS

46646R-AL-7 ......... JPMDB 2016-C4 XA 0.828% 12/15/49 ..eeevviiiiiiiiiiie e [ e [ 05/29/2024 ..... BREAN CAPITAL LLC ...

571676-AC-9 ......... MARS INC  3.600% 04/01/34 ..ovvveeieiiiiiiiiieeiiiiiiiie it eesiieeeeeens [ e

...... 05/01/2024 ..... [CITIGROUP GLOBAL MKTS ....eiiiuveriieiiiuiiiieiiiiiiiiieeiisiiiiieeiasiiieteeessiieieeeessiieieeessnns foreeeeeisiiieieeeissiieeeesesnis foveveersssineneenen 1,014,168 foiiiennnnnill 1,171,000
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
59001A-BD-3 ......... MERITAGE CORPORATION  3.875% 04/15/29 .....eeiieeiiiiiieeeeeeineeeeeeene e eeenene e eeennneeeeenne | cevvrnniiinnnns Joennid 06/21/2024 ..... Various ... 395,220 |. 429,000 |... 2.CFE .oovennn
62878Y-AC-8 ......... BUNDT 2024-1A A2 6.750% 07/30/54 ....cevvvrnniiiiiiiiiiiiiiiiiiiie i neernnineneenns | eeeeeenniineees fonnid 05/14/2024 ..... BARCLAYS . ....10,000,000 [. ....10,000,000 ...
637432-NK-7 ......... NATIONAL RURAL UTILITY  5.250% 04/20/46 ........euueeeeeemnniaaeeeemnniieeeeeennnaeeeeennneeeeeennnns | cevvvinniinnnns Jonnid 05/30/2024 ..... UBS WARBURG
758750-AN-3 ......... REGAL BELOIT  6.300% 02/15/30 ....vviiivrniniiiiiiiiiiiieiiiiin e crvni e cevnisesennnnes | eeeeeenninnenes fonnnd 04/12/2024 ..... Tax Free Exchange .
81748J-CD-5 ......... Sequoia Mortgage20194 2019-4 B3 3.772% 11/25/49 .....cceeeeveeiiieiieiiieeeeceeieeeeeeeieeeeeee | s e 05/16/2024 ..... ROBERT W. BAIRD .
82568N-AC-5 ......... SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 ..evvviiiiiiiiiiiiiiiiiiiineeccciinceecvviineeecevnineeees | eeeevenniineees fonnnd 06/01/2024 ..... Interest Capitalization .. Ll 837 ...
842587-DC-8 ......... SOUTHERN CO  4.475% 08/01/24 .o eenne e eennn e eenen | cevernniiinnnes [onnid 06/17/2024 ..... TD SECURITIES .eeeeeeee e e e eeee e e e e e e e e e e e e e e e e e e e e e e e e e e e e nnneeeeeennnnnneeeennnnnns [oeeernnnnaeneermnnnaaeeeennnnnneeee [reernnnnneeeeennnnneees 3,208,548 |ooiiiiiiiiiiiiiiinis 3,275,000 |...
85207U-AH-8 ......... SPRINT CORP  7.125% 06/15/24 .covvvniiiiiiiiiiieicei e eenniaeeeennn | eeeeeenniineens [onnid 06/05/2024 ..... Lo 0 P R RO I 11 ST A FO . 1,150,000 ...
89788J-AA-T ......... TRUIST BANK  1.500% 03/10/25 ...eereieeeeeeeeieeeeeeene e e e eeeene e e e eeenn e e e eennnneeeeernnnnneneeens | sevevnnnninnnns Jonnid 05/30/2024 BANK of AMERICA SEC ....
931142-EZ-2 . .. | WAL-MART  4.500% 09/09/52 .. 04/25/2024 CITIGROUP GLOBAL MKTS
00774M-AW-5 . ..| AERCAP IRELAND CAP/GLOBA  3.000% 10/29/28 . D.. 04/15/2024 FIFTH THIRD BANK ...
03764D-AR-2 . ..|APID 2013-12A CRR  7.139% 04/15/31 .. D.. 06/24/2024 BARCLAYS .
103730-BZ-2 . ..|BP CAPITAL MARKETS  4.970% 10/17/29 ... C.. 05/15/2024 DEUTSCHE BAI
452628-AA-1 . ..| IMPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 D.. 06/06/2024 BARCLAYS .......
89680Y-AB-1 . .| TRITON CONTAINER  1.150% 06/07/24 ......... D.. 05/29/2024 INTL FCSTONE FINANCIAL INC .

N4001#-AA-0 .........[HES INTL PRIVATE PLACEMENT  6.790% 06/05/31 .......ccvvuiiiiiiinnnnnniiiiinnnnnnnniinnnnnnnssnnnennsss | Dovevvennnnnnn. |.0....06/03/2024 ... PRIVATE PLACEMENT ... ....10,1000,1000 5 ....10:000:000

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 107,922,818 110,681,971

857477-AY-9 .........[STATE STREET CORP  6.601% 06/15/47 ..evvviiiiiiiiiiiiiiiiiieecccvin e eeeccvniiees | eeveenieeenens [10002.06/13/2024 L. SUMRIDGE PARTNERS ..

883199-AR-2 .........[ TEXTRON FINANCIAL CORP  7.319% 02/15/42 .......ceeeuuuiieiiiinunneaeeennnnsaeeennnnnseaseennnnnnaaeees | soveennnneenns |nn...06/05/2024 ... Var ious

1309999999. Subtotal - Bonds - Hybrid Securities 3,136,191 3,631,000

2509999997. Total - Bonds - Part 3 161,626,811 165, 100,542 733,946 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 161,626,811 165, 100,542 733,946 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
031162-10-0 ......... AMGEN INC .. e ettt et e e e e e e e e e e e e e e e e ennn e e e eennnn e e eernnnneneeennnns | rriineeeennnn oo 05/30/2024 ..... P MOTGaN CSA . eeeeee e e et et e e e e e e e e e e e e n e e e e n e e e e nnnnnneeee [eeeeernnneeeeeennnaas 5,385.000 |eevvuniiieennnnnens 1,624,141 .o e (O
075887-10-9 ......... BECTON DICKINSON ..vveniiiiiiiiiee i esni s snnni s s cnnnnneees | sennnnneeeennns fonnnd 04/03/2024 ..... J.P. Morgan CSA ....

09857L-10-8 ......... BOOKING HOLDING ....eeeeeeeeneeeeemnneeeeemnni e e eeeennneeeeeennneaeeeeennnnaeeeennnnneeeeennnnnnseeennnn | connienensnnnns Jonnad 05/30/2024 ..... J.P. Morgan CSA ....

303031-10-2 ......... Meta Platforms, INC .veveieriiiiiiiii e era e eri s eni e ennees | eeerraeeniees o 05/08/2024 ..... J.P. Morgan CSA ....

38173-10-2 ......... GOLUB CAPITAL BDC INC .. 06/06/2024 ..... Tax Free Exchange .

670666-10-4 ......... NVIDIA CORP ... 04/25/2024 ..... J.P. Morgan CSA ....
67066G-10-4 ......... NVIDIA CORP ... ...06/10/2024 ..... Stock Split ....64,350.000 |.... N
79466L-30-2 ......... SALESFORCE.COM INC . ...05/30/2024 ..... L 1 T T PP RPN 7,447.000 [oeiiiiiinnnnniennnns 1,618,774 |.
808513-10-5 . ..| SCHWAB CORP ....... 04/17/2024 Keefe Bruyette & Woods Eq . .25,801.000 |. 1,875,361 |.
834440-10-1 . ..| SOLVENTUM CORP-W/1 . 04/01/2024 Spin Off .. ..6,086.750 |. .. 465,114 |.
84265V-10-5 . ..| SOUTHERN COPPER CORP COMMON . 05/07/2024 Stock Dividend e 02870 e
252430-20-5 ......... [DIAGEQ PLC ADR 04/17/2024 ..... J.P. Morgan CSA .... ....15,776.000 |....
874039-10-0 ......... TAIWAN SEMICONDUCTOR-SP ADR RECEIPTS 04/19/2024 ..... P MOrgan CSA .. ..iiiiiiieuei e e eiienu e e e e eennse s e e eennn s e e eennnnneeeenrnn e eeernnnnaseeennnnnneene  [ereeernnnnaseeeennnnnnn 4,071.000

5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 25,582,310
#SIXTH-ST-R .........[SIXTH STREET LENDING PARTNERS .....ceerrenieeiemreneeeecennieeeeeennneeeeeennnaeeeeennnnnneeeennnnnnes | cvveeneeseennns |onn...06/25/2024 ... Capital Contribution . .. 756,925 |.
31337#-10-5 .........[FHLB CINCINNATI ......ccovvvrrnnnnn ] eeeeeeeeeieens |....06/25/2024 L PRIVATE PLACEMENT ... 205,300 |. .
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 962,225 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 26,544,535 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 26,544,535 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 26,544,535 XXX 0 XXX
6009999999 - Totals 188, 171,346 XXX 733,946 XXX
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..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ........ccoeeeee [ oennnn . 05/01/2024 . | Paydoun ... .0 . . 0 0 e . 12/20/2061 . [1.A ........
..361948-PD-4 |GN GN AU4920  3.020% 09/15/41 ..........oooeees [ oennn . 06/01/2024 . | Paydoun ... 0 eeeennns (1,067) ... 0 0 . 09/15/2041 . [1.A ........
..38373Y-62-2 |GNMA - CMO 2003-16 Z  5.671% 02/16/44 ...... |....... . 06/01/2024 . | Paydoun ... .0 . ...38 ) 0 0 . 02/16/2044 . [1.A ........
..38379U-CK-0 |GNR 2016-2 10 0.492% 04/16/57 ........ceeveees [ oeennnn . 06/01/2024 . | Paydoun ... ....(2,512) | 0 e (2,512) 0 0 . 04/16/2057 . [1.A ........
..38379U-02-5 |GNR 2016-140 10 0.737% 05/16/58 .......cevuen [oerennn . 06/01/2024 . | Paydoun ... .. (7,237) | 0 e (7,287) | 0 0 . 05/16/2058 . [1.A ........
..38370U-TJ-5 |GNR 2016-72 10 0.762% 12/16/55 ......eevvvves [oeennn . 06/01/2024 . | Paydoun ... 0 e (280) ... 0 0 . 12/16/2085 . [1.A ........
..38379U-VS-2 |GNR 2016-85 10 1.049% 03/16/57 .......cevvvee [erennn . 06/01/2024 . | Paydoun ... 0 e (1,817) 0 0 . 03/16/2057 . [1.A ........
..38379U-XP-6 |GNR 2016-98 10  0.840% 05/16/58 ..........evvn [eeennn . 06/01/2024 . | Paydoun ... .0 . .0 . .0 . . 05/16/2058 . [1.A ........
BNY MELLON CAPITAL
..690353-3C-9 |DFC AGENCY DEBENTURES  5.490% 05/15/24 ...... [....... . 05/02/2024 . | MARKETS .. 113,636 |.... . .. . 06/15/2024 . [1.A ........
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ..... |....... . 05/02/2024 . | STIFEL NICHOLAS . U R .3,345,200 |.... .3,345,200 |.. . 01/20/2035 . [1.A ........
Redemption 100.0000
..690353-4D-6 |DFC AGENCY DEBENTURES ~ 5.500% 01/20/35 ..... |....... . 04/20/2024 . ...51,600 |.... ..51,600 |.. . 01/20/2035 . [1.A ........
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 5.490% 09/20/27 ..... |....... . 06/11/2024 . |Various ... . 300,001 300,001 . 09/20/2027 . (1.A ........
..690353-4li-4 |DFC AGENCY DEBENTURES  5.230% 06/20/27 ..... |....... . 05/02/2024 . |BANK of AMERICA SEC .... |....cooeeeeeeeeeiiss |-, 866,667 |.......... 866,667 |.......... 866,667 |.......... 866,667 . 06/20/2027 . [1.A ........
BNY MELLON CAPITAL
..690353-5A-1 |DFC AGENCY DEBENTURES  5.520% 05/15/24 ...... [....... . 05/02/2024 . |MARKETS ...ovvvvvmnnnnnnnnnn fooeereiiieeiiinieens e, 150,000 |.......... 150,000 |.......... 150,000 |.......... 150,000 . 05/15/2024 . [1.A ........
..690363-17-8 |DFC  5.490% 05/15/24 .......cooeeeeiieennnnnnnnins [oenn . 05/02/2024 . | BANK OF NEW YORK ... ... 76,923 ... 76,923 |.... . 06/15/2024 . [1.A ........
..690353-X0-5 |DFC VRDN ~ 5.500% 07/15/25 .....evvvvvvvvnvnnnnnn [ereeenn . 05/06/2024 . | WIELLS FARGO . 1,180,556 .1,180,556 |.... . 07/15/2025 . [1.A ........
Redemption
..690353-X0-5 |DFC VRDN ~ 5.500% 07/15/25 .....evvvvvvvvnvnnnnnn [ereeenn VT Y172 R R R 236,111 oo 236,111 |.......... 236,111 |.......... 236,111 |l [V (VR [V (VR [V R 236,111 . 07/15/2025 . [1.A ........
Redemption 100.0000
..690353-YE-1 |DFC AGENCY  5.520% 06/15/34 ......covvvvvvvvenns [eerennn . 06/15/2024 . | .. .. 129,424 129,424 129,424 |.... L0 . 129,424 .. . 06/15/2034 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURI
..90376P-BS-9 | 06/15/26 ....coooeiiiiiiiieii [ . 05/02/2024 . | BANK OF NEW YORK ........ |oeeeeeeeiiiiinninnns |oeees 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |.....cceennnns [V (VR [V (VR [V R 1,500,000 |.....oevvvnnene (VO [V [V 38,454 |. 05/15/2026 . |1.A ........
MORGAN STANLEY FIXED INC
..912810-TF-5 |U S TREASURY ~ 2.375% 02/15/42 ......evvvvvnnnnn [eeeenn . 05/28/2024 . | .eevviiiiiiiii e | 4,015,072 )l 5,610,000 |........ 4,436,244 |........ 4,475,251 |.... R PO 1A +11 7/ ISR | B R 4,492,853 |.. (477,780) |...... (477,780) .. 104,687 |. 02/15/2042 .
..912810-TV-0 |U S TREASURY ~ 4.750% 11/15/53 04/24/2024 . |CITIGROUP GLOBAL MKTS .. |. ..1,750,000 L0 0 .1,817,250 . (76,583) |. (76,553) |.. .36,995 |. 11/15/2063 .
..912810-TY-4 |U S TREASURY ~ 2.125% 02/15/54 ... 04/25/2024 . |CITIGROUP GLOBAL MKTS .. |. ..1,280,000 L0 0 .1,288,211 . (83,362) |. (83,352) |.. 5,359 |. 02/15/2054 .
..91282C-GP-0 | US TREASURY NOTES ~ 4.000% 02/29/28 05/28/2024 . |BNP SECURITIES ... 10,170,000 K 10,181,794 |. 0 10,180,979 (244,605) |. (244,605) |.. 302,889 |. 02/29/2028 .
..91282C-UN-2 | US TREASURY NOTES  4.375% 11/30/28 05/28/2024 . |BNP SECURITIES ..3,000,000 ..3,012,422 |. 0 .3,011,910 . (39,928) |....... (39,928) |.. 64,908 |. 11/30/2028 .
MORGAN STANLEY FI
..91282C-J7-5 |US TREASURY NOTES  4.000% 02/15/34 ...........[....... . 04/08/2024 . | .eeviiiiiiiiiiiiiiiiiiiiiiiins | | 797,930 |iieeeeenns 825,000 |.......... 816,041 |......ooeeennnn, [ [ A LY/ [ PP LY/ [V P 816,098 |............... 0 [...... (18,169) [....... (18,169) |..evveeenees 4,896 |. 02/15/2034 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 28,703,329 30,671,417 29,622,413 22,577,040 0 3,292 0 3,292 0 29,643,718 0 (940,388) (940, 388) 735,908 XXX XXX
GABONESE REPUBLIC SOVEREIGN  6.625% 02/06/31
..362420-AD-3 | ... ... |. 05/21/2024 . ‘BARCLAYS LONDON ... .. 224,700 .... 280,000 276,220 |...........277,038 |.... ... 277,181 . (52,481)|....... (52,481) . 02/06/2031 . [5.A FE ....
0309999999. Subtotal - Bonds - All Other Governments 224,700 280,000 276,220 277,038 277,181 0 (52,481) (52,481) XXX XXX
Redemption 100.0000
..25477P-NF-8 | DCHFA 2014-A A 3.875% 06/15/45 .............. [....... . 06/03/2024 . ...16,188 |............16,188 |[.... .0 . 06/15/2045 . (1.B FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.248% 06/25/40 . [ [P . 06/01/2024 . | Paydoun ... ... 14,921 ....9,323 |.... .0 . . 06/25/2040 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L 3128HX-W7-6 | 08/15/42 oo [ [P . 06/01/2024 . | Paydoun ... ...16,773 |............ 16,736 |.... .0 . 0 0 . 08/15/2042 . [1.A ........
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 ......eevvvvnnnnn [eerenn . 06/01/2024 . | Paydoun ... 2,005 )i 1,967 |l .0 . 0 0 . 07/01/2024 . [1.A ........
..3128PP-MJ-9 |FGLMC J10361  4.500% 07/01/24 .....eeeennnnnnnn [oeennn . 06/01/2024 . | Paydoun ... ... 1,882 | 1,843 | .0 . 0 0 . 07/01/2024 . (1.A ........
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 ... . |- 06/01/2024 . |Paydoun ... L1345 ) 1,285 .0 . 0 0 . 06/01/2025 . [1.A ........
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 ... . 06/01/2024 . | Paydoun ... 1,958 o 1,869 .. .0 . 0 0 . 07/01/2025 . [1.A ........
..3128PT-UT-0 |FG J14194  3.000% 01/01/26 .... 06/01/2024 . |Paydown .6,222 | .6,375 |. 0 0| 0| . 01/01/2026 . [1.A .
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 ... . 06/01/2024 . | Paydoun ... ...20,312 ... ..20,929 |.... 0. .0 . 0. . 02/01/2046 . [1.A ........
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..313384-VU-0 |FHDN  5.280% 04/19/24 .....ccoeeeiiiiiiiiinnnness s . 04/19/2024 . |Maturity . K .0 . o0 ]..ee.... 9,998,533 .. 0 e .. 1,467 |. 04/19/2024 . [1.A ........
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 ......ccooeun [oeeennn . 06/01/2024 . | Paydoun ... ... (7,581) ] .0 . 0 e 183,472 0 3,444 |. 01/25/2042 . |1.A ........
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 ......cccoee [erennn . 06/01/2024 . | Paydoun ... ...(2,202) |. .0 . 0 .265,099 |.. 0 3,843 |. 03/25/2041 . |1.A ........
..3136A7-HR-6 |FNR 2012-67 HW  4.500% 07/25/27 .............. [..eees . 06/01/2024 . | Paydoun ... .0 . 0 .394,581 0 . 07/25/2027 . (1.A ........
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .......ceevun [oreenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/25/2032 . [1.A ........
..3136AG-HI-5 |FNR 2013-94 CZ  3.500% 09/25/43 ........eevvves [eerennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2043 . (1.A ........
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 ..........cc. [.oeenn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/25/2044 . [1.A ........
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 .............. [.oeees . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..3137AB-YF-2 |FHR FHR 3870 WB  4.000% 06/15/31 .....cevvveee [eeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 06/15/2031 . [1.A ........
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 ... 06/01/2024 . |Paydown 0 0| 0| . 07/15/2042 . (1.
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 .. 06/01/2024 . |Paydown .38 | 0 ....38 0| 0| . 05/15/2044 . (1.
..3137BM-7D-2 | FHUS FHMS K051 X1~ 0.624% 09/25/25 06/01/2024 . |Paydown .. (11,385) | 0 11,385) 0| 0| . 09/25/2025 . (1.
..3137BV-ZA-7 |FHUS FHMS K063 X1 ~ 0.404% 01/25/27 .......... [....... . 06/01/2024 . |Paydoun .....ooooeeeiviniins |oveniiinnnnninns o0 e 0 [ 32,408 [onnennnnnnnn 12,699 [ouniiiiinnnnnn 0 o (12,699) |. 0 el (12,699) ... 0 0 . 01/25/2027 . (1.
.. 3137FM-UB-3 | FHUS K735 X1 1.006% 05/25/26 ......covvvvveees [eennnn . 06/01/2024 . | Paydoun ... ....(8,954) |. 0 el (8,964) ... 0 0 . 06/25/2026 . [1.A ........
.3187FU-ZE-7 |FHR K111 X1 1.679% 05/25/30 ..cooeeeeeeeeeeees [ eeennn . 06/01/2024 . | Paydoun ... ...(3,345) | 0 e (3,345) | 0 0 . 05/25/2030 . [1.A FE .
..3137HB-CG-7 |FHUS K512 X1 0.482% 11/25/28 .....oevvvvvvvnns [ oo . 06/01/2024 . | Paydoun ... .0 . L(297) ... 0 0 . 11/25/2028 . [1.A ........
..313840-PN-7 |FNMA FN 530629  7.067% 04/01/30 ......eevvvunn [oreennn . 06/01/2024 . | Paydoun ... .0 . .61 .. 0 0 . 04/01/2030 . [1.A ........
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 ........ccoeeeees [ eennnn . 06/01/2024 . | Paydoun ... . .0 . 473 ) 0 0 . 01/01/2027 . [1.A ........
..3138EJ-YV-4 |FN FN AL2523  3.500% 09/01/32 .......cooeeeeees [eeennn . 06/01/2024 . | Paydoun ... ... (531)]. .0 . . (531) ... 0 0 . 09/01/2032 . [1.A ........
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 .......ccvvves [eeeennn . 06/01/2024 . | Paydoun ... .. (1,396) | 0 [ (1,398) ... 0 0 . 09/01/2043 . [1.A ........
..3138EP-YZ-1 |FN FN AL7027  3.660% 06/01/45 ... 06/01/2024 . |Paydown L2165 ). 0 0| 0| . 06/01/2045 . [1.A .
..3138MR-Y8-8 |FN FN AQ9734  3.500% 01/01/33 ... . 06/01/2024 . | Paydoun ... .0 . .0 . .0 . . 01/01/2033 . [1.A ........
FAMA AW4186 FN AW4186
L 3138XT-UL-7 | 06/01/44 oo [ . 06/01/2024 . | Paydoun ... . .0 . 0 0 . 05/01/2044 . (1.A ........
..31302J-TL-3 |FNR 2003-20 MZ ~ 5.750% 03/25/33 . 06/01/2024 . |Paydown . 183 | 0 0| 0| . 03/25/2033 . 1.A .
..31393B-FN-0 |FNR 2003-33 AH  4.000% 05/25/33 . 06/01/2024 . |Paydown (340) |. 0 0| 0| . 05/25/2033 . 1.A .
..31393E-L0-0 |FNW 2003-W12 2A6  5.000% 06/25/43 ............ [....... . 06/01/2024 . | Paydoun ... ... 385 | .0 . 0 0 . 06/25/2043 . [1.A ........
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 ............ [....... . 06/01/2024 . | Paydoun ... .. (1,676) | .0 . 0 0 . 11/25/2033 . [1.A ........
..31303U-AK-9 | FNW 2003-W17 1A7 ~ 5.750% 08/25/33 ............ [..ccees . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2033 . [1.A ........
..31394R-Vi-6 |FHLMC FHR 2758 ZG  5.500% 03/15/34 ........... [.eeeeen . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2034 . [1.A ........
..31397N-LM-5 |FNR 2009-11 NB  5.000% 03/25/29 ..........cce. [rrnnnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/25/2029 . [1.A ........
..31398F-XA-4 |FNR 2009-95 BY ~ 4.000% 11/25/24 .............. [....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2024 . (1.A ........
..31398J-MR-1 |FHR FHR 3573 JB  4.500% 09/15/24 .. . |- 06/01/2024 . |Paydoun ... .0 . 0 0 . 09/15/2024 . [1.A ........
..31398J-RE-5 |FHR FHR 3579 MB  4.500% 09/15/24 . |- 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/15/2024 . [1.A ........
..31398K-JP-6 |FHR FHR 3584 MY ~ 4.000% 10/15/24 .. 06/01/2024 . |Paydown 0 0| 0| . 10/15/2024 . [1.A .
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 06/01/2024 . |Paydown 0 0| 0| . 01/15/2025 . [1.A .
..31398M-BZ-8 |FNMA 2010-9 B 4.000% 02/25/25 .. 04/01/2024 . |Paydown 0 0| 0| . 02/25/2025 . 1.A .
..31398N-HK-3 |FNR 2010-100 DB 4.500% 09/25/25 ........ccee [ennnn . 05/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2025 . [1.A ........
..31398V-4P-8 |FHR FHR 3643 DB 4.500% 03/15/25 .......ccceee [orennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 03/15/2025 . [1.A ........
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 ........cceo [oennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 02/15/2025 . [1.A ........
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 .............. [.oeees . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 ...........ccooes [ oennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 10/01/2048 . [1.A ........
..3140JG-AM-7 |FN FN BNOO11 ~ 4.000% 08/01/48 ...........ccoees [ eeennnn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/01/2048 . [1.A ........
..3140JG-WT-8 |FN FN BNOB57 ~ 4.000% 09/01/48 .....ccceennnnnn [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/01/2048 . [1.A ........
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 ....coovvvveeeees [orennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 01/01/2038 . [1.A ........
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 ........ccvvn [oeennnn . 06/01/2024 . | Paydoun ... 0. .0 . 0. . 01/01/2026 . [1.A ........
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..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 .....evvvvvvunnnn [ereenn . 06/01/2024 . | Paydoun ... ...11,198 L 11,176 . 2 0 11,198 |.. ...138 |. 08/01/2032 . [1.A ........
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ....ovvvvvvvunnnn [errenn . 06/01/2024 . | Paydoun ... ...14,918 ...14,8%8 |.... 0 .. 14,918 |.. ...192 1. 07/01/2033 . [1.A ........
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 ......evvvvunn [ereennn . 06/01/2024 . | Paydoun ... ... 7,701 ... 7,6% |.... 0 7,701 .. . 01/01/2025 . [1.A ........
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 .........evvvn [oeeennn . 06/01/2024 . | Paydoun ... ... 4,743 L4745 0 L4743 .. . 08/01/2024 . [1.A ........
..31417Y-V4-6 | FNMA FN MAO634  4.500% 01/01/31 ..oevvvvnnnnnn [eeeennn . 06/01/2024 . | Paydoun ... ...30,491 ...31,231 0 ..30,491 . 01/01/2031 . [1.A ........
..31418A-ID-6 |FN FN MA1543  3.500% 08/01/33 ....covvvvvvvvnns [eeeennn . 06/01/2024 . | Paydoun ... 0 . 08/01/2033 . [1.A ........
..31418D-4X-7 |FNCL 4 N MA4437 ~ 2.000% 10/01/51 ....cooevvees [oennnn . 06/01/2024 . | Paydoun ... 0 . 10/01/2051 . [1.A ........
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 ... [ [P . 06/01/2024 . | Paydoun ... .0 . . 12/01/2025 . [1.A ........
..31419K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ...evvvvnnnnnn [eeeennn . 06/01/2024 . | Paydown 0 . 11/01/2025 . [1.A ........
Redemption 100.0000
..604160-GK-4 |MN HSG FIN AGY ~ 2.730% 08/01/46 .......ccooeun [oeeennn . 06/03/2024 . | .evvviiiiiiiiiniiiiiiiininnins e e 14,898 |............ 14,898 |............ 14,898 |............ 14,898 |l [V (VR [V (VR [V R 14,898 [...ooevernnnnns (VO [V [V 169 . 08/01/2046 . |1.A FE ....
..626207-YM-0 |MEAG TXB PLT ~ 6.655% 04/01/57 .........ccoeeees [ oennnn . 04/01/2024 . | Various ......cceeevivnnnnn foerereenennninnnnnns Joeeennns 181,000 |.......... 181,000 |[.......... 181,000 |.......... 181,000 [...evvvvennnnne 0 e (VO 0 | (VO 0 eeeeenn 181,000 [....ovvvvvnnnes (VN 0 | [V 6,023 |. 04/01/2057 . [1.F FE ....
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-CZ-8 15.630% 01/16/25 ....oevvvvviiiiiiiiiiiiiiiiiiieiiins oo . 05/01/2024 . | BARCLAYS ..covvvvvviiiiiies Joeeeeeeiieieieieeees |, 100,000 |.......... 100,000 |[.......... 100,000 |.......... 100,000 [..evevuvnnnnnen 0 e (VO 0 | (VO 0 eeeeenn 100,000 [...vvvvvvvnnes (VN 0 | [V 2,347 |. 01/16/2025 . |1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
..62630W-EL-7 15.630% 09/01/30 ...evvvvvvriiiiiiiiiiiiiiiiiiiiienns [ . 05/01/2024 . | BARCLAYS ...ovvvvvvviiiiins Joeeeeeeeeieeeeeeenes | 3,735,000 |........ 3,735,000 |........ 3,735,000 |........ 3,735,000 [....evvurnnnns 0 e (VO 0 | (VO 0 fnns 3,735,000 [.oeeeiiiiennnn (VN 0 | [V 87,718 |. 09/01/2030 . [1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..62630W-FV-4 15.630% 05/15/56 ....coovevreriiiiiieei [ . 05/01/2024 . | BARCLAYS ..oovvvvviviiiiins Joeeeeeeeeeeieiieeees o, 500,000 |.......... 500,000 |.......... 500,000 |.......... 500,000 |......ceeennnn 0 e (VO 0 | (VO 0 eeeeenn 500,000 |..coeevereennns (VN 0 | [V 11,742 |. 05/15/2056 . [1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU TRANSPORTATION
..62630W-JY=4 15.630% 09/01/31 ..eovvvrriiiiiiiiiiiiiiiiiiiiieiiens [ . 05/01/2024 . | BARCLAYS ...ovvvviviviiiins Joeeeeieeeiieeeeeenes | 3,500,000 |........ 3,500,000 |........ 3,500,000 |........ 3,500,000 |...ceeeeennnns 0 e (VO 0 | (VO 0 fnns 3,500,000 [..eeeiiiiinnnn (VN 0 | [V 66,049 |. 09/01/2031 . |1.E FE ....
TXBL MUNI FUNDING TRUST VARIOU GENERAL
..626300-NR-4 15.600% 06/30/28 .......evvvvvvvvmvnnnnnnnnnnnnnnnnns [ereeen . 05/01/2024 . | BARCLAYS ...ovvvvviiviiiins Joeeeeeeeeieieeeeeees s 1,300,000 |........ 1,300,000 |........ 1,300,000 |........ 1,300,000 |............... 0 e (VO 0 | (VO 0 fnns 1,300,000 |...evvvvvnnnns (VN 0 | [V 23,587 |. 06/30/2028 . |1.E FE ....
Redemption 100.0000
..677377-2P-7 |OHIO HSG FIN ~ 2.650% 11/01/41 ..oovvvvvvviennns [ eeennn . 06/03/2024 . | .evveiiiiiiiiiiiininiiiiiinins e e 60,000 |............ 60,000 |............ 60,000 |............ 60,000 |..eoevvrrrnnnns 0 e (VO 0 | (VO 0 s 60,000 [....ovvvrvnnnns (VN 0 | [V 649 |. 11/01/2041 . [1.A FE ....
Redemption 100.0000
..67756Q-NP-8 | OHIO ST HSG FIN AGY ~ 2.700% 03/01/36 ........ [....... . 06/03/2024 . | .. . 03/01/2036 . [1.A FE ....
..67756Q-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 ......c. [.eeeeen . 06/03/2024 . . 09/01/2037 . [1.A FE ....
..751093-FE-0 |RALEIGH NC CTFS PRTN VRDN  5.380% 08/01/33 |....... . 05/02/2024 . . 08/01/2033 . [1.E FE ....
SUMMIT CNTY OH DEV FIN AUTH RE DEVELOPMENT
..86607C-Dli-6 |4.800% 11/15/37 ....evvvvvvirnrriniiiniiiiiiiininnns [ eeeeenn . 05/15/2024 . | Various .......ccceevunnnnn foorerrennnnninninnns Joeeennns 115,000 |.......... 115,000 |.......... 115,000 |.......... 115,000 [..oevvvvennnns [V (VR [V (VR [V R 115,000 [...evvvvennnnes (VO [V [V 2,760 |. 11/15/2087 . [1.G FE ....
TENDER OPTION BOND TRUST RECEI GENERAL
..88034Y-UlI-8 |5.470% 07/01/41 ...evvvvviiiiiiiniiiiiiiiiiiiiinnnns [ eeeeenn . 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 22,860 |. 07/01/2041 . |1.E FE ....
TEXAS ST DEPT HSG REV SINGLE FAMILY HSG
..88275F-PA-1 |3.100% 09/01/47 ....eevvvrvvvrirnnnniniiniiinininnns [ eeeeenn . 06/03/2024 . | .evvviiiiiiiiniiiiininiiininns e e 37,428 [, 37,428 |............ 37,380 |oeeeieenns 37,387 |ooeeiiiiiiis [V . H oo [V L3 I O [V R 37,428 [oooeeeeinnnns (VO [V [V 529 |. 09/01/2047 .|1.B FE ....
..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 ........oevvn [oeeennn . 06/03/2024 . | .evvviiiiniinniiniiiiniiiniinn e e 12,500 [ 12,501 |........... 12,501 ...l 12,501 |l [V (VR [V (VR [V R 12,501 [oeeeeeieninnnns (VO [V [V 208 |. 10/25/2043 . [1.A FE ....
..92812U-04-3 | VASHSG 2014-A A 3.500% 10/25/37 P I . 06/03/2024 . . 10/25/2037 . (1.A FE ....
..928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 [ I . 06/03/2024 . |Various ... . 06/25/2042 . (1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250% Redemption 100.0000
92813T-EE-6 08/25/42 ..oooeeeeieiiiiiiiiiiiiiieiies [ . 06/03/2024 .| .ueveiiiiiiiiiiiiiiiiiiiiiiien e | 4,93 ... 4,953 [oiiinnnns 4,953 [ooiiinnnnnns 4,953 [ooiiiinnnnns 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeieeenn 4,93 [oiiinnnnns [ 0 Joeeeeeiieenn [ 67 |. 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 24,988,013 24,989,480 25,202,334 15,042,147 0 (52,967) 0 (52,967) 0 24,988,013 0 0 0 318,029 XXX XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 .........ccee [eennn . 06/01/2024 . |Paydown .......cooeveeiiiins Joeneiiiiininiins e FA T 715 |, (2 [ 624 |ooeviiiiinnnns 0 e (10 O 0 e (10 O 0 e FA TN (VN 0 | [V 16 |. 05/25/2033 . |1.A FM ....
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 evvvvviiiiiiiiiiiiiiiiiiiiiciiececeieeeeeees [ . 04/30/2024 . | Paydoun ... .. 67,800 ...67,800 ...66,981 |.... ..67,194 |.... ..67,800 |. 0 e ...0 . 07/30/2051 . [2.C FE ....
..00155B-AA-6 | AKM ISSUING TRUST  5.450% 08/01/73 veeeee. |- 05/0172024 . [ STERN ..... . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. .2,000,000 0| R . 08/01/2073 . (1.B FE ....
..00164V-AE-3 | AMC NETWORKS INC ~ 4.750% 08/01/25 ........ccc. [eennnn . 04/09/2024 . | Call 100.0000 ..... 259,000 |... 247,993 |.... oo, 249,481 ). ..........9,519 |..........9,519 . . 08/01/2025 . [4.C FE ....
..00206R-CP-5 |AT&T INC  4.500% 05/15/35 ....coeeveieiiiieeeens [eeeennn . 05/08/2024 . | DEUTSCHE BANK ......oeevve |ooeeeeeeennnnnnnnnns |oeeeen.. 188,611 e, 206,000 |........... 235,862 |...........229,564 [...............0 | (654) |0 foveiinennn (654) [onnnininnnnnnn 0 e 228,910 [...ooeeennnnn 0 [...... (40,400) |....... (40,400) |...oeveeenens 4,506 |. 05/15/2035 . [2.B FE ....
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..008414-AB-0 | ABMT 2013-1 B1  3.557% 07/25/43 ... . 06/01/2024 . | Paydoun ... .... 120,700 |.... .. (115) ] e (T15) ). . 07/25/2043 . [1.A ........
..00841X-AN-0 | ABMT 2015-2 A13  3.500% 03/25/45 .........cee. [eennnn . 06/01/2024 . | Paydoun ... ... (669) | . 03/25/2045 . [1.A ........
..00842A-AU-3 | ABMT 2015-4 A19  3.496% 06/25/45 ............. [.eennnn . 06/01/2024 . | Paydoun ... . (41)). . 06/25/2045 . [1.A ........

. 06/25/2045 . |1.A ........
. 03/25/2046 . |1.A ........
. 09/25/2037 . [1.A FM ...

..00842A-CB-3 | ABMT 2015-4 B1 ~ 3.496% 06/25/45 ...
..00842E-AS-0 | ABMT 2016-2 B1 ~ 3.759% 03/25/46
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 ..

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

....... . 06/01/2024 . |Paydoun ...
Redemption 100.0000

o o oooo
oo oooo

o
o

..02376A-AA-7 | AMER AIRLINE 17-2 AA PTT ~ 3.350% 10/15/29 . |....... L 04/15/2024 . [ eeeeiieiiiiiiiis [y [ 189,428 [0 189,428 .L..l...0 180,428 [l 189,428 [0 | O 0 0 [0 189,428 . 10/15/2029 . |1.F FE ...

..023771-R9-1 | AMERICAN AIRLINES ~ 3.000% 10/15/28 .......... |.eeeees . 04/15/2024 . 123,287 .. . 10/15/2028 . |1.F FE ....
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 .... 06/01/2024 . | Paydoun . 09/25/2035 . [1.A FM ...
..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 . 06/01/2024 . | Paydoun . 04/17/2052 . |1.A FE .

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

..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52
..02666B-AA-4 | AH4R 2015-SFR2 A 3.732% 10/17/52
..038779-AB-0 | ARBYS 2020-1A A2  3.237% 07/30/50 .
Arbor Realty Col2022FL2 zed Lo 2022-FL2 A

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

oo ocooo
oo ocooo

..03881J-AA-4 | 7.17% 05/15/37 ..ooeiiiiiiiiaeiiiiiiieeecciins [ eeeeees . 06/17/2024 . [Paydonn .....cooceveeereiin foueeiiiiiiiiiin e 5,291 [ 5,201 [ 5179 [, 5,215 | 0 foreeeiiiinns 76 |oeeeeiciiennns 0 foreeeiiiinns 76 |oeeeeieiiinns 0 29T |0 0 0 . 05/15/2037 . |1.A FE ...

..04364V-AG-8 | ASCENT RESOURCES/ARU FIN ~ 7.000% 11/01/26 . |....... . 04/09/2024 . [BANK of AMERICA SEC .... |.... . 4,940,000 . 4,924,407 |.... . 11/01/2026 . [4.A FE ....

..054970-AL-2 |BFLD 2019-DPLO D 7.283% 10/15/34 .......cccee | vvenenn . 06/15/2024 . [Paydoun .......cceeeeeennnee . 10/15/2034 . [1.A ........
BLACKROCK CAPITAL FINANCIAL 1997-R1 WAC

..05535D-AM-6 | 2.123% 03/25/37 ....evveeeeiiiiiiieeciiieeeeees [ aeeees . 04/01/2024 . [Paydoun ......cceeveeieiiiis foereiiiiiieeee . 03/25/2037 . [1.A FM ...
Barclays Commerc20245C25gage S 2024-5C25 XA

..05554V-AC-4 | 1.431% 03/15/57 .oovneiieieieiiiiieeeeeiiiees [ eeeeens . 06/01/2024 . [Paydomn ......cceeveeeiiiiie foereiiiiiiieieii [ 0 [ O el 176 [ . 03/15/2057 . |1.A FE ...

..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 .......cee | eeeennn . 06/01/2024 . |Paydoun ... .. 264,352 ..126,550 |.... . 03/10/2033 . [1.A ........

..05606J-AG-0 |BX 2018-BILT B 6.646% 05/15/30 ......cceeees | vueennn . 05/15/2024 . |Paydoun ... . 8,000,000 .7,984,958 |.... . 05/15/2030 . [1.B FE ....
BMO 2022-C1 Mort2022C1 st 2022-C1 XA

..05600M-CE-3 | 0.604% 02/17/55 .....ccevueeieeeiiiiiieeeeeciins | aeeeens . 06/01/2024 . [Paydomn ......cceeveeeiiiiie foereiiiiiiieieii [ (I OO [ PO 10,705 |........eee 8,286 |..ocoocuuinnnns 0 foeeens (8,482) |...evveennnne 0 foeeens (8,482) |....cvveennne [ OO (I O (O O 0 foreeeiiiiias [\ IO 615 |. 02/17/2055 . |1.A FE ....
BX Trust 2021ACNT 2021-ACNT B 6.468%

..056090-AC-0 | 11/15/38 ooovvvviiiiiiiiiiiiiiiiiiiciccccccceceeeeens [ . 04/15/2024 . |Paydoun ......ooooeeiiiiiins i | 1,795,744 |........ 1,795,744 |........ 1,791,359 |........ 1,798,213 |..eeennnnnneee [V R 2,531 [ooeiiiiiiens 0 foeeenne 2,531 [oeeiiiiiiens 0 foeeeens 1,795,744 . 11/15/2038 . [1.A ........

..05609R-AG-9 |BX 2021 2021-BXMF B 6.260% 10/15/26 .. . |- 06/15/2024 . [Paydoun ... .. 170,768 .... 170,768 ..169,749 |.... 1,020 |... .0 [ 170,768 |.. . 10/15/2026 . [1.A ........

..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 .. 06/01/2024 . | Paydoun . 475 450 |. 0] 475 . 10/25/2034 . |1.A FM .

..05946X-86-1 | BAFC 2005-7 3A1  5.750% 11/25/35 .. 06/01/2024 . | Paydoun . 554 .551 |, 0 .554 . 11/25/2035 . |1.A FM .

..05951F-AG-9 | BAFC 2007-1 TA5  6.590% 01/25/37 .. 06/01/2024 . | Paydoun ..2,218 1,855 |. 0] 2,218 . 01/25/2037 . |1.A FM .

..06054A-AV-1 | BACM 2015-UBS7 ASB  3.429% 09/15/48 . [ PUTTR . 06/01/2024 . |Paydoun ... . 1,404,561 1,407,933 |.... .0 [....... 1,404,561 . 09/15/2048 . [1.A ........
Bank nBNK43 2022-BNK43 XA 1.069%

..065410-BV-6 | 08/15/55 ..ooeeeeeiiiiiiiii [ . 06/01/2024 . [Paydoun ......ccvveerriiiis feerreiiiiiiinniiiis feeiiiiiiiees [ 0 [ 7,281 | 6,442 [..ccnnnnnnnnn [V R (6,442) |....cooeenn [V (6,442) | 0 e (U O (VN 0 | [V O 432 |. 08/15/2055 . |1.A FE ....

Redemption 100.0000

..070101-F@-4 |BASIN ELECTRIC PP 3.740% 06/15/27 .......... |.eeeeen . 06/15/2024 . [ .eveeiiieeiiiiieeeeies [eeeeiieeeees 1.2 2,500,000 .........2,500,000 |........2,500,000 |........ 2,500,000 [o.eevrerinnnnes [V O, (O O [V O, (O O 0 foeeees 2,500,000 fo.eoeeeiunnnnns (VN 0 | [V 46,750 |. 06/15/2027 . |1.G FE ....
BENCHMARK Mor tga2024V5 2024-V5 XA  1.298%

..08163X-AZ-6 | 01/10/57 . . 06/03/2024 . |Paydoun ... . 01/10/2057 . |1.A FE ....

. 04/15/2028 . (6. FE .....

..09774X-AG-7 |BCM 1998-A B1  7.430% 04/15/28 ..
Brean Asset Back2021RM2 ities 2021
..10638M-AA-8 | 1.750% 10/25/61 ....oceeiiniiieiieiiiiiieeeeecis [ aeeeens . 04/01/2024 . [No Broker ......cccceevveee fooreeriiiiiinniiiis foeeeeene 18,549 |............ 18,549 |............ 18,549 ..o [ O 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeanne 18,549 |..ceveeennne (O O 0 foreeeiiiiias [ PO 0 . 10/25/2061 . |1.A FE ....
Brean Asset Back2021RM2 ities 2021-RM2 A
..10638\-AA-8 | 1.750% 10/25/61 .....
.. 117043-AU-3 | BRUNSWICK CORP  4.400% 09/15/32 .
Cascade Funding 2022HB8 Trust 2022-HB8 A

. 12526W-AA-7 |3.750% 04/25/25 ......oeeviiiiiniiiiiiiiiiiiieeeees [ reeees . 06/25/2024 . [Paydoun ......cceveeiiiiiin [eeniiiiiiennis [ 502,210 |..ccueeeens 502,210 |........... 492,264 |........... 496,459 |.....oeeeeenn. [V IO 5,751 [oeiiiiiiinns [V IO 5751 |l 0 s 502,210 |..ocoeeeeennns (VO 0 | 0
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 14.000% 02/25/37 ....ceeouvveeeiiiiiiiiiiieiiiiiiiens | eeeees . 06/25/2024 . [Paydown ......ccooveeiiiiin |ovviiiiiiiiiiiiiiis oo, 498,656 |........... 498,656 |........... 473,180 |.....oee... 474,589 |............... 0 [t 24,067 |....occvnennns 0 foe.. 24,067 |.ovvvvveennnes 0 e 498,656 [............... [ 0 Jooeeeiiieeenn 0

. 04/01/2024 . | Paydown ...

. 10/25/2061 . |1.A FE ...
. 09/15/2032 . |2.B FE ....

. 06/25/2024 . |Paydoun ... R 729,415

. ... 715,700 |.... 719,599 |....
. 06/17/2024 . [Various ... . 1,020,564

..1,028,210 |........ 1,034,472 |....

. 04/25/2025 . |1.A FE ...

. 02/25/2037 . [1.A FE ....
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.. 12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .......... [....... . 06/01/2024 . | Paydoun ... . 112,801 |.... 0 e (320) 0 112,479 .. 0 e . 01/10/2048 . [1.A ........
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 ............ [..ccen . 06/01/2024 . | Paydoun ... ....3,389 |.... 0 e (3,178) | 0 0 . 02/25/2037 . [1.A FM .
.. 12592L-BK~7 | COMM 2014-CR20 XA  1.066% 11/10/47 .......... [....... . 06/01/2024 . | Paydoun ... ...31,976 |.... .0 . (31,976) [.... 0 0 . 11/10/2047 . (1.A FE .
.. 12593F-BB-9 | COMM 2015-LC21 ASB  3.421% 07/10/48 ......... [...coen . 06/01/2024 . | Paydoun ... 0 e (478) | 0 0 . 07/10/2048 . [1.A ........
.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 ......... [....... . 06/01/2024 . | Paydoun ... 0 el (1,169) ... 0 0 . 08/10/2048 . [1.A ........
.. 12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 ............. [....... . 06/01/2024 . | Paydoun ... o0 eennnnnnn 5,365 ... 0 0 . 11/25/2036 . [1.A FM .
.. 12647P-AF-5 | CSMC 2013-7 A5 3.000% 08/25/43 .........ccce. [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 0 . 08/25/2043 . [1.A ........
.. 1264K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 ........... [.ceeeen . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/25/2044 . (1.A ........
.. 12649K-AU-1 | CSMC 2015-WIN1 B1 ~ 3.769% 12/25/44 ........... [....... . 06/01/2024 . | Paydoun ... .0 . 0 0 . 12/25/2044 . [1.A ........
.. 12649N-AS-0 | CSMC 2015-1 B1 ~ 3.897% 01/25/45 ... 06/01/2024 . |Paydown 0 0| 0| . 01/25/2045 . [1.A .
..12653T-BIi-0 | CSMC 2018-J1 B2 3.580% 02/25/48 .. 06/01/2024 . |Paydown 0 0| 0| . 02/25/2048 . [1.A .
.. 12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 .......eeevn [eeeennn . 06/01/2024 . | Paydoun ... .0 . .0 . .0 . . 09/25/2057 . [1.A ........
COLT Funding LLC20226 2022-6 A1  4.650%
. 12662Y-AA=7 | 0B/27/67 ...vvvvvvvvvvrnninnnnnniininiiniiniinnnnnnins [ eeeees . 06/01/2024 . | Paydoun ... .0 . 06/27/2067 . [1.A FE .
Redemption
..12665U-AA-2 | CVS PASS-THROUGH TRUST ~ 4.704% 01/10/36 .... |....... . 06/10/2024 . | .evvvnniiniiiiiiie 0 | [V 1,031 |. 01/10/2036 . [2.B FE
..12667G-7H-0 | CWALT 2005-46CB A14 ~ 5.500% 10/25/35 ........ [....... . 06/01/2024 . | Paydoun ... 0 . 10/25/2035 . [1.A FM .
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 06/01/2024 . |Paydown 0| . 056/25/2035 . [1.A FM .
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/25/35 06/01/2024 . |Paydown 0| . 08/25/2035 . [1.A FM
.. 12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 . 06/01/2024 . |Paydown 0| . 11/25/2035 . |1.D FM
..12668A-Nli-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 ........ [....... . 06/01/2024 . | Paydoun ... 0 . 11/25/2035 . [1.A FM .
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/36 ......evvvnn [oeennn . 05/01/2024 . | Paydoun ... 0 . 11/25/2035 . [1.A FM .
.. 126694-JX-7 | CWHL 2005-24 A7 ~ 5.500% 11/25/35 .......evvvnn [oreennn . 06/01/2024 . | Paydoun ... .0 . . 11/25/2035 . [1.A FM
Redemption 100.0000
.. 12695%-AA-3 | CVS HEALTH PP 3.416% 10/10/38 ................ . 06/10/2024 . 59,196 ... .. . 10/10/2038 . [2.B ........
..14338H-AA-4 | CARMEL VALLEY SR LIVING  5.450% 09/01/61 .. . 05/01/2024 . | STERN ....ovvvvvvinnnnnnnnnn Jovveeeenneeennnnenns [0 5,900,000 |......e. 5,900,000 |........ 5,900,000 |........5,900,000 |.....coeeeeeenn0 Joeeeriiniinn0 v 0 i 0 Lo 0 s 5,900,000 |. . 09/01/2061 . (1.B FE .
Cantor Fitzgera
..150890-AM-6 | CELANESE US HOLDINGS LLC ~ 6.165% 07/15/27 . |....... . 04/25/2024 .| .eeeniiiiiiiieeiiieeeees i [20e222,598,221 [l 2,585,000 |........ 2,587,579 |........ 2,586,965 0 s [REK) ] 0 fnns 2,586,793 [...evvvrinnnns (U 11,429 |......... 11,420 |........... 125,721 |. 07/15/2027 .
..15132E-LC-0 |CDMC 2005-1 A5 5.105% 02/18/35 .......ccceees [oennnn . 06/01/2024 . | Paydown ...483 |.... .0 .0 . . 02/18/2035 .
..161175-CP-7 | CHARTER COMM OPT LLC/CAP  6.650% 02/01/34 .. 06/11/2024 . | WELLS FARGO 0 ...0 ] 0 .0 . 02/01/2034 .
..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36 06/01/2024 . |Paydown .5,612 |. (9,100) |. 0 . (5,612) . 11/25/2036 .
.. 17312H-AE-9 | CRMSI 2007-2 A5  7.152% 06/25/37 .. 06/01/2024 . |Paydown 25,109 |. K 0 .. 319 . 06/25/2037 .
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . 06/01/2024 . |Paydown 10,098 |. .(3)] 0 .(3) . 06/25/2044 .
.. 17324D-BA-1 | CGCMT 2015-P1 XA  0.844% 09/15/48 . 06/01/2024 . |Paydown L 1,733 . ) |- 0 . (1,733) . 09/15/2048 .
..18055#-Al-2 | CLARION LIONS PP 6.895% 05/01/24 ............ [....... . 05/01/2024 . |Maturity . 10,000,000 |.... K .0 . K . 05/01/2024 .
..19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 ............. [...ces . 04/25/2024 . |Paydown ........oooeeeeiiies |oeeeninnnnnns e 12,5000 |l 12,5000 .l 12,500 . 12,500 |oovvivieiiinnnn 0 i, (VO 0 | 0 . 04/25/2047 .
CoreVest America20221 e Ltd 2022-1 A
. 21873E-AA-T | 4.744% 06/17/55 .oooveeeeeeiiiii [ . 06/01/2024 . |Paydown ............oeeens 0 eeeeenn 2,163 . 06/17/2055 . [1.A FE .
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 ......cccce [oeeennn . 06/01/2024 . |Paydoun .........oeeeeeennns [V . 24 . 06/25/2033 . |4.B FM
Redemption 100.0000
..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 .. . 06/01/2024 . | .. .0 . . 05/15/2034 . (1.D PL .
..233046-AF-8 | DNKN 2017-1A A211  4.030% 11/20/47 05/20/2024 . |Paydown 0 . 11/20/2047 . |2.B FE
..233046-AK-7 |DNKN 2019-1A A2I1  4.021% 05/20/49 .......coue [oeennn . 05/20/2024 . | Paydoun ... .0 . . 05/20/2049 . |2.B FE
..233046-A0-4 | DNKN 2021-1A A211  2.493% 11/20/51 ..ovvvvvnns [oeennn . 05/20/2024 . | Paydown 0 . 11/20/2051 . |2.B FE
MORGAN STANLEY FIXED INC
..23311R-AA-4 | DCP MIDSTREAM LLC  6.750% 09/15/37 ......ccoe [.eennn . 05/08/2024 . | .. 439,000 455,420 |.... . 09/15/2037 . |2.C FE
Deephaven Reside20222  rtgage 2022-2 A1
.. 24380X-AA-5 14.300% 03/25/67 ...oeovvvveeeiiiiiiiiiiiiiieeiieeees [ . 06/01/2024 . |Paydown ....ooevveeeeieieees Joveeeiiiiieieeeeeees |eeeeees 163,990 |........... 163,990 [......... 160,864 |.......... 161,015 |..ovvvveeeenes 0 e 2,975 | [V PO 2,975 | [ I PO 163,990 |..oooeeeeeen.s [ 0l [ 3,221 |. 03/25/2067 . |1.A FE .
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..24703T-AD-8 |DELL INT LLC / EMC CORP  6.020% 06/15/26 ... |....... . 05/01/2024 . | BANK of AMERICA SEC .... ... (1,489) | . (1,489) |... 0 8,631 |. 06/15/2026 . 2.B FE ....
..261510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 .......cceee [ennnn . 06/01/2024 . | Paydown 0 . 09/25/2035 . (3.B FM ...
..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 .......... [....... . 06/01/2024 . | Paydown 0 . 07/25/2036 . [1.A FM ....
..26078J-AE-0 | DOWDUPONT INC ~ 5.319% 11/15/38 ....evvvvvvvnnns [eeennn . 06/17/2024 . | Call 0 . 11/15/2038 . [2.A FE ....
..26208L-AD-0 |HONK 2019-1A A2~ 4.641% 04/20/49 .......ccooee [oeeennn . 04/20/2024 . | Paydoun ... 0 . 04/20/2049 . [2.C FE ....
..26200X-AA-9 | HONK 2020-1A A2 3.786% 07/20/50 ..........oo. [eennn . 04/20/2024 . | Paydoun ... 0 . 07/20/2050 . (2.C FE ....
..26209X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/51 ...eevvvvnnnn [oeeennn . 04/20/2024 . | Paydoun ... 0 . 01/20/2051 . [2.C FE ....
..26200X-AD-3 |HONK 2021-1A A2~ 2.791% 10/20/51 ............. [....... . 04/20/2024 . | Paydoun ... 0 . 10/20/2061 .
..20077J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 ........cceees [ornnnn . 06/01/2024 . | Paydoun ... 0 . 03/25/2043 .
..20978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 06/01/2024 . |Paydown K 0| 0| . 02/25/2048 .
..32051G-TE-5 |FHASI 2005-FA6 A5  5.500% 09/25/35 .. 06/01/2024 . |Paydoun ... .822 516 |. 0| 0 . 09/25/2035 .
..33767B-AA-7 | FIRSTENERGY TRANSMISSION  5.450% 07/15/44 04/04/2024 . | J P MORGAN SEC ..2,277,000 ..2,521,438 |. (1,980) |. 0| .2,506,316 (339,705) | . 07/15/2044 .
..337932-AC-1 |FIRST ENERGY CORP  7.375% 11/15/31 ..oeevvvenn [eeennnn . 04/15/2024 . | Call 17.2280 ..o [ o 7,033,680 |........ 6,000,000 |........ 6,207,400 |.... 0 e 6,109,652 [...............0 |ooiis (109,652) . 11/15/2081 .
..34417M-AB-3 |FOCUS 2017-1A A2I1  5.003% 04/30/47 ......c.. [.eeeenn . 04/30/2024 . |Paydoun ........oooeiiiiiins Joeniiiiiinines e 38,288 [....eeennnns 38,288 [...unnnen 38,439 0 s 38,288 |..oooeeinnenns (VN 0 . 04/30/2047 .
Focus Brands Fun20171A 2022-1 A2 7.206%
SSAATR-AB-2 | 07/30/52 o [ . 04/30/2024 . |Paydoun ........oooeiiiiiins Joeniiiiiinines e 12,500 |...ooenneee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns 0 e (VO 0 | (VO 0 s 12,500 [vvvvvvvnnnnns (VN 0 | [V 450 |. 07/30/2062 . 2.B FE
Focus Brands Fun20171A 2023-2 A2 8.241%
LBAATR-AC-0 110730753 e [ . 04/30/2024 . |Paydoun ........oooeeiiiiins Jeeeiinininnes e 10,000 |............ 10,000 |.....ceeeees 10,000 |............ 10,000 fo.vevevennnnnns 0 e (VO 0 | (VO 0 s 10,000 [ooeeeiiiiinnns (VN 0 | [V 346 |. 10/30/2063 . 2.B FE
FORTRESS TRANSPORTATION & IN  6.500%
..34960P-AB-7 | 10/01/25 .oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeees [ . 04/11/2024 . | Various ......cceevvvvinnnn Joereeeennnnnnnnnnnns Joeees 2,014,000 |........ 2,014,000 |........ 2,093,009 |[........ 2,014,000 |...ceeeeennnns 0 e (VO 0 | (VO 0 fnns 2,014,000 . 10/01/2025 . |3.C FE
..3622MW-AH-6 | GSR 2007-3F 2A7  5.750% 05/25/37 .....cccoeees [erennnn . 06/01/2024 . | Paydoun ... ....5,715 L5445 5,720 .. .5,501 |.. . 05/25/2037 . |4.A FM
..3622MW-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 .. O [P . 06/01/2024 . | Paydoun ... ....6,3% ....5,228 |.............6,388 |[... .5,94 |.. . 05/25/2037 . |4.A FM
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
.. 36263N-AB-1 2.500% 05/28/52 ......cceeveeieiiiiiiiieiiieeeeeeens [ . 06/01/2024 . |Paydown ......ooovvvieinnnns |vvennnnnnnnnnnnn e 171210 [ 71,211 | 168,188 |........... 168,354 |............... 0 |eeeenns 2,857 |, 0 eeeeenn 2,857 |oeeeeeieens 0 eeeeenn 171,211 . 06/28/2052 . [1.A ........
GS Mor tgage-Back2021M1 ities 2021-MM1 A6
.. 36264J-AF-0 12.500% 04/25/52 .....uuunnnnnniiiiiiiiiiiiiiiiii [ . 06/01/2024 . |Paydown .......ooooeeeiiiins Jooninininiinins | 7,568 [ocoinnnnns 7,568 |.oooeeeens 6,437 |.eoeiiiiieins (V2 0 |eeeenns 1,130 [ 0 eeeeenn 1,130 [ 0 e 7,568 [ovvverrinnnnnns (VN 0 | [V 16 |. 04/25/2052 . |1.A FE .
Redemption 100.0000
..36873@-AA-4 |CVS PP 5.830% 01/15/26 ....cooeeeeeeeeeeeneeenns [ eenns . 06/15/2024 . | evveiiiiiiiiiniiiiniiiiininns e e 52,366 |............ 52,366 |[...ccunnnnn 52,366 |............ 52,366 |.....oeeeennnn 0 e (VO 0 | (VO 0 . 01/15/2026 . [2.B ........
GoodLeap Sustain20221GS e Impr 2022-1GS A
..38237J-AA-1 12.700% 01/20/49 ...oovvvvvvviiiiiiiiiiiiiiiiiiiiiins [ . 06/20/2024 . |Paydown ........ooovviiiiiis |oenininniiinnnns o 144,035 [ 144,935 |...........144,900 [........... 144,859 [.....ccccoeeens0 o6 |, 0 0 . 01/20/2049 . [1.F FE .
..38869P-AN-4 | GRAPHIC PACKAGING INTL ~ 0.821% 04/15/24 .... |....... . 04/15/2024 . |Maturity . .... 700,000 .0 . 0 . 04/15/2024 . |2.C FE
.. 40456H-AA-5 | CANAL 2021-1 A 1.411% 08/25/36 .......eevvver [oeeennn . 06/23/2024 . | Paydoun ... .0 . 0 . 08/25/2036 . [1.F FE .
-411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 .....ccceeen [oeennnn . 06/20/2024 . | Paydown .0 . 0 . 12/20/2050 . |2.B FE
..427040-AA-0 | HERBALIFE/HLF FINANCING  7.876% 09/01/25 ... |....... . 04/19/2024 . | Call .0 . 0 . 09/01/2025 . |4.B FE
..437089-AE-5 | INHEL 2006-1 A5~ 6.522% 05/25/36 .......cccee [ennnn . 06/01/2024 . | Paydoun ... .0 . 0 . 05/25/2036 . [1.A FM .
..444001-AA-4 | HUDSON PACIFIC PROPERTIE ~ 3.950% 11/01/27 .. |....... . 06/28/2024 . |Various ... .0 . .0 . (201,495) |.... . 1170172027 . |3.A FE
IRNIN HOME EQUITY 2006-1 2A4  6.060%
..464126-DA-6 | 09/25/35 . |- 06/01/2024 . | Paydoun ... .0 . 0 0 . 09/25/2035 . (1.
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . 06/01/2024 . |Paydown 0 0| 0| . 02/25/2036 . (1.
..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 .. 06/01/2024 . |Paydown 0 0| 0| . 07/25/2050 . (1.
..46616P-AA-1 |HENDR 2011-1A A 4.700% 10/15/56 .. 06/15/2024 . |Paydown 0 0| 0| . 10/15/2056 . (1.
..46616Y-AA-2 |HENDR 2012-2A A 3.840% 10/15/59 ......ccooeun [oeennn . 06/15/2024 . | Paydoun ... .0 . 0 0 . 10/15/2059 . (1.
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 ........eevun [oeeennn . 06/15/2024 . | Paydoun ... .0 . 0 0 . 09/15/2065 . (1.
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 .........ceo [ennnn . 06/15/2024 . | Paydoun ... .0 . 0 0 . 03/15/2063 . (1.
..46618A-AA-2 |HENDR 2014-2A A 3.610% 01/17/73 .....oooees [ oeennnn . 06/15/2024 . | Paydoun ... .0 . 0 0 . 01/17/2073 . (1.
..46618H-AA-7 |HENDR 2014-3A A 3.500% 06/15/77 ............. [...cces . 06/15/2024 . | Paydoun ... .0 . 0 0 . 06/15/2077 . (1.
..46618L-AA-8 |HENDR 2015-1A A 3.260% 09/15/72 ......ccoeee [ornnnn . 06/15/2024 . | Paydoun ... .0 . 0 0 . 09/15/2072 . (1.
..46619R-AA-4 |HENDR 2015-2A A 3.870% 03/15/58 ............. [....... . 06/15/2024 . | Paydoun ... 0. .0 . 0. . 03/15/2058 . [1.A FE ....
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..46619X-AA-1 |HENDR 2015-3A A 4.080% 03/17/70 ......coceeee [orennnn . 06/15/2024 . | Paydoun ... .. 73,920 ... 73,920 ... 73,862 |.... .0 . 0 .. 73,920 |.. 0 e 1,323 |. 03/17/2070 . |1.A FE ....
..466288-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 .......... [...oonn . 06/01/2024 . | Paydoun ... ...11,080 ....3,315 |.... .0 . 0 0 . 07/25/2036 . [1.A FM ....
..46646R-AL-7 | JPMDB 2016-C4 XA  0.828% 12/15/49 .......cccc. [oeennn . 06/01/2024 . | Paydoun ... .0 ...15,061 |.... .0 . 0 0 . 12/15/2049 . [1.A FE .
.. 46648H-AN-3 | JPMMT 2017-2 A13  3.500% 06/25/47 ......ccccen [oeennnn . 06/01/2024 . | Paydoun ... 24,709 ...25,118 |.... .0 . 0 0 . 06/25/2047 . [1.A ........
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 ............ [....... . 06/01/2024 . | Paydoun ... ...51,905 . .0 . 0 0 . 12/25/2048 . [1.A ........
..46649H-AY-8 | JPMMT 2017-6 B 3.778% 12/26/48 .....oevvvees [oeennnn . 06/01/2024 . | Paydoun ... ...52,652 ...54,554 |.... .0 . .0 . .0 . . 12/25/2048 . [1.A ........
JP Morgan Mortga20191 2019-1 B1 ~ 4.486%
.. 46650H-AN-8 1 05/25/49 ... [ . 06/01/2024 . | Paydoun ... ....5,103 .0 . . 0 ...5,103 |.. 0 . 056/25/2049 . [1.A ........
..46652H-AC-0 | JPMIM 2020-ATRT A3 3.000% 02/25/50 ......... [.ceeenn . 06/01/2024 . | Paydoun ... ...44,151 ....(3,296) |. 0 e (3,29) ... 0 ..44,151 |.. 0 . 02/25/2050 . [1.A ........
..46653J-BU-4 | JPMMT 2020-5 B1 ~ 3.570% 12/25/50 ........ccee [ennnnn . 06/03/2024 . | Paydoun ... ...26,436 ... (1,475) | 0 [ (1,475) ). 0 ..26,436 |.. 0 . 12/25/2050 . [1.A ........
..46653L-CK-0 | JPMMT 2020-LTV2 B4 4.016% 11/25/50 . R R . 06/01/2024 . | Paydoun ... ....3,913 .0 . .0 . ...3,913 |.. .0 . . 11/25/2050 . (1.B ........
JP Morgan Mortga202110 2021-10 A4 2.500%
..46654A-AF-6 | 12/25/51 ... 06/01/2024 . |Paydown ..281,780 . 281,780 (6,238) | 0 281,780 . 12/25/2051 . [1.A .
..46655D-BY-7 | JP Morgan Mortga20222  2.500% 08/25/52 06/01/2024 . |Paydown .. 128,918 128,918 ..8,206 | 0 . 08/25/2052 . 1.A .
..46655F-AA-5 | JMA-RM LLC ~ 5.450% 03/01/72 ... 05/01/2024 . [ STERN ..840,000 .0 0 . 03/01/2072 . (1.B FE
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . 04/30/2024 . |Paydown 0 . 07/30/2047 . |2.B FE
..477600-AG-8 | JIMMY 2022-1A A23 ~ 4.352% 04/30/52 ........... [....... . 04/30/2024 . | Paydoun ... .0 . . 04/30/2052 . |2.B FE
..48249Y-AA-3 |KSBA 2016-1 A 2.723% 03/25/42 .......ccoeveees [oeennnn . 06/25/2024 . |Paydoun .........oooeiiiiiis |eniiiiiinii e [ 0 [V SRR V8% 1) A | B AN . 03/25/2042 . (1.A FE
MORGAN STANLEY FIXED INC
..501044-CR-0 |KROGER CO  5.000% 04/15/42 . . 05/08/2024 . | .. . 04/15/2042 . |2.A FE
LAD Auto Receiva20221A st 2022-
..501687-AA-5 | 06/15/27 . 06/15/2024 . | Paydoun ... .0 . . 06/15/2027 . [1.A FE
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 06/01/2024 . |Paydown 0 . 11/25/2036 . |2.C FM
..52521H-AD-5 |LMT 2006-9 1A4  5.750% 01/25/37 06/01/2024 . |Paydown 0 . 01/25/2037 . |3.B FM
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 ... . 06/01/2024 . | Paydoun ... .0 . . 06/25/2036 . [1.A FM .
..52523K-AJ-3 | LXS 2006-17 WF5  6.450% 12/26/42 ............. [....... . 06/01/2024 . | Paydoun ... . .0 . . 12/25/2042 . (1.A FM .
..52524P-AL-6 |LXS 2007-6 3A5  5.720% 05/25/37 .............. [.eeenn . 06/01/2024 . | Paydoun ... .5, .5,96 |... 4,646 |.... .0 . ...100 |. 05/25/2037 . [1.A FM .
..53154*-AL-7 |LIBERTY UTILITY PP 3.690% 04/30/24 ......... [....... . 04/30/2024 . |Maturity ....oevvvniiiiinns Joereinieiii e 6,000,000 |........ 6,000,000 |........ 6,000,000 L 1 o R N[0V [0 [V | B AR | B FSURRRRRRRRRY | [ IR 110,700 . 04/30/2024 . |2.A FE
LSTAR Commercial20153 e Trus 2015-3 B
..54910J-A0-7 |3.267% 04/20/48 ....cooeveeeeiiii [ . 06/01/2024 . |Paydown .......oooovveviiins |oevnnnnnnnnnnnnnnns |oeeennn 105,614 106,614 103,370 [onnnnnnnnn 104,723 [ O f 891 | [V O (115 o2 O | R 0 | [V 1,698 |. 04/20/2048 . [1.A ........
Massage Envy Fra20191 , LLC 2019-1 A2
..55282G-AA-5 |6.448% 07/30/49 ......oooeeiiiiiiiiii [ . 04/09/2024 . | Paydoun ... .0 . ..9,881 |. 07/30/2049 . [2.B FE
..576434-RIi-6 | MALT 2004-5 B1  6.379% 06/25/34 .........ccee. [erennn . 06/01/2024 . | Paydoun ... .0 . ..2,029 |. 06/25/2034 . (4.B FM
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549J-BU-7 |3.000% 04/25/52 .......cceeeiiiiiiiiinns U ORI . 06/01/2024 . | Paydoun ... . . . . .0 . 0 . 0 ...163 |. 04/25/2052 .
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 06/01/2024 . |Paydown ..353,307 ..352,634 |. ... 673 | 0 0| .363,307 0| 4,674 |. 11/25/2058 .
..616900-AC-3 | MSBAM 2015-C23 ASB  3.398% 07/15/50 . 06/01/2024 . |Paydown ..1,021,857 N 1,022,907 |. (1,049) |. 0 0| .1,021,857 0| . 14,475 |. 07/15/2050 .
..61690Y-BS-0 | MSC 2016-BNK2 ASB  2.860% 11/15/49 06/01/2024 . |Paydown ...94,148 ...96,972 |. ... 94,592 |. ... (444) . 0 0| ..94,148 0| 1,122 |. 11/15/2049 .
..616910-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 .. 06/01/2024 . |Paydown ..249,400 ..256,871 ..251,599 |.. .(2,199) | 0 0| .249,400 0| 4,407 |. 10/15/2051 .
MORGAN STANLEY 2006-12XS ASA  6.592%
LB1749E-AF-4 1 10/25/36 oo [ . 06/01/2024 . | Paydoun ... ... 1,940 ... 1,073 |.... JRN X R | B N 1,310 |. .0 . 0 01,940 |.. 0 . 10/25/2036 . [1.A FM .
..61752R-AJ-1 | MM 2007-3XS 2A3S  6.358% 01/25/47 .....evvvns [oeennnn . 06/01/2024 . | Paydoun ... ... 7,309 ....2,887 |.... 2,670 |.... .0 . 0 0 . 01/25/2047 . [1.A FM .
. 61767F-BB-6 |MSC 2016-UB11 XA 10 1.570% 08/15/49 ........ [....... . 06/01/2024 . | Paydoun ... .0 ...45,929 |............ 15,154 |.... .0 . 0 0 . 08/15/2049 . [1.A FE .
..62042K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ......evvvvnn [oeeennn . 06/01/2024 . | Paydoun ... 15,69 ...15,452 |............ 15,457 |.... .0 . .0 . .0 . . 07/25/2043 . [1.A ........
Redemptio 100.0000
..63730*-AB-1 |NAT RAIL SR ON SEC PP 3.600% 11/15/33 ..... |....... L 05/17/2024 . | evveiiiiiiiiniiiiiiiiiiiins e e 246,575 |........... 246,575 |.....eeee. 246,575 |........... 246,575 |..eveninnnnnnnn 0 | (VO 0 e (VO 0 s 246,575 |ovvvvviniinnns (VO 0 . 11/15/2033 . [1.C Z .....
Redemption 100.0000
..63730*-AC-9 |NAT RAIL SR ON SEC PP 3.810% 11/15/31 ..... |....... . 05/17/2024 .| eveeiiiiiiiiiiiiiiiiiiiiiinn e e 370,370 |..eveeenens 370,370 |........... 370,370 |........... 370,370 |..ooeeeienn 0l [ 0l [ 0 e 370,370 [..ooeiiiiennnnn [ 0 . 11/15/2031 . |[1.EZ .....
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..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 ............. [ ..ot . 04/30/2024 . |Paydoun .......oooeeiiiiiins i e 2,500 .... 2,500 ... 2,514 ... .0 . e (9) ) ...2,500 |.. . 04/30/2051 . [2.C FE ....
..64016N-AE-7 |NBLY 2023-1A A2  7.308% 01/30/53 [ . 04/30/2024 . | Paydoun ... .......... 50,000 |... ...50,000 |... ...49,000 |.... .0 . ..50,000 |.. . 01/30/2083 . [2.C FE ....
..665859-AX-2 | NORTHERN TRUST CORP  6.125% 11/02/32 ........ [....... . 05/01/2024 . |BANK of AMERICA SEC .... |.oooorrereriiiiiiins |oeees 1,820,871 |........ 1,773,000 |........ 1,766,724 |.... .0 . UL AU 1,767,441 |.. . 11/02/2032 . [1.F FE ....
..680657-AA-1 | OLGA TENEDIOS IRR TRUST = 5.450% 05/01/73 ... |....... . 05/01/2024 . | STERN ..ovvvvvviiiiniiiiiins Joereeeeeieieeeeeenns | 3,000,000 |........ 3,000,000 |........ 3,000,000 |.... .0 . 0 e 3,000,000 |.. . 05/01/2073 . (1.B FE .
..693456-AN-5 |PMTLT 2013-J1 B1  3.531% 09/25/43 ........ceee [oeennn . 06/01/2024 . | Paydoun ... ... 52,382 ...52,382 ...52,440 |.... .0 . .0 ..52,382 |.. . 09/25/2043 . [1.A ........
..69371V-AA-5 |PSMC 2018-1 A1 3.500% 02/25/48 ... [ [P . 06/01/2024 . | Paydoun ... [ 2,269 |... ... 2,269 ... . 2,240 ... .0 . 0 e ...2,269 |.. . 02/25/2048 . [1.A ........
..69371V-AN-9 |PSMC 2018-1 A12  3.500% 02/25/48 ............. [....... . 06/01/2024 . |Paydoun .....coooeeeiiiiiins v e, 16,637 |............ 16,637 |..eevveenns 16,041 0 [V R , . 02/25/2048 . [1.A ........
PSIC Trust 20212 2021-2 A3 2.500%
..69376C-AC-8 |05/25/51 oo [ . 06/01/2024 . |Paydoun ......ooooeeeeeiiins |ooninnnnnnnnnns | 185,278 155,278 |l 134,627 | 135,716 0 0 . 05/25/2051 . [1.A ........
..731020-AA-4 | POLAR TANKERS INC ~ 5.951% 05/10/37 .......coen [oeennnn . 05/10/2024 . | Various ... 14,283 |.... .0 . 0 . 05/10/2037 .
..745867-Ali-1 |PULTE HOMES INC ~ 5.500% 03/01/26 .. 06/04/2024 . (Call 99.9040 .5,000,000 |. 0 0| . 03/01/2026 .
.. T4922E-AF-6 |RALI 2006-0S6 1A6  6.250% 06/25/36 06/01/2024 . |Paydown .1,5% |. 0 0| . 06/25/2036 .
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .. 06/25/2024 . |Paydoun ... 81,199 |. 0 0| . 10/25/2063 .
..758750-AE-3 |REGAL BELOIT ~ 6.300% 02/15/30 . |- 04/12/2024 . | Tax Free Exchange ..5,000,000 . 4,996,489 |. 0 0| . 02/15/2030 .
..759950-GV-4 | RAMC 2006-1 AF3  5.608% 05/25/36 veeee.. |- 06/01/2024 . | Paydoun ... ....100 0 0| . 05/25/2036 .
..76110W-SZ-0 |RASC 2003-KS7 AI5 ~ 4.012% 09/26/33 ........... [....... . 06/01/2024 . | Paydoun ... 22,240 .0 . 0 . 09/25/2033 .
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 ......... [....... . 06/01/2024 . | Paydoun ... ....1,838 .0 . 0 . 03/25/2036 .
..76111X-ZU-0 |RFMSI 2005-S7 A4 ~ 5.500% 11/25/36 ......cccun [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 .
..78419C-AG-9 | SGCMS 2016-C5 XA ~ 2.008% 10/10/48 ..........c. [ceeenn . 06/01/2024 . | Paydoun ... . .0 . 0 . 10/10/2048 .
..78471K-AE-1 | SFPMT 2016-1A 1A4  3.000% 11/25/46 .. O [P . 06/01/2024 . | Paydoun ... 22,592 ...21,551 |............ 20,976 |.... .0 . 0 .. . 11/25/2046 .
..785592-AM-8 | SABINE PASS LIQUEFACTION  5.625% 03/01/25 .. |....... . 06/07/2024 . |Call 100.0000 ..... .... 668,000 ... 668,000 |.......... 668,000 |.... .0 . 0 668,000 |.. . 03/01/2025 .
..81745B-AN-5 | SEMT 2013-6 B2  3.517% 05/25/43 ... 06/01/2024 . |Paydoun ... ..109,309 ..108,924 |. ..109,002 |. 0 0| .109,309 . 05/25/2043 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 06/01/2024 . |Paydown .1,109 1,090 |. .1,088 |. 0 0| .1,109 . 07/25/2043 .
..81745J-AA-6 | SEMT 2013-11 A1 3.500% 09/25/43 06/01/2024 . |Paydown . 9,356 .9,098 |. .9,084 |. 0 0| . 9,356 . 09/25/2043 .
..81745J-A0-1 | SEMT 2013-11 B3  3.652% 09/25/43 .. 06/01/2024 . |Paydown 25,567 |. 0 0| . 09/25/2043 .
..81745N-AJ-8 | SEMT 2014-1 B2~ 4.435% 04/25/44 . 06/01/2024 . |Paydown 80,234 |. 0 0| . 04/25/2044 .
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 .......ccevvee [erennn . 06/01/2024 . | Paydoun ... .0 . 0 . 01/25/2045 .
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.531% 03/25/43 .....eevvvvvvns [oeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 03/25/2043 .
..81746D-AG-5 |SEMT 2017-5 A7  3.500% 08/25/47 .......eevvuen [ereenn . 06/01/2024 . | Paydoun ... .0 . 0 . 08/25/2047 .
..81746N-AU-2 | SEMT 2016-3 A19  3.500% 11/25/46 ............. [..cces . 06/01/2024 . | Paydoun ... .0 . 0 . 11/25/2046 .
..81746T-CB-9 | SEMT 2017-1 B1 ~ 3.605% 02/25/47 .......eevvven [eerennn . 06/01/2024 . | Paydoun ... .0 . 0 . 02/25/2047 .
..81746X-AU-0 | SEMT 2017-3 A19  3.500% 04/25/47 ............. [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 04/25/2047 .
..81747E-CD-7 | SEMT 2018-CH2 B1A  3.750% 06/25/48 .......... [....... . 06/01/2024 . | Paydoun ... .0 . )] .0 . . 06/25/2048 .
Sequoia Mortgage20194 2019-4 B3  3.772%
L 817480-CD-5 | 11/25/49 oo [ . 06/01/2024 . |Paydoun .........oceeeenns , , A0 [V 195 [oveiiiiiinnee [V R 195 [oveiiiiiinnee [V R Y RN | N AU | N AN | B N . 11/25/2049 .
Sequoia Mor tgage20216 2021-6 A4 2.500%
..B1748Y-AD-4 | 10/25/51 .ooooeeiiiiiiii [ . 06/01/2024 . | Paydoun ... ..(4,412) ] .0 . 0 . 10/25/2051 .
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 06/01/2024 . |Paydown (259) |. 0 0| 0| . 07/25/2043 .
..82281E-CK-1 |SCOT 2016-1 1A19  3.500% 11/25/46 . 06/01/2024 . |Paydoun ... 0 0| L0 . 11/25/2046 .
..82568N-AC-5 | SHUTTERFLY FINANCE LLC  8.500% 10/01/27 . . |- 04/08/2024 . [ STIFEL NICHOLAS . . 1,178,546 0 0| 171,265 |. . 10/01/2027 .
..82568N-AE-1 | SHUTTERFLY FINANCE LLC ~ 9.750% 10/01/27 veeee.. |- 04/08/2024 . | STIFEL NICHOLAS ......... |- .. 179,606 0 0| ... 448 | . 10/01/2027 .
..832696-AZ-1 | SMUCKER JM CO  6.500% 11/15/53 ............ooe. [oennnn . 04/25/2024 . | CITIGROUP GLOBAL MKTS .. |.... . 1,195,506 .0 . 0 e .. . 104,307 |.... . 11/15/2063 .
..85207U-AH-8 | SPRINT CORP  7.125% 06/15/24 ......cccvnnnnnnn [eeeenn . 06/15/2024 . |Maturity . . 1,150,000 .0 . ....0 |..eee.. 1,150,000 |.. . 06/15/2024 .
..853496-AC-1 | STANDARD INDUSTRIES INC ~ 5.000% 02/15/27 ... |....... . 04/09/2024 . | SUNTRUST .. ..815,201 |.... .0 . 0 e 816,744 .. . 02/15/2027 .
. 86177T-AA-0 | STONE 2021 IRR TRUST ~ 5.450% 03/01/72 ....... [....... . 05/01/2024 . .3,510,000 |.... .0 .0 . ....0 |........3,510,000 |.. . 03/01/2072 . (1.B FE ....
..88033G-DB-3 | TENET HEALTHCARE ~ 5.125% 11/01/27 ............ [....... . 04/05/2024 . | UBS WARBURG . O ...........349,000 |.... .. ...0 ] .0 . .0 |...........349,000 |.. . 11/01/2027 . [3.C FE ....
..89173C-AB-3 | TPMT 2016-5 A2 3.250% 10/25/56 .............. [....... . 06/01/2024 . |Paydown .....oooeeeieeiienns Jooveieiiiiineeeeenns e 674,553 |........... 674,553 |........... 708,919 |........... 683,789 |............... [V (9,236) |..oooeeeennns 0 [ 674,553 . 10/25/2056 . [1.A ........
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..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 ... . 06/01/2024 . | Paydoun ... ...63,779 |.... .0 . 0 . . 03/25/2058 . [1.A ........

..89177W-AB-5 | TPMT 2019-MH1 A2 3.000% 11/25/58 ............ [....... . 06/01/2024 . | Paydoun ... .2,026,389 |.... .0 . 0 e 2,023,444 .. . 11/25/2058 . [1.A FE .
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 ......evvvvvuene [eeeennn . 06/20/2024 . | Paydoun ... .0 . 0 .106,250 |.. . 09/20/2045 . [1.F FE ....
..B96BOH-AE-2 | TCF 2021-1A A 1.860% 03/20/46 ............... [...cces . 06/20/2024 . | Paydoun ... .0 . 0 724,200 |.. . 03/20/2046 . [1.F FE ....
..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 ......... [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 06/15/2051 . [1.A ........
..90278L-A-9 | UBSCM 2018-C15 ASB  4.197% 12/15/51 ......eev [.eeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 12/15/2051 . [1.A ........

..00278L-AZ-2 |UBSCM 2018-C15 XA  1.050% 12/15/51 .......... [....... . 06/01/2024 . | Paydoun ... .0 . 0 .. . 12/15/2051 . [1.A FE .
..90353K-AlN-9 | UBSCM 2018-C13 ASB ~ 4.241% 10/15/51 ......eee [eennnn . 06/01/2024 . | Paydoun ... .0 . .0 . .210,633 |.. . 10/15/2061 . [1.A ........

Rederption 1000000

..909320-AA-3 | UNITED AIR 2016-2 A PTT  3.100% 10/07/28 .. |....... . 04/07/2024 . ..214,090 |.... .0 . w0 fennnl214,000 .. . 10/07/2028 . |3.A FE ....
..02552V-AK-6 | VIASAT INC ~ 5.625% 09/15/25 .......eevveeeniiis | veeennn . 06/25/2024 . [Various ... .2,328,000 |.... .0 | ....0 [........2,328,000 [.. . 09/15/2025 . |4.C FE ....
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ |.eeeees . 04/01/2024 . [Various ... .0 . .0 [ 224 ). . 06/30/2030 . |1.F PL ....
..929227-2G-0 | WAMU 2003-85 1A4  5.500% 06/25/33 ............ |.eeeeen . 06/01/2024 . | Paydoun ... .0 | .0 . .8,889 |.. . 06/25/2033 . [1.A FM ...

WB Commercial Mo2024HQ rust 2024-HQ A

.. 92043P-AA-Q |6.134% 03/15/40 ...oooeniiiiiiiiiiiiiens e . 05/16/2024 . [BANK of AMERICA SEC .... |.... .0 | ...0 [ .302,672 |.. . 03/15/2040 . [1.A FE
..93934F-EQ-1 | WMALT 2005-9 2A4  5.500% 11/25/35 ....oeeevis | eeenns . 06/01/2024 . [Paydown ......ccevveeeennnns . .0 . ...0 [ . 11/25/2035 . [1.A FM ...
..93935B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ........... |..ccc.n . 06/01/2024 . | Paydoun ... . ....605 |.... .0 | ...0 [ . 07/25/2036 . |[1.A FM ...
..949831-AA-9 | WIFMBS 2019-3 A1 3.500% 07/25/49 .. 06/01/2024 . | Paydoun ..9,693 10,411 |. 0 0 . 07/25/2049 . |1.A .
..04989M-AF-6 | WIFCM 2015-NXS2 ASB ~ 3.461% 07/15/58 ......... . 06/01/2024 . [Paydown .....cccvviiiiiiiis feeeeeiiiieeeees [ 1,287,696 1,280,340 |.... .0 | .0 . 07/15/2058 . [1.A ........

Wells Fargo Mort20221  ked Se 2022-1 A1
..95003H-AA-7 |2.500% 08/25/51 ......eeeveeeeeeiiiieeeeeeiiiees [ eeeeens . 06/01/2024 . [Paydoun ......cceeveeeeiiiis foereeiiiiiieeii [ 438 o 438 | K I
WILSHIRE MTG LOAN TR 1997-2 M3 7.770%
..971885-AP-3 | 05/25/28 ...
..97652P-Al-1 | WIN 2014-1 B3~ 3.924% 06/20/44 ..
Zaxby's Funding 20211A 2021-1A A2 3.238%

............ , . 08/25/2051 . [1.A ........

. 05/25/2028 . [1.A FM ...
. 06/20/2044 . |1.A ........

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

..98920M-AA-0 | 07/30/51 oot [ eeeees . 04/30/2024 . |Paydown . 07/30/2051 . |2.B FE ....
..009090-AA-9 | ACACN 2015-1A PTT  3.600% 03/15/27 .......... A..... . 05/01/2024 . | Var ious . 03/15/2027 . |1.F FE ....
..00774M-AV-7 | AERCAP IRELAND CAP/GLOBA  2.450% 10/29/26 .. (D..... . 04/15/2024 . [FIFTH THIRD BANK . 1,615,019 . 10/29/2026 . |2.B FE
Aimco 2019104 2019-10A BR  7.186%
..00901A-AL-1 | 07/22/32 D..... . 06/12/2024 . [Paydown ......ccevvvviiiiiis [oeniiiiiiiieneiiis [ 700,000 |.......... 700,000 |.......... 701,080 [.......cceernnn. (VI R o I R ( 0:510) N AU 1 I U N :<'1) ) AU | B AR (1() 1YV OO | B K [V O, [\ O, 19,830 |. 07/22/2032 . |1.C FE ....
BDS Ltd
..07335Y-AA-4 | 12/16/36 . 05/16/2024 . |Paydoun ... . 1,446,576 1,446,576 |.... .0 [, 42, . 12/16/2036 . [1.A FE ..
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 . 06/25/2024 . |Paydoun .. 212,500 ..212,337 | .0 .0 . 1,966 (. 09/25/2045 . |1.F FE ..
..17186H-AG-7 | CIMPRESS NV 7.000% 06/15/26 . . 04/19/2024 . [Various ... . 7,289,216 .7,315,201 |. . (23,304) |. (23,394) |.. 166,518 |. 06/15/2026 . [4.C FE ...
..26151A-AA-7 |DRAX FINCO PLC  6.625% 11/01/25 ... . 05/02/2024 . [Call 100.0000 . 3,000,000 .3,000,000 |. .3,000,000 .0 ...0 .99,927 |. 11/01/2025 . |3.A FE ...
..268317-AV-6 | ELECTRICITE DE FRANCE ~ 4.875% 09/21/38 . 05/14/2024 . [Various ... . 1,093,636 .1,335,630 |. . 1,333,227 (239,591) | .38,597 |. 09/21/2038 . [2.A FE ...
..38174Y-AA-3 | GOCAP 2015-24A AR 7.189% 11/05/29 . 05/06/2024 . |Paydoun ... 1,398,983 X .1,398,983 |. . 1,398,983 .0 .50,882 |. 11/05/2029 . |1.A FE ..
..404280-BB-4 | HSBC HOLDINGS PLC-SPONS ~ 3.900% 05/25/26 ... . 05/17/2024 . [Call 97.8480 . 1,467,720 ..1,500,000 ..1,571,190 |. 1,521,707 |. . 1,518,404 0 . 05/25/2026 . [1.G FE ..
..45662N-A*-4 | INFINEON TECH PP 3.940% 04/05/24 .... . 04/05/2024 . [Maturity . 14,000,000 .14,000,000 .14,000,000 |. 14,000,000 |. 14,000,000 .0 . 04/05/2024 . [2.B
..46590X-A0-9 | JBS USA FOOD FINANCE ~ 4.375% 02/02/52 .. ..... |- 05/30/2024 . [ BARCLAYS .. .. 523,646 . 710,000 ..709,772 | . 709,787 |. . (186, 145) |. . 02/02/2082 . (2.C
..46590X-AX-4 | JBS USA FOOD FINANCE ~ 6.500% 12/01/52 ....... [D..... . 05/30/2024 . [BNP SECURITIES ... 347,000 356,980 |...........353,078 |.... ...(3,983) . 12/01/2052 . [2.C
Kref 2018-Ft1 LT2021FL2 2021-FL2 A 6.523%
..48275R-AA-5 | 02/15/39 ... U . 04/15/2024 . |Paydoun ... ...50,580 ...50,580 |............50,580 |.... . 02/15/2039 . [1.A FE ...
MF1 Multifamily
..55283T-AA-6 | 6.543% 07/16/36 D..... . 06/16/2024 . [Paydoun ......cceveeeiiiiis [oeeiiiiiiiiiiiis e 755,783 |occeeenns 755,783 |.ocooeeeeee 743,265 |........... T47 478 o0 8,310 [0 8,310 [0 e 755,783 |.eveeeeeennne (O O 0 foreeeiiiiias 0 foeeiinns 19,015 |. 07/16/2036 . |1.A FE ....
MF1 Multifamily 2021FL7 Mortga 2021-FL7 A
..55284A-AA-6 |6.526% 10/16/36 .....ooeeiiuuuiiiiiiiiiiiieeeeae . 06/16/2024 . [Paydonn ......cceveeeeiiiis fooreiiiiiiiieeiis [ 1,938,997 |........ 1,938,997 |........ 1,938,997 |........ 1,938,997 [oeeeeiiicinn 0 o0 et 0 o0 0 s 1,938,997 . 10/16/2036 . [1.A FE ..
..55300R-AA-9 | MGMCHI ~ 5.375% 05/15/24 . 05/15/2024 . [Maturity ..........cceee ..273,000 |... , , e 211,728 ). ....273,000 |.. . 05/15/2024 . [4.A FE ..
..T4977R-DK-7 | RABOBANK NEDERLAND  1.106% 02/24/27 . . . 05/23/2024 . [RABO SECURITIES . . 1,715,241 .. 1,856,000 ..1,857,101 |. .1,856,480 |. . 1,856,389 . 02/24/2027 . [1.G FE ..
..82929R-AC-0 | SING TELECOMMUNICATIONS ~ 7.375% 12/01/31 ... . 04/03/2024 . [WELLS FARGO . 2,286,160 ..2,000,000 ..2,028,220 |. .2,013,902 |. K .2,013,557 . 12/01/2031 . [1.E FE ..
..87244C-AJ-5 | CHUML 2016-1A AR 7.115% 10/20/30 ............ . 04/20/2024 . [Paydoun 1,119,344 |........ 1,119,344 |........ 1,119,344 |[........ 1,119,344 [0 |0 0 0 i 0 s 1,119,344 |.. . 10/20/2030 . [1.A FE ..
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..87927V-AF-5 | TELECOM ITALIA CAPITAL  6.375% 11/15/33 .... [D..... . 04/29/2024 . |Various ... . 1,778,500 ..2,000,000 .2,032,705 |.... .0 . .(804) ... o0 ]l 2,031,902 .. (253,402) |...... (253,402) . 11/15/2033 . |4.A FE
..88433B-A0-0 [WINDR 2016-2A ATR  6.778% 11/01/31 .. D..... |- 05/01/2024 . |Paydown ..911,076 . 911,076 . 911,076 |- 0 .0 0 | 911,076 0. 0 . 11/01/2031 . [1.A FE .
..89680Y-AB-1 | TRITON CONTAINER  1.150% 06/07/24 . . 06/07/2024 . |Maturity . . . 1,050,000 ..1,050,000 . 0 .. 683 0| .1,050,000 0| .0 . 06/07/2024 . [2.C FE .
..902613-BH-0 |UBS GROUP AG  5.699% 02/08/35 ... . 05/16/2024 . | CITADEL SECURITIES LLC ,303, .. 1,296,000 0 .56 0| . 1,295,952 . 7,344 | 7,344 . 02/08/2035 . [1.G FE .
..G4701H-AB-5 | IHS HOLDING LTD  5.625% 11/29/26 .. .. . 06/26/2024 . | JEFFERIES & CO ........... .. 331, 350,000 .0 .. 795 ... ....0...........317,022 |.. .. 14,603 |........ 14,603 . 11/29/2026 . [4.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 155,441,298 155,832,016 156,173,066 0 94,204 0 155,575,614 0 (1,149,258) |  (1,149,258) XXX XXX
..302570-Ali-6 |NEXTERA ENERGY  7.631% 10/01/66 .............. [....... . 04/08/2024 . | SWRIDGE PARTNERS ....... .... 501,000 21,711 | .0 . 0 . . .55,304 |.... . 10/01/2066 . (2.B FE ....
..302570-AX-4 | NEXTERA ENERGY  7.726% 06/15/67 ........ccoee [oennnn . 05/07/2024 . | ROBERT . BAIRD .... L24, 244,000 |... 209,230 |...........209,297 |[.... .0 . 0 e .209,314 |.. 32,246 |.... . 06/15/2067 . (2.B FE ....
..976657-AH-9 | WISCONSIN ENERGY CORP  7.696% 05/15/67 ..... |....... . 05/03/2024 . |Various .......cceeeeiiiinn |ooreriiiiiiiiiinnnns |oeees 2,946,166 |........ 3,001,000 |........ 2,552,034 |........ 2,562,062 0 [ 2,562,515 383,651 . 05/15/2067 . [2.B FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 3,664,929 3,746,000 3,182,975 3,193,223 0 0 3,193,727 0 471,201 471,201 136,639 XXX XXX
2509999997. Total - Bonds - Part 4 213,022,269 215,518,913 214,457,008 189,367, 386 0 0 213,678,253 0 (1,670,926) |  (1,670,926) 6,407,113 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 213,022,269 215,518,913 214,457,008 189,367, 386 0 0 213,678,253 0 (1,670,926) |  (1,670,926) 6,407,113 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0
..03073E-10-5 |CENCORA, INC. ..oooovvrrrriiiiiiiii [ . 04/30/2024 . | J.P. Morgan CSA .......... |....... 11,226.000 |.. .2,305,5% |... (1,364,857) o0 .. (1,364,857) [oeeeeeeennnnnnn 0 ol 940,739 |.oeeeiiinlll 0 ]01,743,185 |l 1,743,185
..060505-10-4 |BANK OF AMERICA CORP 05/08/2024 . | J.P. Morgan CSA . .950.000 31,987 | 3,593 0 3,593 ... 126 |..
..11135F-10-1 | BROADCOM INC ...... 05/30/2024 . | J.P. Morgan CSA . K .622.000 ..694,308 |...... (529,859) 0 . (529,859) . 684,478 |.
.. 149123-10-1 | CATERPILLAR INC ..ooovereeieiiiiie [ . 05/30/2024 . | J.P. Morgan CSA .......... |........ 1,306.000 |......... 445,228 ...0 .133,873 |.. ....... 311,355
..38141G-10-4 | GOLDMAN SACHS GROUP INC ......cevvvvveviiiiiininnns [eeeenn . 05/08/2024 . |Various ... N O 6,559.000 |...... 2,728,851 o0 el (1,062,090) [oeeeveeivennnnn 0 o 1,468,176 |.. .. 1,260,676 |....
..3817311-10-2 | GOLUB CAPITAL BDC INC ...eevvvvvrvriviinrniiiennnns [eeeenn . 06/21/2024 . |Various ... JU 988,893.000 |..... 15,744,328 o0 [0nnnn 108,990 fovviiiiiinnnnnn 0 feen... 15,804,347 |0 |l
..43300A-20-3 |HILTON WORLDWIDE HOLDINGS IN ......ccooeveeeeenns [orennn . 04/25/2024 . | J.P. Morgan CSA .......... |....c.e. 9,089.000 |...... 1,914,157 0 e (902,753) [ 0 [ 752,263 [0 | 1,161,895
..443510-60-7 |HUBBELL INC -CL B ...eeeveeeeeeeieeeeeeeeeeee [ . 05/13/2024 . | J.P. Morgan CSA .......... |.......... 956.000 |......... 383,950 0 e (177,497) [ 0 ol 136,960 [0 e, 246,990
..482480-10-0 |KLA CORPORATION .....eeveeneeininniniiiiiiiiiiiiiinns [ eeeenn . 05/30/2024 . | J.P. Morgan CSA .......... |........ 1,144.000 |......... 885,407 .0
..68389X-10-5 | ORACLE CORP ......eovvieeiiieieeeeieeeeeeeeeeeeee [ . 05/30/2024 . | J.P. Morgan CSA .......... |........ 4,084.000 |.. ...0
L. 747525-10-3 | QUALCOMM .. [ . 05/30/2024 . | J.P. Morgan CSA .......... |........ 5,075.000 |.. .0 .
..75513E-10-1 |RAYTHEON TECH CORP .. 05/08/2024 . | J.P. Morgan CSA . .349.000 0
..8344411-10-1 | SOLVENTUM CORP-W/I . 05/30/2024 . | J.P. Morgan CSA . .6,086.000 K 0
..834440-10-1 | SOLVENTUM CORP-W/I ... 04/01/2024 . (Cash Adjustment . .57 | 0
..84265V-10-5 | SOUTHERN COPPER CORP COMMON ...........cccceeeeess [ereennn . 05/07/2024 . | Cash Adjustment ......... .53 ... .0 .
..88579Y=10-1 |3M CO. ovvveeereeiiiiiiiiiieiieeeeeeceeeen [ . 04/01/2024 . | Spin Off [ R 0.000 |.. 465,114 |.... .0 .
..949746-10-1 |WELLS FARGO & CO .oovvvvvvveviiiiiiiiiiiiicieieeees [ . 05/08/2024 . | J.P. Morgan CSA .......... |........ 9,902.000 |.. 0 e ....... 133,016 |.... , ,
..988498-10-1 | YUM! BRANDS INC .....coeeeeeeeieiiiiiiiiiiiieiieeeess [ . 05/30/2024 .| J.P. Morgan CSA .......... |........ 7,849.000 0 ... (334,502) |...oeeeeeeeen 0 f.nn...691,049 |0 e 365,479 |....... 365,479 |............ 10,518 fooeeees cevin| el
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded XXX 22,476,103 17,821,315 (5,410,328) 0 0 (5,410,328) 0 22,476,103 0 7,225,729 7,225,729 448,478 XXX XXX
.. #SIXTH-ST-R | SIXTH STREET LENDING PARTNERS ...........oooeees [ erennnn . 05/06/2024 . |Capital Distribution ... |....coeeis 0.000 |...eeeee 251,531 fooviiiiiiiiiiiiiiins feveiiiiees 251,531 [onnnnnnnnn251,531 [0 0 0 i 0 e 0 e 251,531
..31337#-10-5 |FHLB CINCINNATI ...oooovrinniiiiii [ . 06/25/2024 . | PRIVATE PLACEMENT ....... |....... 16,492.000 [...... 1,649,200 [.....cccooiiinnnnn fornnnnns 1,649,200 |.... .0 .0 . PPN | B IR 1,649,200 |..
..38174*-10-0 |Golub Capital Investment Corp BDC 3 oo |oeeee.. |- 06/06/2024 . [Various ........oooeeeeen. o 640,433.000 |...... 9,600,001 [o...oovvvvnnnnnnnnnn founnnnnn 9,600,001 . , .0 | .0 ]........ (6,490) |... L0 s 9,600,001 .0 | .. .
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 11,500,732 XXX 11,500,732 11,507,221 (6,490) 0 0 (6,490) 0 11,500,732 0 0 0 503,953 XXX XXX
5989999997. Total - Common Stocks - Part 4 41,202,559 XXX 33,976,835 29,328,536 (5,416,818) 0 0 (5,416,818) 0 33,976,835 0 7,225,729 7,225,729 952,431 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 41,202,559 XXX 33,976,835 29,328,536 (5,416,818) 0 0 (5,416,818) 0 33,976,835 0 7,225,729 7,225,729 952,431 XXX XXX
5999999999. Total - Preferred and Common Stocks 41,202,559 XXX 33,976,835 29,328,536 (5,416,818) 0 0 (5,416,818) 0 33,976,835 0 7,225,729 7,225,729 952,431 XXX XXX
6009999999 - Totals 254,224,828 XXX 248,433,843 218,695,922 (5,410,643) 39,002 0 (5,371,551) 0 247,655,088 0 5,554,803 5,554,803 7,359,544 XXX XXX




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

903

Citi Flexi Beta 5
Index Call ...

Citi Flexi
Index Call
Citi Flexi
Index Call ...
Citi Flexi

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . EST0DZWZ7FF32TWEFA76 | 07/14/2023 |.07/12/2024 |....

...26,376 -|0001 ...

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 07/27/2023 |. 07/26/2024 |.......... 2,19 i s 271.81 ... 13,821 [ [ e 16,932 e e 16,032 [0 5,340 | e e [ | 0001 ..evvvennns

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . EST0DZNZ7FF32TWEFA76 |. 08/14/2023 |. 08/14/2024 |....

...21,063 -|0001 ...

qugx Cal! Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 09/14/2023 |. 09/13/2024 |.......... Lo R A 269.22 |....... A3,571 [eveeeeeiiiien e 73,072 | ceeeeis o 73,072 |.......... L P IR TR 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . E570DZWZ7FF32TWEFA76  |. 09/27/2023 |. 09/27/2024 |.......ei®,827 [evvvvvviiiiiiiiiins foeeeeeeennn 263067 |oeeeennnnnn 9,996 | e e 24,828 | | 28,828 [ 7,078 [ e fos [ | e 0001 ...

?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  [. 10/12/2023 |. 10/11/2024 |.......... L N A 264.78 |.......... 24,884 [ooeeeeeiiiiin e [ 57,800 [.eeveenins ferniaannn 57,800 |.......... 15,892 [ovvveeeeiiiiins [ e e | 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 10/27/2023 |. 10/25/2024 |.......... VX PR RN 261.56 |.......... 26,958 [covveeeiiiiiien e e 75,332 [ oo | 75,332 |ceeuines LR O U R [T 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 11/13/2023 |. 11/14/2024 |.......... 2,001 o s 266.87 |.......... 13,001 |eeeiiieee e s 26,638 [.oeeeeins ferniaanne 26,638 |........... 7,339 [ fonneee [ e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 11/27/2023 |. 11/27/2024 |.......... P21 R 268.21 |.......... 14,306 [.evvveeeeeiiins feiieeneeeeiiins foiiees 26,922 [ .o | 26,922 ... L U O U TPRS TN 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 12/14/2023 |. 12/13/2024 |.......... 3,304 [ e 271.35 [coeennne 21,851 [evveeeeien e e 32,850 [+eeiiiees | 32,550 | 9,006 [.vvvveeeeniinns fornneeeei [ e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 01/12/2024 |. 01/14/2025 |.......... A PP RN 273.68 [ceeeeiiiiiiieen [ 21,130 [ [ 27,518 | eeeei [ 27,518 [eueeeennn. L O R R T 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  [. 01/26/2024 |.01/27/2025 |.......... N7 R 274.60 [cooeeeeiiiiiaen [ 25,225 | | 31,013 e e 31,013 foueennns L O R R [T 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  [. 03/15/2024 |. 02/14/2025 |.......... 3,565 [uvvvieeeiiiiiies | 276.88 |..vveeeeeeiiiies [ AL PO 24,204 [ | 24,204 |.......... (2,080).evveeeiiiiines forneeee e e | 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 02/27/2024 |. 02/27/2025 |.......... P 7(U) OO RN P IR L5V R T e [ T3 s LG 3 |  R P [T, 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 03/14/2024 |. 03/14/2025 |.......... 3,729 [ | 281.86 [.vveereeeiiiins [ L O T 7,837 | o 17,637 | LR O U R [T 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 03/27/2024 |. 03/27/2025 |.......... LIVLS ) FOPR 285.57 [ceveeeiiiiiiaen [ LRIRCE V) IO RN 6,203 | .ooeeeiis [ 6,293 |.......... (5,837 )[.vvveeeeeiiienns [ e e | 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 04/12/2024 |. 04/14/2025 |.......... 8,312 [ s 283.07 [ceveeeiiiiiiaen [ 54,825 [cooeeiiiiiinee [ 37,905 [ | 37,905 |......... (16,920)[..evveeeiininn [ e e | e 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 04/26/2024 |. 04/25/2025 |.......... R N 279.42 | | 23,789 [ceveeeiiiiiieen [ 22,655 [ .o | 22,655 |.......... (1A85). e [ e e | 0001 ...........
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  [. 05/14/2024 |. 05/14/2025 |.......... 1,005 [ Jeeeee e 282,35 [ [ 8,043 | [ 5,398 | [ 5,398 | (1,550 [ [ [ | 0001 ..evvvennns
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 05/24/2024 |. 05/27/2025 |.......... 4,655 [ouvvvnvinnnniniinnn foeeeeeee e 8271 [ | 30,863 [ [ 23,847 | |l 280847 [ (7L018) i [ e L | 0001 ..evvvennns
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E (. 06/14/2024 |. 06/13/2025 |........ 10,165 oo e 285,01 [ [ 87,800 | e [ [ | (B7,500)]. e e [ | | 0001 ..evvvennns
?éé;;{'}:?; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 06/27/2024 |. 06/27/2025 |.......... 3,455 -10001 ...........
?:wé;xF(l):T; Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE  [. 07/14/2022 |. 07/12/2024 |.......... 1,879 | o 262,40 | 16,269 [ [ 30,925 [ 080,925 [ 9,283 | [ fe [ | s 0001 ..evvvennns

Citi Flexi
Index Call ...
Citi Flexi
Index Call
Citi Flexi
Index Call ...
Citi Flexi
Index Call ...o.ooueeees Index Account Hedge . [N/A ........... Equity/Index [Citibank ............ E570DZWZ7FF32TWEFA76 . 10/14/2022 |. 10/11/2024 |.......... 1,859

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ESTODZWZTFF32TWEFA76 | 07/27/2022 |.07/26/2024 |....

-|0001 ...

Index Account Hedge . [N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  [. 08/12/2022 |. 08/14/2024 |.......... 1047 [ |0 266,27 [ 13,596 [oeececceeeens | [0 20,009 | 20,000 | B34 [ [ [ [ | 0001 ..evvvennns

Index Account Hedge . [N/A .... . |Equity/Index |Citibank .... . ES70DZNZTFF32TWEFA76 | 09/14/2022 |. 09/13/2024 |.......... 4,593 |... -|0001 ...
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2022 |. 10/25/2024 |............ L7 FUURRR RN 255.65 |....cuuenn (SR 7L SR AR RN 18,144 e | 18,144 3,690 |evvnniiiiiiinns fooreerineneieenn e e [ e ]0001 L
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 11/15/2022 |. 11/14/2024 |.......... LR ZC ) R 256.81|......een LT (V) R FPPRR RN 39,591 | eeeeeii [ 39,591 |.oovneennns - 11 R FOURRRR R RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/25/2022 |. 11/27/2024 |.... ..4,026 |. .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2022 |. 12/13/2024 |.......... LIRSt O F 257.97 |ovevennnnn LTVCICH R AP RN 31,042 | oo [ 31,042 |oeennnnnnns [T PO KRR R RN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/13/2023 |. 01/14/2025 |.... .5, 714 . .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/27/2023 |.01/27/2025 |.......... LI U PR 260.07 |........... [eTN1 1 R AR RN 20,982 |.ceeeiiinnn [ 20,982 |.uuunnnnens L0 (72 R Y AR RN (R, 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 02/15/2023 |. 02/14/2025 |....evueeen 880 [eovvvviivnnniininn Jovvnnnnnnn 260038 [ 4,847 | [ [ 10,468 | 2T [ e [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 03/14/2023 |. 03/14/2025 |.......... 1V PO RN 269.45(.......... LI PR (RN R 43,867 [.evueeeeens o 43,867 |........... LR 70N R FRRRUURRRR AP RN TN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 03/27/2023 |. 03/27/2025 |............ o153 R F 261.88 |........... 5,835 |.evveiniieiiininn [ s 11,579 [ | 1,579 |........... 2,522 |.oiiiiiiiniiiinnn feeeeeeiiii e [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 04/14/2023 |. 04/14/2025 |.......... P 151N PO RN 262.65 |.......... QLT R FPRRR RN 35,447 | e [ 35,447 |.covnennnns (SRS 1 PO KRR R RN 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/27/2023 |. 04/25/2025 |......eeee 107 [eniiviinnnnnnins Jovvennennnn 26242 [l 910 | o e LT72 e e L TT2 [ 388 e [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/12/2023 |. 05/14/2025 |.....eveeeen 231 [eniiiiiniiiiiiis v 264045 [ 1,989 | o e 36T e 8B [ T3 | o [ e [ s 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/26/2023 |. 05/27/2025 |...eevveeennid38 [onniiiiiiiiiiniis v 26694 [ 0 3747 e o e 5,897 [ [ 5,897 [ 10804 | [ [ e [ e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2023 |. 06/27/2025 |.........c1,337 [eoeeiiviininninnns Jovennnennnn 270002 [ounnee 11,824 | o e 15,722 i e 15,722 [ 3757 e oo [ i | el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 08/14/2023 |. 08/14/2025 |.......oeee 316 [oeiiviinnnniiiiis Jovvennnnnn 26867 [onnee e 2,729 | o v 4,056 [ | 4,086 [t BB7 e [ [ i [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/14/2023 |. 09/12/2025 |..........2,010 [ccoeiiiiinnnnnnnnns Jovvennnnnnn 269,22 [onneee o 17,312 | o 25,360 [ |00 26,360 [0 5,566 e [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/27/2023 |. 09/26/2025 |..........3,356 [ccevrivirrunnninnns Jovvnnnnnnnn 263067 [oneennn 28,320 | o e 54,140 [ | 54,140 [ 10,606 | oo [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/12/2023 |. 10/14/2025 |..........3,135 [coeiiviiniiiiiins Jovvennnn 264,78 [0 26,560 o o e 48,404 [ | 48,404 [ 08808 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2023 |. 10/27/2025 |......oec 1,319 [oiiiiiiniiinnins Jovvnnnnnnn 261256 [ 11,040 o o e 28,175 [ | 28175 [ 30882 | o [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/13/2023 . 11/14/2025 |......cooc 1,439 [oiiiiininiiniis Joveennnnnn 26687 [ 12,288 o o e 20547 [ | 20,547 [ 97T e [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/27/2023 |. 11/26/2025 |..........2,666 [....ccevvvnnnninnnn Jovvnnnnnnn 268,21 [0 22,952 | o 36,069 [ |0 36,089 [t 7,224 | [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2023 |. 12/12/2025 |......eti2,278 [oeiiviinnnnininn Jovvennnnn 27135 000000 20,023 o e e 26,983 [ | 26,948 [0 5785 | [ [ i [ el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/12/2024 . 01/14/2026 |..........2,978 [ccceiiviirnnniiiins Joovnnnnnnn 273068 [ e 26,488 [ [ 32,072 [ | 32,072 [0 5,885 e [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 01/26/2024 |. 01/27/2026 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 02/27/2024 (. 02/27/2026 |..........3,082 [ccoviivirrnnnninnns Jovvennnnnnn 280038 [oennniiiiiiinnns e 27,821 [ e 24,406 [ e | 24,406 [ (30415))ccceeiis foeeeiiiicceen [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 03/14/2024 |. 03/13/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 03/27/2024 . 03/27/2026 |.......eee. 144 [ooiiiiiiiiiiiiiiis Joeeieennn 285,57 [ e 1,820 e o882 [ 882 [ (439)) s o [ i [ el 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 04/12/2024 |. 04/14/2026 |.... .|{0001 ...
(Ilrlwctieleéngl ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E ). 04/26/2024 |. 04/27/2026 |.......... 5,755 |ueveiiiiiiniinns fooviiinnnns 9.2 ..o e 51,456 |.ovvveiiiiiinnn fooeiinnnn LR R 49,664 |.......... (1,792)] i forvevnnnneieinis [ o | e 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 05/14/2024 |. 05/14/2026 |.......... 2,168 [ooeeeiieiiiiiins e 282235 [ e 19,645 [ [ 16,365 [ | 16,385 [ (3,280)] e e [ [ [ e ]0001
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/24/2024 |. 05/27/2026 |.......... A,276 |ovveeeeiiinines [ 282,71 | [0 38,688 [ | 31,988 [ 081,988 [ (B,700)] e [ [ [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 06/14/2024 |. 06/12/2026 |..........3,737 |... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2024 |. 06/26/2026 |.......... 2,964 |ouvenniiiiininnns foeen 28512 | [ i 27,209 [ e e [ [ (27,200)] e [ [ [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/24/2021 |. 09/25/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2021 (. 10/27/2026 |....evvnveeec 14 foiiiiiiiiiiiiiis oo 289078 [ 388 e e 395 [ 395 [ T8 e o [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 11/12/2021 (. 11/13/2026 |...evvenveennnB8 [oiiiiiiiiiiiis i 203097 [ 1,828 o [ e 1702 e e 1752 [ 0B09 | foeeiiccs [ e | e, 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/26/2021 (. 11/27/2026 |.....evneee 116 [eniiiiiiiiiiiiis oo 203097 [0 3,267 e oo o 30470 [ o 30470 [ 10397 e oo [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2021 . 12/14/2026 |......eveen 265 [eeniviininnnnnns Jovvennnnn 20435 [ 70496 | o e 8,400 [ e 8,490 [t 3,707 e foeeeeiiicceen [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/27/2021 (. 12/24/2026 |.....eonveene 7 [eoeiiiiiiniiiiniis e 20228 [oncintd80 | o 837 e 837 [ 210 | foeein [ e [ et 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/14/2022 (. 01/14/2027 |.oeevvvneeenn 28 [eeiiiiiiiiiniis Joeeenennnn 28616 [ lB86 | o et BTT e el BTT [ T8 e [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 02/25/2022 |. 02/26/2027 |....evvneeen 137 [eniiiiiiiiiiiiis Joveiineee e 277,26 [ 3,953 | o e 3,935 [ | 3,035 [ (A7) foeeeiiiccen [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 03/14/2022 |. 03/12/2027 |..eevvvneeen 973 [eunniiviiniiiiinns Jovvennen e 277,62 [0 25,002 | e e 34,059 [ | 34,050 [ 2,713 | [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/14/2022 |. 04/14/2027 |.....eveeee 888 [oeenvviininninnnns Jovvennnnnn 270051 [ 14,326 | o e 200428 [ | 24,428 [ 1,95 | [ [ e | el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/27/2022 |. 04/27/2027 |....evvnveennn88 [eiiiiiiiiiiiiis Joeeenennnn 270078 [0 2,085 | o e 3,628 e | 3,628 [ 00369 | [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/13/2022 |. 05/14/2027 |...eevvnvvenad9 feiiiiiiiiiiiiiiis oo 269,75 [t AT | o e 790 [ e 790 o B9 e foeeeiiicen [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/27/2022 (. 05/27/2027 |......eed,637 [ooeeiiviiinnniinns Jovvennnnnn 270065 [0 89,870 | e e 74589 [ | 74589 [ 10,787 e [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/14/2022 |. 06/14/2027 |....evveeeen 760 [ounnvviinnnnnnnnns Jovvennnnnnn 259,28 [ 17,139 | o 036,088 [ [0 36,086 [ B3 e foeeeiiiiccen [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2022 |. 06/25/2027 |..........1,039 [cceeiiriiminiiinins Jovvnnnnnnnn 260,72 [ 23,821 | o o 49,654 [ | 49,654 [ 1,287 e [ [ e [ e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/14/2022 . 07/14/2027 |..........1,010 [ooeeriiiinnnnnnnns Jovvnnnnnnnn 262,40 [onne 23,506 |oeevnennnecceiinn o e 49,798 [ | 49,798 [ 30494 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 07/27/2022 (. 07/27/2027 |.veevvuneee 497 [eiiiiiiiiiiiiiis Jovennnnnnn 265,80 [oenee 11,814 | o e 24,802 [ e | 24,602 [ 2,846 | [ [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 08/12/2022 |. 08/13/2027 |....eeueei 1,427 [ooiiiiiiiiiiiniis Joveinnennnn 266,27 [onne 033,896 | o e BT o BT [ 22,177 | o [ e | el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 09/14/2022 . 09/14/2027 |.....eveeen 363 [enniiiiiiiiiiiins Jovvennnnnn 258066 [onnnnnnnn 8,122 | o 020,286 [ [0 20,286 [0 2,286 | [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 10/14/2022 |. 10/14/2027 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 10/27/2022 . 10/27/2027 |...evvvneeni 403 [eenniiiiiiiiiies Jovvennnnnn 255085 [t 8,662 o e o 22,626 [ | 22,626 [ 10575 | foeeeiiiicen e e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/15/2022 |. 11/12/2027 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 11/25/2022 . 11/26/2027 |..eevvvneeen 272 [eniiiiininiiiiis Joveinennnn 267,26 [ 5,984 | o e 17,889 [ | 17,889 [ 30892 | [ [ e [ et 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 12/14/2022 |. 12/14/2027 |.... .|{0001 ...
(Ilrlwctieleéngl ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ E570DZWZ7FF32TWEFA76 ). 01/13/2023 |. 01/14/2028 |............ 378 |..ccovvvvvvnnnnnns Jovvennnnnn 266,65 | n 8,420 | oo o 28,701 [ | 28,701 [l 30813 v Lo e v | cevnennnns 0001 ..oevnnnnns
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1 2 3 5 7 10 12 18 20 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Foreign to Carrying of at Inception
Income Schedule/ Maturity Index Premium Exchange Value of Refer- and at
Generation Exhibit Exchange, Counterparty or Received (Received) Change in Hedged ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration (Paid) Paid B./A.C.V. ltem Entity (b)
Citi Flexi Beta 5
Index Call Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 01/27/2028 |ovvenveeeee 81 | [ 260.07 [ooeeeeeenn 8,300 |oeeennnneieninins [ Jonn 17,886 | e | 17,886 [0 3,290 | e [ e | e {0001 L
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 02/14/2028 |oveeeveeenn 104 s [ 260.38 |..uvvneennn 2,290 [ooniiiininniiins fereeeeiiinins feeeeennnn 6,521 [ [ 6,521 [ 10T s e [ [ | 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A . Citibank .... . E570DZWZ7FF32TWEFATE . 03/14/2028 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 08/27/2028 |oveenviiiennnn99 | [ 261.88 [coiiiienn 2,254 | o e 6,208 e e 6,208 [ 1116 | e [ e | s 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A . Citibank .... . E570DZWZ7FF32TWEFATE . 04/13/2028 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 06/12/2028 [oveeniiienne 231 | [ 264.45[...oeiin . 5,331 | e o 14906 | [ 14906 e 3246 [ e [ [ | e 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A . Citibank .... . E570DZWZ7FF32TWEFATE L 06/26/2028 |ovveevivvnnnnn 9 | [ 26694 [ 2,185 [ [ e 5954 | [ 5,95 | BB [ e o [ | 0001 ...
Citi Flexi
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 06/14/2028 [ovvenvvveennnn 33 | [ 27148 |l TOT [ [ fovveennnn 2,137 [ [ 2137 [ 893 s [ i [ | 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 06/27/2028 |ovveiieennn852 | [ 270.02 |evveneen 12,695 [ feeeneeieiiiins foeeennnnnn 35,614 [ 038,614 [ 9,215 s e [ [ | 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L07/27/2028 |oveeeeeenn 217 | [ 27181 [ooeeeeic e 4,968 | oo e 13834 e 1334 3182 | e [ e | s 0001 .evvnnnnens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 08/14/2028 [ovvenvvvvennnn 19 | [ 268.67 [cvevveeenenn 419 | [ e 1079 e L 1079 [ 188 | e [ e | s 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE . 09/14/2028 |oveeeveeeena TT6 | foeeeees 269.22 [...ceeunn AT 472 | | oo 46,393 | o [ 46,393 e TUBEE [ e foe [ | 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE . 09/27/2028 |oveeeeenn 1,020 |oiiiiiiniiiiiiinn [ 263.67 |.vvvneenn 22,300 [ooniiinniiniiins fereneeeeiiinns foeeennnnn 58,744 [ B8 TAA 03,989 [ [ [ [ | 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 10/27/2028 [oveeneennnn 39 | [ 261.96 |.evvvneenn BLATT [ [ oo 28147 [ e 28T e 2,276 [ [ [ [ | 0001 .evvnnnnens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 1/27/2028 vt 47 e [ 268.21 |oeeveeee TLTT5 [ [ e 22,985 [ 022,985 [ 4985 [ e [ [ | 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 12/14/2028 oo 1013 | [ 271,35 |eeeeen i 23,568 [ [ foeeeennnn 67,394 [ e 67,894 16,347 [ e [ [ | 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 01/12/2029 [ovveniiieenn 33 | [ PR P R, T e e 2,178 [ e 20178 [ 10T | [ [ e [ e 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 05/14/2029 [oeeeen 807 | [ P27 R R, 191,942 |evennnniiiinns oo 478,313 [ [ 478,313 286,37 [ [ [ fo | 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 05/25/2029 [ouueniiiennn BA7 o [ .70 T PO RN 15,189 [ feeeeeen 36,19 | |0 836,191 [0 21,002 [ e [ e [ e 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Citibank ............ E570DZWZ7FF32TWEFATE L 06/14/2029 [ovveeieenn 789 | feeeees 2SSV I R RN 18,990 [ovvvveeeiiiien fereneeen 18,528 | | 18,528 [ (4B2)]eeeeccciiii [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 L 07/12/2024 |.veeeeeii2,869 | foneenn 203088 [ 26,442 [ [ e 6,399 | [0 6,899 | 1,090 [ e o [ | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 07/26/2024 |veeeee i 7,678 o feeeneeeen 203070 [l 71,006 [oeeccveiees fovvevnineeeeeeen foeneeen 21,038 | oo [ 21,038 o 5,805 [ e foei e | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 08/14/2024 | 11,404 | [ 20362 [l 105,187 [ [ oo 36,492 | [ 86,492 | 11832 [ e o [ | 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 08/27/2024 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 09/13/2024 |.veeeenn 1,808 | feeneeeen 202,69 [ 14768 [ [ o 6,884 | [ 6,88 | 2578 [ e e [ | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 09/27/2024 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 10/11/2024 |..eeeen 5,081 oo feneeen 201053 [ 46,182 [ [ o 27,836 | [ 27,336 | 10,315 e e e [ | e 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/25/2024 |.... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/14/2024 . L7 e e 20845 [ T AT2 e e [ 8,856 | |l 8856 | 3278 [ e fo e | e 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/24/2021 |. 11/27/2024 |.......... L3 L O F 202.87 |..cvunnnnn V2872 R FEPPRRR RN 7,201 [ | 7,201 feennnens {072 PO KRN R KRR [l 11(1[0]) I,
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2021 |. 12/13/2024 |.......... K 2 R 200.43 |.......... 49,640 |...onveiiininns | [ 37,206 [.evnneeens o 37,206 |.......... 13,994 [oeveiiiiiiiines e [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/14/2022 |. 01/14/2025 |........ LU AR 200.63 |......... 103,782 | oo s 80,049 [.eveeeeens [ 80,049 |.......... 27,151 [ooeiiiiiiinns i [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2022 |. 01/27/2025 |.... ...64,138 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2022 |. 02/14/2025 |....eevutn T AT2 [eueniiiiiiininns e 199,94 |, 62,522 |..ovvniiiiiiiiinn oo s 53,719 | eeeeeiie [ 53,719 [eunnnnenn LT O FORRRRR RN RN [N 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 02/25/2022 |. 02/27/2025 |.....vveeid,027 [oeiiviiniininins Jovvnnnnnnn 199062 [0 8,938 | o o 1979 i e 7979 [ 2,782 | o [ i [ et 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/11/2022 |. 03/14/2025 |.....evee 2,477 [oiiiiiiinininins Joveinnnnnn 202,66 [onnne e 21,787 o o o 33,788 [ | 33,788 [0 22,839 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2022 |. 03/27/2025 |.......ee1,580 [eeeivviivnnnnnnns Jovvvnnnnnnn 204,38 [ 13,824 | o e 8518 e | 8518 [0 3,082 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/12/2022 |. 04/14/2025 |..........2,008 [ccoeiiviirnnnninnnn Jovvnnnnnnnn 202,68 [ounee e 17,133 | o e 12,760 [ [ 12,760 [ 4,227 e oo [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2022 |. 04/25/2025 |..........3,608 [ccceiivirvunnninnns Jovvnnnnnnnn 201228 [0 80,523 o e e 26,013 [ | 26,018 [ BU575 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |......eee 2,175 [eniiiiiniiiiiis Jovvennnnn 20134 [ 18,884 | o e 16,837 [ | 16,837 [0 5,265 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/26/2022 |. 05/27/2025 |.....v'et. 3,779 [eunnivviininniinnns Jovvennnnnn 201208 [0 82,35 o o e 26,639 [ | 26,639 [0 8,985 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2022 |. 06/13/2025 |..........2, 161 [ccoeriiiinnnniinns Jovvnnnnnnnn 20225 [ounnee e 18,004 | o e 15,125 o 15,125 [ 5,142 | [ [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/24/2022 |. 06/27/2025 |.....eveeenn983 [onniviininnninnns Jovvnnnnnnnn 201237 [0 8,008 | e e 7189 [ e 7189 [ 2083 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 07/14/2022 (. 07/14/2025 |..eevvveeee 798 [eueniiiiiiiiines Jovvvnnnnn s 199016 [ 6,646 | o e 7,067 [ e 7,067 [t 2,156 | foeeeciiicccien [ i [ el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/27/2022 . 07/25/2025 |...evvvneeen 450 [eunnviiininninnns Jovvennnnnn 199098 [l 377 | o o 8798 e e 8798 [ 1179 | o [ e | el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2022 |. 08/14/2025 |.......... PC15 1T PO RN 198.86 |.......... P2V O KRR R 24,321 | e [ 24,321 oo A PO KRR R RN [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 |.......... FCT /7] R F, 198.38 [..uunnnnn. 26,082 |..enneeiiiiines foeveiiieniiins fees 30,106 [.evunneeens o 30,106 |........... 9,146 |vvvneiiiiinins foereiiieceeen e e [ e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/12/2025 |.......... AR 777) O T, 197.29 [cuvennnnns 63,362 |.uunneeeiiiines foeveinineniiins oo 80,085 [.evueeeees [ 80,085 |.......... 23,851 |evveeiiiiini foerriii e e | s 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 |.......... PV PO RN 195.08 |.......... 16,401 |oeeveeeeieiin oo s 28,153 | oo [ 24,153 |..ovvennns [CR:i<IC3) R FORRRUURR R RN [N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 |.......... LI O F 196,51 [ouvennnnns 12,920 [ooiiiiiiiiieies i foeeeeiinns 18,702 [.eveeeeens | 18,702 |....oeen.. [TVL0[CT) R FORRURRRR R RN [N 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2022 |. 10/27/2025 |.......... L) () O F 195.86 [.......... B <51V R EEPR R 51,509 | .eeeeiiin [ 51,509 [.......... KIRCicicN FOR RN R RN [N 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 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 | 11/21/2022 . 11/26/2025 |.....evueeen 540 [eunniviininninins Jovvnnnnn s 19617 [ 4,26 | o e 5,987 [ | 5,987 [ 10837 e [ [ i | el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2022 |. 12/12/2025 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/23/2022 |. 12/23/2025 |.......... T CICIC) T F 193.97 [ouvennnnns 28,796 |oueneeeiiinines foevvininnniiins feees 45,599 [.oeeeeeins | 45,59 |.......... LR L5 R AU RPPPRR AU SUUN 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2023 |. 01/14/2026 |.... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2023 |. 01/27/2026 |.......... 1,253 [ o 196.36 |.......... 10,012 e oo e 14,006 [..ooeeeeenn |oevinnnnns 14,006 |........... 3,633 |.eveiiiiiiiinns foveviniiinn e | [ e 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |............ L1 PO RN 196.35 [cevvennnnns LCICK N O RPN RN [SHCLI0N [T R 6,640 |........... 1725 [ooeeiiiiiiiins e [ e | e ] 0001 e
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |............ [SLC1 70 PR RN 195.93 |...ovvneen /%722 PO (R RN, 11,103 [t o 11,103 oot 2,885 |ouueniiiiiinins feerereieeeenn e e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2023 |. 03/13/2026 |.... ... 18,482 ..5,106 |. .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/27/2023 |. 03/27/2026 |..........2,366 [cccovivvivrnnnnnnns Jovvennnnnn 196,30 [eeneennnns LT V8 SRR FRPRR RN 28,221 | oo [ 28,221 |eennnnns AP L PO KR R RN 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/13/2023 |. 04/14/2026 |.... .. 4,374 |. .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 04/27/2023 . 04/27/2026 |.......... 4,437 [ceeeiviiinnnnnnnns Jovvnnnnn s 19787 [oie000085,998 o o e 47,301 [ o 47,301 [ 12,188 e o [ e | et 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/11/2023 . 05/14/2026 |.....eeueeen 457 [eeiiiiininiinnns Jovvvnnn 199014 L 030749 | e e 4,806 [ | 4,806 [ 1,220 | o [ e [ el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 05/27/2026 |.......... 1,674 [coeeiiiiinnnniiiiis Jovvnnnnnnn 19837 [ 18,512 | o e 17578 [ e ITLE78 [0 4067 e [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/12/2026 |..........5,593 [ccceiiviivnnniinins Jovvnnnnnnnn 202,21 [t 85,579 | o 48,885 [ | 48,885 [ 13,815 | [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |............ 583 [eeeiiviivnnnniines Jovvnnnennnn 200072 [ d 4703 | o e 5,520 e e 5,520 [t 1516 | [ [ e [ e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/13/2023 |. 07/14/2026 |..........2,131 [ceoeiiiiiinnnnnins Jovvnnnnnnn 200040 [onnne e 17,165 | o e 20,817 [ | 20,817 [ 5,883 e [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 07/27/2023 . 07/27/2026 |.....evueeen 563 [eenniviiiiiiiiins Jovvinnnnnn 20232 [ 4,549 | o e 5,087 [ e 5,087 [t 1,403 | o [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2026 |......... 10,584 [.....coovvvnniiiins Jovvnnnnnnnn 200080 founnenn 84,588 oo o e 105,418 [ | 106,418 [ 028,260 e oo [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026 |..........3,991 [ccooiiiiiriininins Jovvennnnnn 19918 [ 81,64 | o e 41,869 [ | 41,869 [0 10,936 | [ [ e [ e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/14/2023 |. 09/14/2026 |..........3,910 [ccoviiriirnnninnns Jovvnnnnnnnn 20255 [ 31,442 | o 35,230 [ 035,280 [ 90893 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... 1,517 [ceeeiiiiininiiiiiis Jeeennnnnn 200088 [nnn e 12,008 o e e 15,202 e o 15,202 [ 4,087 e [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/12/2023 |. 10/14/2026 |..........2,788 [cccereiirrnnnnnnnns Jovvvnnnnnn 198,74 [ 21,038 | o [ 30,217 [ 80,217 [ T e o [ e | el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/26/2023 |. 10/27/2026 |......eueee 405 [oeenvviinnnninnns Jovvnnnnnnn 19731 [0 3,160 o o v 4,887 [ e 40887 [ 1119 | [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 11/13/2023 . 11/13/2026 |.....eeneen 4671 [eeniiiiiinninins Jovvnnnnn 197,59 [0 3,604 | o e 5,283 [ e 5,288 [ 127 e [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS28 | 11/27/2023 . 11/25/2026 |.....evueeen 430 [eunnvviinnnnnnnns Jovvnnnnnn s 197067 [onnie e 3,400 | o e 4,928 [ e 4,928 [ 1187 e [ [ e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/13/2023 |. 12/14/2026 |..........2,906 [coveivirrnnnnnnns Jovvvnnnnnn 19655 [t 16,684 | o 25,360 [ |0 26,360 [t 5,919 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 12/26/2023 |. 12/23/2026 |.......... 1,004 [o.oooiiiiniiiiiiis Jvvnnnnnnn 198041 08,810 | o o 12,227 [ | 12,227 [ 2,997 e oo [ e | el 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS528 | 01/12/2024 (. 01/14/2027 |.eevvveeen T2A [eeeiiiiiiiiiiiies v 19877 [ e 5,846 [ e 8,020 [ o 8,020 [ 2,173 e oo [ e | el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 01/25/2024 |. 01/27/2027 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 02/13/2024 (. 02/12/2027 |..eevvveeeen 317 [eniiiiiiiiiiiiis Joeennennn 201250 [ e 2,866 [ v 313 e 33 [ BTT e [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2024 |. 02/26/2027 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/12/2027 |.......... VLS I PO RN POZ K R RN LA K 1 R 18,188 | ooeeeeie [ 18,188 |..ovvennns L1753 AR FOPRRRRR R RN N 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/27/2024 |. 03/24/2027 |.... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/11/2024 |. 04/14/2027 |.......... 1198 | o 206.15 | ceueeniiiiiinn [ 9,781 [oeiiiiiiiniiiins o 9,885 | .cevuenees oo 9,885 ]....ccciinnnn 104 ] o v [ | e 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 04/25/2024 . 04/27/2027 |............. LSIST FRRR RRN VSTV R RN 31V FO RN 4,689 |.cevneee e 4,689 e LLCIC]) U AR RN R Irurl 1111 RN
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/13/2024 |. 05/14/2027 |.............. 2 PO RN V78 P R, i R R LI [T R LIS R [[0)) PR N R R OO 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/14/2024 |. 06/14/2027 |.... .|{0001 ...

Goldman Sachs

Call weveveiiiiiieeeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 06/27/2024 |. 06/25/2027 (21,760 [ e e | e 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 07/13/2021 |. 07/12/2024 ....36,926 |. -|0001 ...

g;:?manS&cs ........... Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 07/27/2021 |. 07/26/2024 |......... 10,339 [ouveeeeeiiiiees | 203.70 |........ 100,877 |eeeeiiieeeeees e | 28,328 [ | 28,328 |........... R O A P U TPRS [T 0001 ...........
g;:?man e Inden Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 [ 08/13/2021 |. 08/14/2024 |....... 108,270 |.ooeeeeeeeeeeeeeee [l 203,62 ). 1,083,799 [evvvvvvveeeiiinns foeeeeeeeeeee [ 346,465 | 10,436 [ [ | L | 0001 ...

g;:?manS&cs ........... Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 08/26/2021 |. 08/27/2024 |.......... LRt R R 203.60 ... L7000 LV RO R PPPPR RN 30,908 [.eoveanii fereiannn 30,908 |.......... (O 3 O R E TP [T 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 [ 09/14/2021 |. 09/13/2024 |....... 114,895 [cuvveeeeiiiiies | 202.69 |...... 13,166 [eeeeeeeeee [ 491,749 | e 491,749 |......... 183,831 [veeeeeeeiiiiins o e e | 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 09/27/2021 |. 09/27/2024 |......... 13,308 |oeeiiiiieeiiins [ 202.14 |......... 128,313 [oeeeeeeiiee [ R T I 64,143 |.......... N P AR TR 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 [ 10/14/2021 |. 10/11/2024 |....... 1725 [ s 201.53 |...... L L O I RN 601,082 [..ccoeneen ferrnnnn 601,082 |......... 226,802 [..eeeeiiiiiiann [eeeeeniiieeeen [ e | e 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 10/27/2021 |. 10/25/2024 |......... 49,100 [vvvveeeeiiiiiiees | 202.73 |......... 469,820 | | e PESHCTCT IR RN 235,679 ... 87,398 [.vveeeeeeiiinns forneeeeei e e 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 11/10/2021 |. 11/14/2024 |......... 79,297 [cvveeiiiiiiienas o 203.45......... 763,001 [ovveeeeiiiiiins e [ 366,353 |.eveeeaann o 366,353 |......... L O O R [, 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 11/22/2021 |. 11/27/2024 |......... ) 14 ) IUOUOR R 202.87 |......... 490,408 |- [ o 260,685 [..eeveees | 260,685 |.......... 97,821 [ foneeee e e 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 12/13/2021 |. 12/13/2024 |......... VTN IO R 200.43 |......... 529,545 |..evviieeeeiiiins [ [ KIGIR:X 72 IR RN 375,832 |......... L B O O AU T 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 12/27/2021 |. 12/27/2024 |......... U Y IOOUO RN 202.28 |......... 514,991 | [ s 309,172 [ 1o | 309,172 |........ L £ O O U RO [ 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 01/13/2022 |. 01/14/2025 |......... CIUR: L R R 200.63 |........ 476,760 [ovvveeeeiiiieens oo [ 348,051 [ | 348,051 |......... 118,083 [vveveeiiiiiins e e e | e 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 01/26/2022 |. 01/27/2025 |......... REIL:X N IR R 196.80 |......... RV RO R E 336,714 [ | 336,714 |........ L O O O E TP [ 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 (. 02/11/2022 |. 02/14/2025 |......... 62,704 [.ovveiieiiiiiees | 199.94 |......... L O P E 469,652 |..eveeieis o 469,652 |......... 161,149 [oeeeeein [ e e | e 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 (. 02/25/2022 |. 02/27/2025 |......... 54,328 | e 199.62 |......... L O P F 422,001 |.eeeeeeeas o 422,001 |......... L O R 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 03/14/2022 |. 03/14/2025 |........ LY A L S 202.66 |......... 629,886 [.....coovuiiiiins ferreiiiiiii [ 922,270 | .evveenaas e 922,270 |......... Lo 7 O O U RO [, 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 03/24/2022 |. 03/27/2025 |......... R R N 204.38 |......... 481,313 | [ e 280,207 [.eoiiieees | 280,207 |......... 101,374 [oveeeeeeiie o e e | e 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 04/12/2022 |. 04/14/2025 |......... L N 202.68 |......... 831,554 |.ooiiiiieeeit [ o 584,671 [ | 584,671 [......... 193,667 [vvvveeeeiiiiins o e e | e 0001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 04/26/2022 |. 04/25/2025 |......... RNV IR R 201.23 |......... L O P P 383,263 |... 383,263 |......... 126,339 [coeeeiiiiieeee [ e e -10001 ...........
g;:?manS&chslndex Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 05/12/2022 |. 05/14/2025 |......... 63,604 [..ovvreeiiiiiiies | 201.34 |......... 572,428 |eeeniiiieeeent | o 463,036 [..eeveees | 463,036 |......... TR O O R 0001 ...........
g;:?man e Inden Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 05/25/2022 |. 05/27/2025 ..472,303 ...367,251 | ... ....367,251 |......... 123,459 [. -|0001 ...

Goldman Sachs

Call wovvveiiiiiiiiis Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/13/2022  |. 06/13/2025 476,199 | | e 377,152 [ oo | 377,152 |......... 128,282 [coeeiiiiiieeiin [ e e | e 0001 ...........
Goldman Sachs Index

Call Index Account Hedge . |N/A ... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/27/2022  |. 06/27/2025 ..423,613 ...358,859 | ... ....358,859 [.........121,365 |. -|0001 ...

Goldman Sachs
Call tevvvvviiiiiiiiinns Index Account Hedge . |N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 |HZNBB6KS28 [ 07/13/2022 |. 07/14/2025 |........ 72,766 [.ovveeeeiiininnnes | 199.16 |......... 641,99 | | | 643,248 |..ooeeeeen o 643,248 |......... 196,467 [.ooveeeeeennnnes o o e | e, 0001 ...........
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1 2 3 5 7 8 10 12 14 16 18 19 20 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty or of Received (Received) Carrying Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts (Paid) Paid Value Fair Value B./A.C.V. | Accretion ltem Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 07/25/2026 |......... 56,526 |..evvuniiiiiininns fooriiiinnns 199.98 [.........501,898 |.oeevviiiiiiiinn e e 477,076 | ... 477,076 |......... 148,007 |.eevveniniinnnn foovrinniniiecees e v | eeeeeeenn [ 0001 s
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 08/14/2025 |......... 66,489 [...ooiviiiiiiinins i 198.86 [.........584, 412 ..o | e 609,039 [.evvuneenns [ 609,039 |........ 186,169 [..ovvvvennniiiinn feneeeieiiinees feveiinieecenens [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 08/27/2025 |......... 63,257 ...509,680 |... ....599,680 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 09/12/2025 |........ A IV R R 197.29 [t 880,589 | [ 810,239 [.evveneenes o 810,239 |..uuun 241,399 [ [ e [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 09/26/2025 ...553,029 | ... ....563,029 |... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/14/2025 |........ 64,600 |...covvnnnviniinnnn fovennenenn 19551 [0 lB36, 775 [ v o 731,275 [ o 731,275 |ovveeenn 195,739 [ [ v [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/27/2025 ...515,664 515,664 |........ 139,544 [ [ [ [ | 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 L 11/14/2025 |......... IOV O KR 196,97 [cnnr 428,385 | oo s 569,988 [....cooeeen [oennnn 569,988 |......... 155,265 |...ceevunniiiiinn feeenniiniiins feeeeiieieen [ | i 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 L 11/26/2025 |......... 48,565 |.evvvniiiiiinins [ 196.17 |.........406,803 |.....coovvvrnnnnns |ovvrnnnniniinnns [ 538,100 [..evnneenns e 538,100 [....eeeu 147,152 |oeeeeiiiciiiis [ [ e | et 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 L 12/12/2026 |......... L NK V) FO RN 196,82 [cnee e 377,513 | [ 506,789 [..evuneeens [orrnne 506,789 [....ceen 137,768 |oevveniiieiinnns fooreiininiiiiens e e | et 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 12/23/2025 |......... 29,087 [oooiiiiiiiiiniiies foeeniiinns 193,97 [cnee i 242,606 oo [ e 361,842 [.evvnneeens oo 361,842 |ttt 93,660 [.oeeeeenniiiiiinn [ feeeriieeieenn [ | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 01/14/2026 |......... LYV R KRR 196.00 [......... 401,478 |..evviiininens |oevinnineeieinnn [ 536,451 | .eeeenrns [ 536,451 |.uuunnn 137,667 [ooeeeeiiiiiiiins feeeeiiiiineees foeveeinenecenens [ | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/27/2026 |......... 28,346 |.oevnneeiiiiiins [ 196.36 [.........240,451 |..oovveniiiiiiis [ s 316,907 [.evveneenns o 316,907 [....eernni82,203 |oeeveniiiiiiiii [ [ e | et 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/13/2026 |......... L1 FO RN 196.35 [cunn BT 447 | o [ 497,972 | oo [ 497,972 |uueen 129,366 [ [ feevenieeeeiens [ | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 02/27/2026 |......... T FOU RN 195.93 |..euvvn 276,008 [..cvvnineeeens Jevnneeiiviinns foeveinnns 383,314 | oo [ 383,314 |ouuuee 98,576 [ [ e [ | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 03/13/2026 |......... I O R 195,19 [.....tt. 306,607 |ooveveeneeieiieen [ s 433,516 | .oeeernns [ 433,516 |oovueee e 79,810 [ooeeiiiiiiiiiins [ fovveeineeeenens [ | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 03/27/2026 |......... L T O ERR 196,30 [o2vneennn227,005 | oo s 315,995 | ooeeeniis [ 315,995 |..eeiennnn 79,992 [ v [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 04/14/2026 |......... PR FO RN 197.84 |.........228,549 |..covvnniniiinins [ e 282,564 | .ooevninn [ 282,564 |...ueern 72,500 [oeeeiiviiiiiiins [ feeveenieeeeeees [ | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 04/27/2026 |......... P T FO RN 197.87 [oeeeenn 219,240 |oeenicciiinns v [ 211,524 | oo [ 271,524 |eveee e 89,797 [ [ v [ | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 05/14/2026 |........ P2 T V() R FPR 199.14 [ 245,201 |ooevnnnnciiiiin o 284,016 [..evuneeens e 284,016 [......ett 75,230 |oeevenniiiiininns foorrenniniiieeen [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/27/2026 |......... L ESTR FOR RN QLECCCTR T PO < <121 N RN AR RN 163,770 163,770 |.oeeevnen 30,109 [oennniiiiiiiieis e [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/12/2026 |......... 25,657 |ouvenneiiiiininns [ 202.21 | 222,046 [ [ e 224,238 | oo [ 224,238 |..eittnn 83,372 [ceniiiiis i [ e | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/26/2026 |......... LT 72 PO RN 200.72 |eeeen 132,199 [ [ e 146,070 146,070 |...eevvnn 40,104 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 07/14/2026 |......... AR V2 R ERR 200.40 |...0v.nn266,363 [oooeiiiiiiniiins [ e 304,118 | ... 304,118 [t 81,885 |oeeeieiiiiiii [ [ {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 07/27/2026 |......... ISR SIV N PO RN 202.32 [ 114,522 | | e 119,350 [evveeeeees [ 119,350 [ouneeeenn 33,282 | e e [ 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 08/14/2026 |......... 36,930 ...367,819 ... ....367,819 |... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 08/27/2026 |........ 16,071 |vveeeeeiiiiiiens [ 199.18 [....... 135,402 | o s 168,584 [..eeeeeees [oonns 168,584 |...eevvn 44,084 [ v [ e | e 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 09/14/2026 |......... 24,310 ...219,033 | ... ....219,033 |... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 09/25/2026 |......... 2,193 | [ 200.38 |........ 186,774 [...covvvnnniiiins | oo 222,372 oo | 222,372 |00 59,699 [ e [ e | e 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2023 |. 10/14/2026 |......... 70T U R 198.74 |......... 229,006 |..evnneeeeiininn [ Jeins 296,772 | ... 296,772 |.evuennnn. 73,372 |eveeeeivviennn foovviiii e v | e {0001 L
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/27/2026 |........ L A7 ( N R 197.31 [..oennens LLEIVALN U RPN AR ORI X U 201,953 |..ovunnnns L2172 1 IR FRRRRRR R RN [N 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/14/2023 |. 11/13/2026 |......... 27,790 ..231,171 ...318,750 | ... ....318,750 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/22/2023 |. 11/25/2026 |........ PV (VN R E, 197.67 |......... 169,448 [...ooeevivvieees |vvninineeiiieens [ 231,148 [ [ 231,148 |ovveee 55,669 [ [ [ [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2023 |. 12/14/2026 |......... 30,028 ..252,606 ...361,537 | ... ....361,537 |... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 |........ 17,131 oo e 198.41 |......... 146,497 [oeenvieiiieees | [ 191,527 [eeeeeeeecn o 191,527 [ 86,939 | o e [ 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/11/2024 |. 01/14/2027 |......... 33,501 287,008 |... ...370,856 |..ceeen 370,856 |..unnnn 83,854 [ [ [ [ | 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2024 |. 01/27/2027 |......... 14,620 [.ooveveeeeniiiiinn foeeees RECIE TR IO I 125,345 |ovveeiiiiiiiinns o 158,192 [.eveneeeees [ 168,192 |.......... 32,847 |veeeeieiiinis fooeeii e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 02/13/2024 |. 02/12/2027 |......... LY/ FO RN 20159 e [ 381,781 [ Jvninns 440,120 [.evennenns o 440,120 |.......... 58,339 |.evveniiiiinnn foorriiiin e e | s 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 |......... 15,896 [..ovvvveeiiiiinnn foeeeeens 203.89 |eeveeeeeiiiiinnn [ LI T F AR 142,903 | .oovvnnns [ 142,903 |........... L% Y PO KRR RN RN (R 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 03/14/2024 |. 03/12/2027 |......... Y CIVC N R R OZ K P TR LIS TV R0 I 3 R RN 449,002 | .oevvvnnnn [ 449,002 |.......... [ (1)) R AP RPN RN U 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/26/2024 |. 03/24/2027 |......... LIRS PO RN 207.50 |eevenneeiiininnn [ 170,680 |oevvvvneeiiiinnnn o 149,027 [.eveneeeeen o 149,027 |......... (AT R RPN N RN [y 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 04/12/2024 |. 04/14/2027 |........ A TA T (AR IR LT ) P IR 448,449 ..o [ 426,287 [.evveneeens o 426,287 |......... (225X O RPN RN RN [ 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/25/2024 |. 04/27/2027 |......... AT ) FO RN 205.70 |eeveneeiiininn foeeennnnn 203,154 |.oevveeeiiiinnn [ 198,935 | .evvvvenns [ 198,935 |.......... (3072 1°) R FRRRRN (RN RN N 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/13/2024 |. 05/14/2027 |......... A2,781 [ooeiiiiiiiiiiiies | 207.52 |eeeeeeeieiinin oo KT F AR 335,834 | .oeeeniis [ 335,834 |......... [TV R RN I RN Y 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 |........ ISR ES1C 1 I R P70 ) U R, AT U R, 111,662 | oo | 11,662 |.......... [CS 05 R FERRRURRR R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2024 |. 06/14/2027 |........ 50,816 [.ooevvviriniiiies Joeviiinnnns 205.82 |uvveniiiiinii e 445,553 [.oiiiiiiiiies s 434,987 | eoeeeni [ 434,987 |........ (R [051515)) R AR R RN [N 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 |.......... E R PO RN LT V) FO RPN P30T U FOPRRRURR PRRUUUTUUIIR R AR (WL 30470 SRR AU R AR [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/12/2024 |......... 22,884 |ooeveeiiiiiiins o 200.40 |......... 121,529 [ e o 118,540 [.eveneeeees o 118,540 |.......... 49,430 |.eeveniriiinni [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/26/2024 |......... 20,942 | o 202.32{......... 12,281 | o s 78,114 e [, 78,114 .......... 20 ) S FPRUU R R TN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2024 |......... 30,195 |evveeiiiiiiiins [ 200.30 |......... L[R2 R AR RN 172,714 [ | 172,714 |.......... 69,448 |..evvniiiiini [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/24/2023 |. 08/27/2024 |......... P28 3 T FO RN 199.18 |......... 7,359 [ v o 146,417 [ o 146,417 |.......... [CII:<IV N R FPRRR R R AR RN 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/14/2023 |. 09/13/2024 |......... TR K 1 R 202.55 |......... 139,231 [ v o 113,305 | cevvviie [ 113,355 [oonnennees A2,580 |oeeeeeiiiinis foeeei e e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/27/2023 |. 09/27/2024 |......... LA AR R 200.38 |.......... e ;5 O EN AR 109,474 (... 109,474 |.......... LT N R R R R {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/13/2023 |. 10/11/2024 |......... 22,592 [.coeiiiiiieiiiinn foeees 198.74 |......... ALK ICN U AR RPN 166,054 [..eeneeeees [oennns 166,054 |.......... (S350 1228 S R R AR SRS 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2023 |. 10/25/2024 |........ 16,036 ...83,846 ...136,303 | ... ....136,303 |... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/14/2023 |. 11/14/2024 |......... TR F RN 197.59 |......... 131,599 [ v o 211,619 [ [ 211,619 [ 79,677 | [ [ e | et 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 11/27/2023 |. 11/27/2024 |......... 21,930 ..115,745 ...185,313 | ... ....185,313 |... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/14/2023 |. 12/13/2024 |......... 29,596 |..eeniiiiiiiiiens fooniiiinnn 196.55......... 154,732 | | o 276,422 | ooeenie | 276,422 ).........100,625 |.....oovnniiiiiinn fooennnniiiiiinnnns fovveniiinnniiiiens [ | e 0001 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/26/2023 |. 12/27/2024 |......... 16,200 [.vvveeeiiiiinns foeeeees 198.41 |.......... LIS TR(CT/ RN AR RN 131,616 | eeeeeeene [eeen 131,616 38,415 [ e [ e | e ] 0001 L
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBEKS528 | 01/12/2024 (. 01/14/2025 |......... 19,113 [cooeiiiiinniiiiiis e 19877 [ e 101,813 [ e 163,001 [.enneeeeens [ 183,001 [ 51,278 | [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 01/26/2024 |. 01/27/2025 ....95,901]... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/14/2025 |.........23,176 [cccevirvirnnnnnnnns Jovvennnnnn 20159 [ | 124,275 [ e 151,106 | oooeeeeenn [evennee 161,106 |t 26,831 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2024 |. 02/27/2025 ....98,259 |... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 03/13/2024 . 03/14/2025 |.........20, 418 [cccoovviinniiiiiiis v s 20478 [ | 116,641 [ | 109,448 [.eeneeeens e 109,448 [ (7,193)] e foeeeeiiis [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/27/2024 |. 03/27/2025 [P 4 1 ORI - (¢I0 N NN (:° Y5 | AU RUUUUU AR U S 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 04/12/2024 (. 04/14/2025 |.........31,948 [...oooviivniiiiiis Jvvnnnennnn 20615 [ o 175,188 [ [ 150,793 [.enneeeens |oeeeennnn 150,798 [ (24,395)] e [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/25/2024 . 04/25/2025 |......... 18,313 [ feeeeees ATV PO RN 99,826 |..evvnniiiiininn foeeiiinnnn 91,565 | .eveennnnes feeeenn 91,565 oot (8,260)[ s e [ [ | 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/13/2024 |. 05/14/2025 |......... PAVIT1 3 FO RN 207.52 |eeeeeeieviinin foeeeinnnn 12,440 [ | 89,554 | .ooiiiie [ 89,554 1o (22,885)[ e e [ [ | 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2025 |........ 16,728 [.ooeveeeeeieiiinnn foeeeees 207.08 [oeeiiiiiiieeens Jeeviins o7 I/ FO RN TTT84 [ e oo 77,784 | (14,358 [ e [ | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/13/2025 |......... Y X FOU RN PSR- 7 FO RPN 170,559 [oovviiiieieies Jveinnns 165,736 [ .enneeeeenn [oeeennnn 165,736 [ (4,823)]e e [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 |. 06/27/2025 |......... LT R LT V) FO RPN 78,896 [..nivvvevennnnns Jevvnnneeeiivnins [ v [ (78,896 [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/12/2024 |......... 16,400 [.ooovvveiiiiiiiinn foeeees 199.16 |......... 121,283 [ v [ 103,868 | .oevvvvenns [evnnnnn. 108,868 |ooeeennn 85,781 [ v [ e | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/27/2022 |. 07/26/2024 |......... L2574 1 PO RN 199.98 [.......... (R ICICH 1Y R AR RN 69,738 [.eveeeeees [ 69,738 |.......... 28,995 |.eveniiiiiinin foereiii [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/12/2022 |. 08/14/2024 |........ 17,897 [ foieeeens 198.86 |......... 132,089 [oevneieiiiiieees Jovvenieeinceiens [ 121,163 [.eeeeeeeen o 121,163 |.......... 50,649 |..evvnniiiiinii [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2024 |........ LT T R 198.38 |......... E7(<ICH RN AR RN 131,674 [.eeeeeeecn o 131,674 |.......... EST 0 R R N RN (RN, 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/13/2024 |........ LA V42 PO R 197.29 |......... PZVC T U RPN AR 141,888 |.ooeeeeinnn v 141,888 |.......... SZAA T O FPTUU R AU TN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/27/2022 |. 09/27/2024 |........ 11,980 [ooevvvveiiiiiiinns foeeeees 195.08 |.......... 84,599 |..oovviiiiiiiin [ s 121,354 | e [ 121,354 |.......... A7,880 |oeeeeieiiinis foeeei e e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/11/2024 |........ LS V(O R 196.51 [......... 134,928 [oeenieiiiiieees | o 188,445 [.eveneeecn oo 188,445 |.......... A V77 S FPRRUR R RN N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/25/2024 |.......... (e (¢ P RN 195.86 [.......... [CIST0A () R AP RN 88,367 [..evueeenns [ 88,367 |....ceun [TV I TN AR FOPRRUUURR R RN N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 11/14/2022 |. 11/14/2024 |......... 19,957 [ovveniiiiiiinienns [ 196.97 |......... LA TNCTZ: N RN A RPN 192,187 [.eeeeeeeen o 192,187 |.......e. 70,848 [oeiiviiiiinnens | [ e | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/21/2022 |. 11/27/2024 |......... 10,338 [oooevieiiieviinnn foreeeees 196.17 |.......... VAT L PO RO R 98,624 |..covvnins [ 98,624 |.......... T - R FPPRRUUUR R AU N 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/13/2022 |. 12/13/2024 |......... 17,450 [ e 195.82 [......... PZVC T PO EPPRUN AR 172,403 | ... 172,403 |.......... <2250 122 T S O R A {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/27/2022 |. 12/27/2024 |......... V2R:K R 193.97 [ouvennnnns e[V TCICN AR ERR AR 145,478 [.eeeneeeecn o 145,478 |.......... LI [C1S ) R FR R R AR ISR, 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/12/2023 |. 01/14/2025 |......... 16,434 |... ...162,693 | ... ....162,693 |... .|{0001 ...

Goldman Sachs

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/26/2023 |. 01/27/2025 |........0 9,793 |oeeiviiineniiins o 196,36 |+ 89,997 | [ oo 95,002 | e 95,092 |.......... KUy U RO R RN
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/14/2023 |. 02/14/2025 ....169,720 |...

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 02/27/2023 |. 02/27/2025

................... 110,918 |00ttt 86,136 fuvvveeeeeinens o o

-|0001 ...

0001 ...........
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2023 |. 03/14/2025 |......... 23,890 |eevveeiiiiinins [ 195.19 |........ (U0 N R AR RPN 256,335 |... 256,335 |.......... (<780 N R R R AR I 401} B
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2023 |. 03/27/2025 |......... 12,227 [eeeeiiiiiiieenns foeeeiiinnns 195.30 [ouvennnnns LY RN IR RPN 130,955 | cevevvines [ 130,955 ... L7 7:< RN IR KR RN IO 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2025 ... 149,130 | ... ....149,130 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/27/2023 |. 04/25/2025 |......... 13,332 [ceeiivvirnnnnninins Jovvvnnnnnn 19787 [ee 96,287 o [ s 122,388 [.eeneeeeenn [ 122,388 [0 38,529 | [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/11/2023 |. 05/14/2025 ...92,884 ... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 05/27/2025 |......'eei 9,553 [oeeiviininininns Jovvennnnnn 19837 [t 88,978 | [ s 86,453 | ..oovvnnnnn [ 86,453 |.......... 7475 [ e v [ | i 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/13/2025 |........ 18,758 [ccovievivvinninnns Jovvennnnnnn 202,21 [0 136,927 o o e 131,679 [ | 131,679 [ 44,83 | [ [ e | el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/27/2025 |..........6,601 [cccooiviivnnninins Jovvnnnnnnn 200072 founne 7,700 o oo e 52,018 [ | 52,018 [ 17,427 e [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2025 |........ 11,008 [ foeeeeens 200.40 |.......... U2 CT) U FOPRRRR RPN 90,447 | eoeeeii [ 90,447 |.......... Pt R FPRRRUURRR R RN N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/25/2025 |.......... LR (VN R F 202.32|.......... (V255X T PO RN R 62,079 [.eveneeees [ 62,079 |.......... LICIR: 11 R IR R AU SUUUN 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/14/2023 |. 08/14/2025 |......... V20 V7N R R 200.30 |..covvenn VA1 ) R IO IR 102,486 [..oooeeeees oo 102,486 |.......... 2,133 |eeenieiiiies foerrii e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2025 |.......... LT E° ) 1N R F, 199.18 |.......... (787 1 R FOPRRR RN FEI X I 79,383 |...nnnnenn PR R IR RPN AR SRR 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 |.......... F R FO RN 202.55 |.......... [C R Rt RN AP RN 65,167 [.eveeeeeees [ 65,167 |.......... 21,221 | foeee e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/27/2023 |. 09/26/2025 |......... 10,430 [ooovieviiiiiiiinn foeeees 200.38 |.......... TR P RPN RN 89,074 [.eveeeeeees [ 89,074 |.......... 28,266 [..iiiiiiiinnnns e [ e | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2023 |. 10/14/2025 |........ 11,804 [ foeeeees 198.74 |.......... 83,987 [ceeveeeiiininnns Joevrnniinieiiiinn o 112,023 [.eeeneeeees o 112,023 |.......... 32,226 |evveneniiinnn foereiiiin e e | s 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 |......... VRV PO RN 197.31 [eueennnnns 88,462 |...eeveiiininnns |evinniinieiiinnn o 129,492 | .ovveniee [ 129,492 |.......... 36,318 [ i [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/14/2025 |.......... [ - R R 197.59 [ouvennnnns F(UNCH ) R I RPN 102,088 [.eveneeeees oo 102,038 |.......... TR (CIe N R FPRUURR R RN N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/27/2023 |. 11/26/2025 |.......... (e PO RN 197.67 |.......... [TAR°7{-T) R FRR RPN 97,641 [.eveeeeeees o 97,641 |.......... 271 (U FPUU R R NN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS28 | 12/14/2023 |. 12/12/2025 |......... LIRS PO RN 196.55 [ooveennnns L1V R EPPRR RN 151,285 [.eeeneeeecn o 161,285 |.......... 41,839 | foereeii e e [ s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2025 |.......... <1 PO R 198.41 |.......... L2777 F (PR R, 72,309 | coeeeiinn [ 72,359 |...connn 29,684 |..ovvniiiiinni [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/12/2024 |. 01/14/2026 |.......... [STCZIC) R F 198.77 [ [ 48,084 [.iiviiiinnens | (S5 2 I 65,462 |.......... LA T R AR KPP RO [SUUN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2024 |. 01/27/2026 |.......... IS PO RN JECIE TR O RN TN/ FO RN 45,358 | .oeeeiiin [ 45,358 |.......... UL/ R AR RPN AR U 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2024 |. 02/13/2026 |........ 10,779 [ooeviiiiiiiviiinn foeeeees 20159 |eveeiiiiiiii [ 78,445 |ovveiiiiiin o 92,379 | eeveeiin [ 92,379 | 13,983 [oeneiiiiiiieees e [ e | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2024 |. 02/27/2026 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 . 03/13/2026 |..........9,613 [ccoeriiiiriniiiiis Jovvennenn s 20478 [ e 71,045 [ |00 69,980 [ |00 69,980 [ (1,085)] e [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/27/2024 |. 03/27/2026 |.... .|{0001 ...

Goldman Sachs

Call weveveiiiiiiieeens Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 04/11/2024 |. 04/14/2026
Goldman Sachs Index

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 04/25/2024 |. 04/27/2026

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 | 05/13/2024 |. 05/14/2026

-|0001 ...

0001 ...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Schedule/

Exhibit
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Exchange, Counterparty
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7

Date of
Maturity
or
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13

Current
Year
Income

Unrealized
Valuation
Increase/

(Decrease)

22

Credit
Quality

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

117903

Goldman Sachs Index

Call weveeeiiiiiiieeens
Goldman Sachs Index

Call weveeeiiiiiiieeens
Goldman Sachs Index

Call .
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call ... .
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call ... .
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call ... .
Goldman Sachs Mariner
Index Call .............
Goldman Sachs Mariner
Index Call ... .
Goldman Sachs Mariner
Index Call .............

Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .
Index Account Hedge .

Index Account Hedge .

Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 IHZNBBBK 528
Goldman Sachs ...... W22LROWP2 IHZNBBBKS28
Goldman Sachs ...... W22LROWP2 | HZNBBBKS28

. 05/27/2026

. 06/12/2026

. 06/26/2026 |....

. 07/12/2024

. 07/26/2024 |....

. 08/14/2024

. 08/27/2024 |....

. 09/27/2024

. 10/11/2024

. 11/14/2024

. 11/21/2024

. 01/14/2025

. 02/21/2025

. 03/14/2025

. 04/25/2025

. 05/27/2025

. 06/27/2025

. 07/12/2024

. 07/26/2024

. 08/27/2024

. 10/25/2024

. 11/14/2024

. 02/14/2025

. 02/21/2025

. 05/14/2025

. 07/25/2025 |....

. 01/14/2026

. 01/27/2026 |....

. 02/27/2026
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
Goldman Sachs Mariner
Index Call ...couveennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/14/2024 |. 03/13/2026
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 (. 05/27/2026 |.....vvueeen 279 [eunnivviinnnnnnnns Jovvvnnnnnn 140008 [ o 1,365 [ e 10482 e e 1482 [ TIT e [ [ e [ e 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/27/2024 |. 06/26/2026 |....
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2023 |. 07/12/2024 |....
Go achs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |.07/27/2023 |.07/26/2024 |....eceei®,909 [oevevvevinenininn [oveerinins 15296 ovvrres s T,717 [ oo oo 57 [ it 57 e (2,825)) s [ o fooerisccciens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/14/2023 |.08/14/2024 |..........2,375 |oeeeeeemnieeeennnn formeeeeees 14828 [ A7, 74T | e [ 1,289 | [ 10259 | (5,20 ) e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 08/25/2023 |.08/27/2024 |.....ecee,073 |oovvveuininioini [orenerrnns 142,63 oo 7,696 [ovvenieiieiens oovereneneienins fooeveeens 2,828 [ i 2,42 (2,807 s [ o foerieceeiens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/14/2023 |. 09/13/2024 |..........4,282 | ceeeeeeeneeeeennnn [oumeeeees 14457 081,198 | oo [ 8,435 | [ 8435 | (9,8B4) s e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/27/2023 |.09/27/2024 |.....eoeei®,242 [oovvviuinininini [oeeennns 133063 v 8,366 [oveneeieiens oovererereirinins fooeveeeen 9,677 [ et 8,677 e (2,128)] e oo o foeriecccens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/13/2023 |. 10/11/2024 |........cid,755 |ooeeemmnniiieiinnn [ 182076 [ 11,743 | e [ 14,988 | [ 14,988 e (2,966)f- e e oo fo e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... |Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/27/2023 |. 10/25/2024 ...cveveueee T3 [oovueveniirininn [oeeeenen 126,27 oo 4,536 [oveeeieiene oo foveveeen 9,359 [ [ 9,359 e (1,183)) s [ o fooerieccciens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/14/2023 |. 11/14/2024 |..........4,469 | .ccemeeeereeennnn [orneeeeee s 134002 [ 0080,250 oo Joeeemeeeeeeeenen feeeeeeeen 836,837 | [0 86,837 e (7196)fe e e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... |Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/27/2023 |. 11/27/2024 ...eveoee 1,132 foovvveniiinini [oeeeeen 13433 oo 70676 [oeeieiee oo fooeveeee 8,965 i [ 8,165 o (1,765)] s [ oo fooeviscceens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 12/14/2023 |. 12/13/2024 |..........4,011 |ooeemmeiiiieiinis [oee s 13938 [ 28,34 | e [eeee e 22,620 | [ 22,620 e (6, 216)f- e e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/27/2023 |. 12/26/2024 |.....eveveiB92 [ovvveninvinini [ooenerenns 140026 o 4,208 [oviiee e oo 3,213 [ i 3,213 o (876 e [ o fooerisccciens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/12/2024 |.01/14/2025 |....ceeei®,279 |oeeeemnnniieeinnnn forneeeee s T o e 9 | [ 8,985 | [ 6,985 | (2,159) e oo oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/26/2024 |.01/27/2025 |...evveeea 178 |orvviinnnniiiiinnn fonneeenn 140009 o e 1,268 o e 1,083 | [ 1,053 e (215) s e [ e | e ]0001 e
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2024 |. 02/14/2025 |.... .. 140.35 (.. ....(1,272)|. . {0001 ...
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ...........|Equity/Index |Goldnan Sachs ...... 1122LRONP2 I HZNBBBKS28 | 02/27/2024 |. 02/27/2025 |.... . 142.36 .. ... (1,562)]. .[ooo1 ...
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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
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2024 |.03/14/2025 |..........3,926 | eeeememmnereeemnnn fomeeeeen 14518 [ 28,785 | [ 17,550 | [ 17,550 e (11,285) e e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 03/27/2024 |.03/27/2025 |..........2,121 |oiiiiiinnniiniiinnn fonneeen 1899 [ e 15,990 o foeeeen 7,296 | e [ 7,206 e (8L894) s e [ e | e ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/12/2024 |. 04/14/2025 |........cc4,302 | eeeeeeeenieeeemnnn foumeeeee s 13971 [ 80,35 e [ i 29,725 | i [ 29,725 e (B25)[ee e oo oo e | e ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/26/2024 |.04/25/2025 |..........1,723 |oiovivennniinnnnnnn founnnneennn 139086 [ o 12,071 s o 11976 | [ 11076 o (198)fcs e foeneei e | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/14/2024 |.05/14/2025 |......ceeeue 410 |oereemmnninneiinnn formeeees 143299 [ e 2,980 e [ 2,266 | e [ e 2,266 oo (T e oo [ | ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/23/2024 |.05/27/2025 |..........1,558 |oovvivvenniiiniinnn Joennen s 118 [ e 1110 | e 10,472 | [ 10,472 e (B3B)feceeeces e [ e | e ] 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/14/2024 |.06/13/2025 |..........8,840 |oeeeeeeemereeemnnn fomeeeee 1121 [ [ 26,008 [ [ | [ Joeeennn (26,008)f- e e oo e | ] 0001 e
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 |. 06/27/2025 |.......... LRI R N LZN0Z S PO RN CHNCIC72N R AR UUUU R RN [T R AR R RN I 111} B
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/14/2022 |. 07/12/2024 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |.07/27/2022 |.07/26/2024 |.... reeeennn.. (0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/12/2022 |.08/14/2024 |..........2,858 |.eeeeeeeeeeeeemnnn Jormeeeeee e 17757 i 29,31 | e [ | [ e (B0 e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/26/2022 |.08/27/2024 |......ceeeue 373 |oevvivnnnnninnvnnnn fonneeenn 17169 oot 3,985 | i oo e [ v (3 e [ e | e ]0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/14/2022 |.09/13/2024 |..........1,788 | eeeeeeemniieeiennn [ornneeeeeen 18557 oo 18,145 | e [ e [ e (B0 e oo [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/27/2022 |.09/27/2024 |..........1,586 |.ceveeeeenviininnnn [onnnnnnnnn 19258 oo 14,714 | i foeneiinnnaB03 | e [ B03 e (1,988) s e [ [ | e ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/14/2022 |. 10/11/2024 |.......eeevn 330 |oeeeemmmnnneeennnn Jormeeeeeee 15136 o0 8,080 e e [ 221 | [ een 221 e (48B) e e o [ | ] 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... |Equity/Index [Goldnan Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/27/2022 |. 10/25/2024 |....veveues 63 [oovvevenrinieinn [reeeenene 157,30 oo 7,272 [ oo oo 183 [ o183 s (B8] [ oo fooeriscecens | v {0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/14/2022 |. 11/14/2024 |..........5,490 |..oeevveeeennnvnnnn Joaneeee e 15791 ool 52,627 e foeeeeeeienneeennn [ 1,702 ) oo | 1,702 | (44T e oo e | e 0001 Leeeeeeees




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

¥1°903

1 2 3 5 6 7 8 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 11/23/2022 |. 11/27/2024 wereneees 864 [ e 158060 [ 8,802 e [ e (B4 e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 12/14/2022 |. 12/13/2024 e 1,986 [ e 161009 [ 19,520 e e e (127 e foe e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 12/27/2022 |. 12/27/2024 e 164 [ e 15846 [ 1578 e e e (126 e o o |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 01/13/2023 |. 01/14/2025 wevrnnens 187 [ | 160046 [ 1,830 e e PR (1<) R R R RN (SR N
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |.01/27/2023 |. 01/27/2025 e B,226 [ e 158U55 [ 40,870 e [ e (388 e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 02/27/2023 |. 02/27/2025 e T4 e | 149000 [ 1,022 e e PR (120 R R ) RN RN
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/14/2023 |. 03/14/2025 e 1,080 [enneeieieeee e 150054 [ 9,455 | e eeemmneee (98B)[eee et e o e |
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2023 |. 03/27/2025 |.......... RN VA FO RN 152147 [eveennnnns 19,768 |ooevveeeeeceinnn oo e 4,330 [ e 4,330 [ [QIR:775) R RN R R [T 1111 RN
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/14/2023 |. 04/14/2025 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/27/2023 |. 04/25/2025 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/12/2023 |. 05/14/2025 wemeneees 205 [ e 183L88 [ 2,028 e [ e (172)eee e oo o | s
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/25/2023 |. 05/27/2025 e A3 [ | BT [ 3 TBS e e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/27/2023 |. 06/27/2025 e 1709 [ e 148U85 [ 15,867 e e e (1264 e o o |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 07/14/2023 |. 07/14/2025 v 93 [ | 152,26 [ DA | e e (B12)[eiiiiiii e [ e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/25/2023 |. 08/27/2025 wereneeen BB [ e 142088 [ A T5B e [ eeemmneee (26 e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |. 09/14/2023 |. 09/12/2025 |....euvevees 159 [oevevevevevienenns [ooveveees 14457 [ 1,385 | e IRURRUURSRRY 5 (1)) SUUSSRUUSURRUOR ASUSUUUUSRURRSRRR) RURUURUORUUN IUSRUURRRURRRR EPSUSRRRO
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/27/2023 |. 09/26/2025 e 1,040 | e 1838068 B85 | [ e (1,05 e foereeeiieieeeeeee Jeneeeeeiies | s




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 5 6 7 8 9 10 11 13 14 15 16 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code | Fair Value Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/13/2023 |. 10/14/2025 e 1,085 [ el 132,76 ... 8,654 e eeeeeeeeeennnnns e 11,584 | [ 11,584
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 10/27/2023 |. 10/27/2025 e fevieeiiiiin [ 12627 .1 1,686 I RN T I [+ ISP I I i [}
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 11/14/2023 |. 11/14/2025 wevnnnens 907 [ [ 134002 4,508 eeeeeeeeeeennnnn feeeeenn 5,801 i el 5,801
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 11/27/2023 |. 11/26/2025 e 1705 [ s 134330 13,832 R SRS 1. 1) IR R 81X )
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 12/14/2023 |. 12/12/2025 eeeenn2,095 [ e 189238 . 17,812 e eeeeeeeeeennnnnn fereeeennn. 16,886 | iiiiiinns fonnnnl.... 16,886
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 12/27/2023 |. 12/23/2025 e 896 [ |l 140026 |l 7,332 eereeeeeeeennnes [oreeeennn 6,665 | o [nnnnlll . 6,665
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 01/12/2024 |. 01/14/2026 weeeenn2,900 [eenieeeieees e 1407 | eeeeeeeeeennnnn e 22,385 | i [ 22,385
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2024 |. 01/27/2026 |.............. L[ R F JLIUNE N PR FRRTY £ < R RN B89 [Levneeeees [ B89 | (B e [ [ | e (0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 02/14/2024 |. 02/13/2026 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 02/27/2024 |. 02/27/2026 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/14/2024 |. 03/13/2026 e 3 ATE [ e 14518 | e eeeeeeeeeennnnnn foeeeeennnn 20,576 | ceiiiiinnns fonnnntt.. 20,576
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |. 03/27/2024 |.03/27/2026 |....vevee®,651 |ovveveveeerens fooveine 14899 [, eeeeeeeeinens oo 8,900 [ e [nnnnn... 8,900
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/12/2024 |. 04/14/2026 e DTS [ e 1397 e eeeeeeeeennnnns e 44,402 | Lo e 44,402
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/26/2024 |. 04/27/2026 e 1,502 [ e 13986 | eereeeeernenes [ 12,898 | o [l 12,898
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/14/2024 |. 05/14/2026 e 16 [ e 14399 | e eeeeeeeeeenennns e 29,852 | i [ennnntl.. 29,852
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |. 05/23/2024 |.05/27/2026 |...vvevee 2,777 |oovevevererenen fevreeeen 14198 [, e oo 22,907 [ [ 22,007
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/14/2024 |. 06/12/2026 e B,643 [ e 121
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |. 06/27/2024 |. 06/26/2026 |..........3,063 |.voveoveveereeen fooveiie 142,04 |oovviiias
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 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 . 07/14/2023 |. 07/12/2024 |.......... LN 0LCT R F 21515 |oevnnenns [0 K28 R [N R 2,984 | e 2,984 |......... [I0IR:1515)) R AR R RN [N 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/27/2023 |.07/26/2024 |........ 12,667 [ovevnvenneiinnnen foereennnen 215036 |oenne 85,859 [ e o 9,880 (... ...9,880 |.........(59,662)[. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/14/2023 |. 08/14/2024 |......... 13,140 [ feeeees 213.40 |..coeenn 88,326 |...uneeiiininns | feees 29,827 | .eveeiiin [ 29,827 |ouuennnn. [(SIS 210 R RN RN RN [y 0001 .evvnnnnens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/25/2023 |. 08/27/2024 |.......... (4 1 PO RN 21125 | 34,493 | o 16,964 [ .ovveneens oo 16,954 |......... [ZZ07(0) R RPN R RN 0001 .eevnnenens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |- 09/14/2023 |. 09/13/2024 |......... 14,075 [ foeeees 212.08 |.......... (XX 3 N U (PR R, 45,743 | oo [ 45,743 | [(RIZ:1%)) R AR R R, {0001 ...........
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/27/2024 |.......... [T /72 PO RN 205.62 |....eu 58,655 |uuvnieiiiiiees foeveiiineeniiinn fees 66,866 |..oevvrrnnn [ernnnnnnns 66,866 |......... (X073 O EPUUR R N [ 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/11/2024 |......... L VN PO RN 204.43(.......... £ LA T RN IR RPN 103,415 [.eeeneeeecn o 103,415 |......... [ES7A<I01 D) R AR R RN [N 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/27/2023 |. 10/25/2024 |.......... L1 (VN O R 201.54 |..ooenenns (0[] R FOP RPN 48,400 [.eeunneenns o 48,400 |......... (A1) R RN RN KRR (R 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/14/2024 |......... 12,985 [ceveniiiiiiiinens foereiiinnns 206.94 |.......... LT R LT TR FOPRR RN 91,725 | e [ 91,725 |ouuenns (RIS R RN RN RN Y 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/27/2024 |..........8,920 |.eeuvvernnrennnnenn foreennnennn 207295 [t 57,505 [oeeenciiiciiees [ o 59,321 [ | 59,321 |..uunee (37,287 ) ceveeeenevenene foereeneeeieeens Joeeeeeiinveieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |..........7,838 |oeeuvvernevinnnnenn foreennnenn 215090 [t 52,266 [ [ e 27,669 [ e e 27,669 [....c.... (27,591 vevnvenneennn Joerneenneeineen o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/27/2023 |. 12/27/2024 |..........7,387 |eeurvernivennnnenn foreennnenn 216,18 | 49,986 [ e v 24,452 | e e (B3,189)] e feereereeieen e e [ e 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2025 |..........8,992 |eeuvvevnvvennnnenn foreeneeennn 21530 [oeniinniiiiiiii foeen 80,403 [ v 34,799 [ | 34,799 |......... (25,804)]..vevvvenneennn Joenneenineeiineen o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 |.01/27/2025 |..........5,407 |eeurrernnvennnnenn foreennenn 213080 |ovniiiiiiiiiien [ 36,183 | i 24,926 [ e 24,926 [ (11,257 )] e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 02/14/2024 |. 02/14/2025 |......... 11,192 |. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |.......... (7811 1N R F AR PO RN LR A K A RPN 40,311 [oeeeeeeees [ 40,311 [...neeneee [KSTRT0 A R FERRRRURRR R RN [N 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |.......... eI P RN 21334 | [ 64,129 |ooeveeiiiiiiin [ 50,447 | ooeeeii [ 50,447 |......... [QECHCI:7)) R RO R RN [N 0001 .evvnnnnens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/27/2024 |. 03/27/2025 |........ LR 742 PO R AR/ PO RN 81,792 [coveiiviiiinnnns v 53,330 | .eeeerinnnn [ 53,330 |.....oeen [T | R RN R RN [y 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2025 |......... 16,894 [ foeees AR FO RPN 3,915 [ s 109,472 [.eeeneeeeen o 109,472 |.......... (4,883)]. v oo e [ | 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/25/2025 |.......... Y PO RN P4 P 2 FO RN L1 PO RN 49,295 [.eeeiiiis | 49,295 |....uvunnnns [1:72) RN R RN RN RN 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2024 |. 05/14/2025 |......... LA K P AL P RN 76,034 [ | 60,262 [.evuneeens [ 60,262 |........ (QISTZAD S R R RN [N 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |......... T38| e AT F RPN LAY AL R 68,530 [.evuneeens [ 68,530 |.......... [(SRR 115 R FERRRURRRR RN RN [N 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/13/2025 |........ 10,830 |eeuuvernnvennnvenn forvenineenn 213294 | [l 75,071 | e 84,873 [ e 64,873 [ (10,198)]eeeeeeeeeeee feeneeeeceees e e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |.06/27/2025 |......eeea,332 |oevenvinnniinnnnenn foreeninenn 213086 |vniiviiiieiin [t 51,430 | foeeeieieen e s [t (51,430 e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.07/14/2022 |. 07/12/2024 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 07/27/2022 ). 07/26/2024 |..........2,920 |.eeuuvernnvennnnnnn foreennenn 225,31 |ttt 28,820 [ Jeeviiniiiinieies foevnneninennn 29 enninnnes o 29 ot (6,367 fovviiciiiiinies o i [ e 0001 .oouvennns




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 6 7 8 10 12 13 15 16 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Income Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |. 08/14/2024 |.......... 2,565 | e 226.15 |oeeeen 25,288 [oeenieiiieiies [ el 154 [ 154 |t (5,437 )] vevneenniennn ferneenneeineen forreiiciiincins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/26/2022 |. 08/27/2024 |..........2,645|... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2022 |. 09/13/2024 |.......... 491 | s 219.30 |ovueeennn 86,526 [oeenniiniiiies Jeeeeeniieiicenn fenneennn 4,960 [ e 4,960 [ (17,287 )] e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/27/2022 |. 09/27/2024 |.......... 2,924 [oeeeiiiiiiiiiiies e 212,41 |t 26,330 [oeeneeieeiees [ e 10,174 [ 10,174 ......... (12,830)[cevvvennvennnne fooreeneeenreenns Joevenveiinveieees [ | s 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |- 10714/2022 |. 10/14/2024 |.......... 5,885 |ouuiiiiiiiiiiis v 211,90 |ovveeenenn 52,374 [ e e 23,422 [ |l 28,422 [T to )| R R UUPR PP RN 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/25/2024 |.......... 3,465 | e 213,29 [oren et n 31,260 | e o 12,542 | e 12,542 |t (14,344)] v oo o e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2024 |.......... 3,949 [ o 21474 |t 35,531 [ e e 13,308 [ [ 13,308 |......... (15,203)]+. v evvvevneennn Joennneenneenineen forreeineineeens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/27/2024 |.......... 4,218 | e 216.24 |ttt 38,669 [oeeeneiiiiies e e 12,948 [ 12,948 |......... (15,225)]..vevevenieennn Joerneenineeineen o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/13/2024 |.......... 6,646 [..ocvnvinniiiiens Joreiins 218.48 |ovueee 81,790 oo e e 16,947 [ | 16,947 |......... (21,732)] e vevneevieennn Joerneenneenneen o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2024 |.......... 6,39 | e 21573 |oveeeen 57,918 [ e e 23,204 [ [ 23,204 |...... (22,245)].cevevevniennneen [oreennieiiieins e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2025 |.......... TR VAT IR IO 219.03 |eueee A7 4T3 e e e 14484 14,484 |........ (16,812)[.eveevevneveneee foeeeeneeeneeens foeveveiinveieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/27/2023 |.01/27/2025 |..........7,690 |oeeuuvevnnvennnnenn forvennneenn 219051 |l 70,896 [ e v 21,685 [oeeenns e (28,992)] i feereeieieen e e [ e 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2025 |.......... 7,983 |oeeieieviieeinns foeviiennns 21709 |eeeeee 72,613 oo e e 30,095 [ [ 30,095 .o (25,944)].cevvevniennnnen [ e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2025 |.......... 3,286 |ovniiiiiiieeis e 21473 | een 29,204 [ e e 15,483 [ [ 15,483 |......... (10,939)]. v evevevneennn Joerneenneeneeen e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/14/2023 |. 03/14/2025 |.... ...(11,932)]. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2025 |.......... 3T RN RPN 214,33 [oeevee 40,811 | e o 28,813 | e 23,813 [t (14,588)[.ceeveveeniennnne fooeeeneeiireens foeveveieceieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2025 |.......... 5,91 | e 20727 | 53,713 e e e 25,786 [ [ 25,786 | (18,334)]. v evevevnvennn Joerneenneennees ferreeicinens e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/25/2025 |.......... 4,038 |oeuieieiiieiiis e 216.45 |vuten 36,621 [oeeencinieies e e 19,180 [ [ 19,180 |..ouneen (12,558)]..vevevevieennn Joerneenneeineen o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2025 |.......... 4,606 [.ovevnieeniiiiens Joeenins 214.05 |oeueee 41,511 [ e e 26,901 [ [ 26,901 [ (14,740) e eveeeeeeeeneee foeeeeieeeieeeis Jeeeveieveeeees fore | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/26/2023 |. 05/27/2025 |.......... 4,880 [cevevniiniiiiiens Joeeeins 210.06 |.......... 43,050 |oeureernneinnnennn foeenneinniinnne feerennn 37,426 | oo o 37,426 |........ (16,786 vevnvenneenn foevnneenieennes oo e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/13/2025 |.......... 4,305 |ouuiiiiiiieeeis e 213.48 |t 39,058 [oeeeneiieiiees [ Jeee e 27,336 [ [ 27,336 | (13,259)]..veveeevieennn Joerneenneeineen o e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |. 06/27/2025 |.......... 2,798 | v 213,35 [oree i 25,313 | e [ 18,272 | [ 18,272 [ (8,423)]..vevveernvennn ferneenineeinees forrenieiiiecins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2025 |.......... 2,273 | v 215.15 |ttt 20,880 [oeveneiieiiees [ feenn 13,592 [ [ 13,592 |vunennns (6,932)].vevneennrennn ferneenineeinees forreeineiiincins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |.......... 19 | e 215.36 |oeueeenn 47,974 oo e e 11,646 [ [ 11,646 |.......... (5,784)] . vevnvennvennn ferneenineeinees forreniieiiecins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/14/2023 |. 08/14/2025 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/25/2023 |. 08/27/2025 |.......... 2,258 | e 211.25 |t 20,606 [ooevneeneiines foeeviineiiiinieins Jeenennn 17,838 [ | 17,838 |.ouuenns (K P P PPUUNN FTTTUTUTTOPPPTUPPT ITTTTTToons 0001 .oouvennns




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

81903

1 2 3 4 6 7 8 9 10 11 12 13 15 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2023 |. 09/12/2025 |.......... LICTL PP RN 212.08 | 15,194 [oeeeeeiieins e foeee e 12,872 [ e 12,872 [ (5,088 foeeeeicin e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.09/27/2023 |. 09/26/2025 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/13/2023 |. 10/14/2025 |.......... 1619 [ o 204.43(.......... 4134 [ e foeen 18,523 [ e 18,528 [ (8,218 e e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 10/27/2023 |. 10/27/2025 |.......... 2,426 | s 201.54 |t 20,685 [oeevneenineeni Joernnveninnenineen foreennnn 31,566 | oenniin [t 31,566 [ (9,924)] s [ e feee | ] 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan o [ 1171472023 [, 1171472025 |.......... 1,986 [oeeveieneieiiiees Joeeenins 206.94 |.......... 17,550 [oeeevneenneenns Jovevenievenineenn fooenenenn 20,675 [eenieninis e 20,675 [orein e (6,892))e e foeeeeeeinceies e e [ e 0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/26/2025 |.......... 1,901 [oreeiiiiceees o 207.95 |ouuniennnns 9,778 |eeeveeenneens Joevnevenievenineen foreennnn 11,023 | o 11,023 | (3,878 [ foeeeeiecineens [ | e | 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/12/2025 |.......... 1,999 | Joevieennns 215.10 |uueeanns 18,533 [oeeeveevieenns Jeenevenievenievenn foeenenenn 14,353 [ e 14,383 [ (5,397 )] e e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2023 |. 12/26/2025 |.......... 2,331 | v 216.18 |.......... 21,773 Lo Jeeveeeieveiieen foreen 16,063 | oo ot 16,083 [ (1,795)] e [ Joveveicceeens foeev | i ] 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2026 |.......... T V7 PRI AN 215.30 |ovenieiiiieiieienn foeeneens 29,480 |oeunveeniininienn foeeennn 23,287 | i 28,287 [ (6,193)] e e e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/26/2024 |.01/27/2026 |.......... 2,315 | s 213,80 |oveeevieenieeenn foeeneens 21,384 |oeeeiiieiinnenn foeen e 18,453 | e 180483 [ (2,93 e [ e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/13/2026 |.......... 5,317 | e 211,04 |veeivcciecenn foeeneens 48,358 |vuiieneiinineenn foeene 88753 | 8783 [ 39 e e e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/27/2024 . 02/27/2026 |.......... 1,884 |.ceuriirnniinnniinn foreenn e 21173 | [l A7,277 | e 16,904 [ e 16,904 [ (B73)]eeeieciieeee feeveecen e e | e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/13/2026 |.......... 3,759 | e 21334 [ [ 34,967 |ovuvennevenneenn foeenennn 31,691 | [l 31,691 [ (30277 feeee e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/27/2024 |. 03/27/2026 |.......... 1,292 | e 215,87 |oveveiieieiieeenn foeeneens 12,304 [oeveenvenneenn Joenneennnn 9,810 [ e 9,810 [ (2,494 e e e [ ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/12/2024 |. 04/14/2026 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2026 |.......... 174 PRI R 21112 e foeeins 37,626 [.ovevneenniennns o 38,988 [ [ 38,988 e 1,362 [ e feee e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2024 |. 05/14/2026 |.......... 2,679 | e 214.65 |oveniiieiiieeenn [ 25,185 |ouniiniinieeenn foeeennn 22,267 [ | 22,2671 [ (2,928 e e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/24/2024 |. 05/27/2026 |.......... 2,709 |oeeeiiieiiieeeis v 213.38 |oveiiieiiiieeenn foeeieens 25,605 |vuiennnvennienn foeenenn 28,973 | | 28,973 [ (1,833)] e e e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/12/2026 |.......... 3,309 |euiiiiiiieeeis e 21394 [ [ 31,718 [ e 28,957 [ [ 28,957 et (2,762)[ s e fovevicciici e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/26/2026 |............. (eI PP R 213086 |ovuveeneiiiieinn foeriienans 9,196 |ovnvevnvennneenn foeenneenc Lo e o (9198 e e e [ e ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/14/2021 |. 07/12/2024 |.......... 3,750 |evniiiiiiieeeis e 282.79 [.eevunnnn 52,904 |oevneinneiineen forvei e [ e e (3488 e [ e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2021 |.07/26/2024 |.......... 3,159 | e 233.62 |..ccunn.nn 4,723 |oeveeenneenneen forveiiiiiis e [ e e (2,938)f e e e e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/13/2021 |. 08/14/2024 |.......... 4,520 |oeuiiiiiiieiiins e 234.73 |cceunnn 64,191 [oeeneiineen Joernevennieieeen foreenneeneenns e foee e (,204)] e [ e fe | ] 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/27/2021 |. 08/27/2024 |.......... 6,862 [.ovevuiiiiiiiinne Joeeiis 234.32|cceunnnn 97,445 |oevneeneinneen o e B9 e e B9 e (7274 e e e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.09/14/2021 |. 09/13/2024 |....
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 09/27/2021 |. 09/27/2024 |.......... 3,426 | v 23116 |.eueeenns 47,837 | fevenenniininnes o A e [l T | (5,580) e [ Jeeeiniineeen foiiin | e [0001 el
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

61903

1 2 3 4 6 7 8 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 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 (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 . 10/14/2021 |. 10/11/2024 |.......... 2,886 [ceveeniiiiiiiiens foeeiis 231.80 40,006 [.eevneennneeninee foreeenerenineennn foerreeieens 33 i e 433 (4,762)]..veveeennnennn ferneenneeninees forreninieiiieciins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/27/2021 |. 10/25/2024 |..........2,781|... ...38,323 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/12/2021 |. 11/14/2024 |.......... 6,627 [ceveveeiiiiiiiens Joeeeis 232.68 91,595 |oeveeiineeineen o e 1,789 [ e 1,789 s (10,802)fe e Jeveeeineeieeens foeevveiciees oo | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 11/26/2021 |. 11/27/2024 |.......... 2,293 [ereeeiiiiiiiieen Joeeeis 229.86 31,357 [ooeeeneeieeens e o 1,215 | v 1,215 e (4,585)].vevevenniennn foerneenneeinees forreeieiicins e [ e 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan o [ 1271472021 . 12/13/2024 |.......... 3,953 [oeieeieiiiiiieee Joeeeis 231.45 53,802 [oeevieenneeni Jereeeneieieeen o 2,016 [.eeeeeiees e 2,016 [ (7,995)] e veveeenneennn Joerneenneenneen o e 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2021 |. 12/27/2024 |.......... 2,015 | e 234.69 27,671 [oeeneeiiieinines foeeeeieeiceii e T46 | e [ TAB e (3,003)]+ . vevveennrennn foerneenineeninees forreninneiiieeins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2022 |. 01/14/2025 |.......... 2,493 [oeeeeiiiieieen e 235.42 33,929 |oevieiiieeineen o e 1,047 [coveeiii oo 1,047 s (3,765)]vevneennnennn ferneenineeninees forreeineiiecins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/27/2022 |.01/27/2025 |.......... 4,603 |oenieiiiiiineeis e 230.27 60,950 [.eereeenineeni foernneeneeeieeen o 4,235 i o 4,235 | (9,483)].vevevenniennn ferneenneeinees forreeieiiiecins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2025 |.......... 4419 | e 228.76 57,122 [eeeeeeeiineeis e o 5,524 [.eeeeiiii o 5,524 | (9,679)].vevneernvennn foerneenneennees forreenneiiiecins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/25/2022 |. 02/27/2025 |.......... 1,089 [oeeeeiiiiiiiieen Joeeeins 230.49 14,131 [oeeeeees e e 1,220 | ceeeennnes fovvineennn. 1,220 o (2,167 evnevennvennnne forreenneenneens Joeeeveiieeeiieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2025 |.......... 2,943 [oeieiiiiiiieen o 228.32 37,498 | e o 8,653 |..oieinns [orennenenn. 8,653 |nnen (1,825)]+.veveveniiennn ferneenneennees forreeinneiiieeens e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/25/2022 |. 03/27/2025 |..........3,497 |... e BA63T | e [ 4126 | e 4126 [ (8,364 e [ e fe | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2022 |. 04/14/2025 |.......... L3 78 PR IO 233.28 53,551 |ovvneeiineiieees o e 4,658 | ceeieinns [ 4,658 |oene (7,428)]+.veveeeninennn ferneenineeiineen forvenneiiincins e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/27/2022 |. 04/25/2025 |.......... 2,447 | s 230.48 30,907 [oeerieenneenin Jerneeenineeiinees foreeieens 3,768 [.oeeeieis | 3,768 [ (4,894)].vevevenniennn ferneenineeinees forrerieiincins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/13/2022 |. 05/14/2025 |.... ...69,541 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2022 |. 05/27/2025 |.......... 4,657 | e 232.36 58,861 [.evvueeniieennee foeerennnveninvennn Joerneennn 7,837 [ e 7,837 [t (8861 e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/14/2022 |. 06/13/2025 |.......... 5,028 |ouuiiriiiieeiins foeviiennns 220.37 58,281 [oveevieenneenn foevnnveninveniinen foreeennn 20,916 | oo [0 20,916 [ (13,525)] e [ foeeeieieeen foee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2022 |.06/27/2025 |.......... 1449 | e 222.24 17,195 [oeeeneeeees | v 5,448 | ceeiiiiiis [ 5,448 | (3,808)[ccvveveenvennnne forreenneennennns Joeveveneeeineens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2022 |. 07/14/2025 |.......... 1,550 |envenniiiiiennns Joevieennns 222.63 18,389 [.evveeiiieeins | foevieenans 5,889 |.ceeiiiins [orennennn 5,889 e (4,029)]..veveveriiennn foerneenineeinees forrenincincins e [ e 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2022 |.07/25/2025 |.......... L3074 R 225.31 69,735 [c.oeeeiiiiiiinn [ [ 18,479 |.uveeeeee o 18,479 (13,387 ). [ e e | e 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |.08/14/2025 |.......... LY/ R 226.15 55,580 [cvvveeeeiiiiieens [ e 14,645 [.oooeeins [l 14,645 |, (LU [C10)] RN RSRRPRUUTRRIRR ROPUUUURRRRP RSOPTUUEURRRO EURRRNS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2025 |.......... 1,838 [oeeeeiiiiieiiees Joeeeeis 223.06 21,89 [ e o 7,463 | [ 7,463 | (4,430)] . vevneenneennn ferneenneeinees ferreeeicins e [ e 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 |.......... L 15108 O F 219.30 48,230 [ovveeeeeiiiiieen [ [ 21,910 | .eeeeeeis e 21,910 [ (10,872)[.ceeeeiiieene [ e e | e 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/27/2022 |. 09/26/2025 |.......... LA T PP RN 212.41 18,354 [oovevieenieenns Joveveineeiineens foeeieen 13,170 [oeeeieeas e 13,170 e (5,184)] . vevnvevnvennn ferneenineenineen forrevinneiieciins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/14/2022 |. 10/14/2025 |.... ...20,674 .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/27/2022 |. 10/27/2025 |.......... 2,082 | foeviiennns 213.29 22,955 |euuiiiiniiiineen forniinis e 16,175 .o oo 16,175 | (6,578)]cevnveenniinnne fooreenneninnenis foneiininiiinnens foveiniiiiins | e 0001 .oouvennns
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 6 7 8 10 11 12 13 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 Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2025 |.......... 2,310 | e 214.74 25,346 |oevneiineenneen foreeniiins e 16,977 [ [ 16,977 e (6,8B0)f. s e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/23/2022 |. 11/26/2025 |..........1,036 |... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/12/2025 |.......... 6,889 [..oevniiiiiiiiies e 218048 [ 7B T2 | e [ 83,053 | [0 43,053 [ (17,841 [ e [ ] 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 12/27/2022 |. 12/26/2025 |.......... 5,349 [oeevniiiiiiiiees Joeeeis 215.73 59,085 [oeevneenineenn Jerneveninienineen o 38,996 | oo 038,996 [ (14,711 o Joeeeieeieens foee | s 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... [.01/13/2023 |.01/14/2026 |.......... LIRTA T PO RN 219.03 17,716 e o e 9,910 [ o0 9,910 e (4,083)[ e e [ o 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |.01/27/2026 |............ AT PR I 219.51 |oiiennnns 1,278 [eeeeeeeenneenns Jeeevennvennvenn foeenne T [ el T e (289 o o e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/13/2026 |.......... 1,142 | e 217.09 12,598 [.oeeveeenneenns Jeeevennveieeenn foeennnnn 8,168 [ e 8,168 [ (3,039)) e e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2026 |.......... 1,458 | e 214.73 15,807 oeveeenneenneen forvennvcnicins e 1778 [ [ 778 e (4,081 e o o | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 |.......... 2,669 |oeuiiieiiieieis v 213.56 29,070 [oeeneeenneenn foevnnveninvenneen foreennnen 22,954 | oo i 22,954 [ (8,833)] e [ s feee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2026 |.......... 1,372 | e 214.33 15,141 [oeeeeeinecns e foeenn 11,522 | e 11,522 [ (B, 772)) e e o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 |.......... LCH: R RN 217.21 11,855 [oeeveeneenns Jeeevennveieeenn foeeneeen 7,987 [ e 7,987 [ (2,840 feeeicie o e | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 04/27/2023 |. 04/27/2026 |.... 022,600 |ueereenneen fereeeneenieen foreenn 16,082 | 16,082 [ (5,518 [ e fe | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2026 |.......... 3,083 |oeuiiieiiieeeis v 214.05 33,792 |eeveenneenneen forvenviiiiins el 27134 e e 27134 e (8726 e e [ | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/26/2023 |. 05/27/2026 |.......... 2,766 [oevevniiiiiviinns Joeeiins 210.06 29,515 |oevneiineenneen foree e 28,793 [ [ 28,793 e (8,885 e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/14/2023 |. 06/12/2026 |.... .. 19,646 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |. 06/26/2026 |.......... 2,030 |oeuieeiiiieeeis feviennns 213.35 22,256 |eeveeeenneenneen foreeinieins e 18,875 [ [ 18875 e (5,822)[ e e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2026 |.......... 1,469 | v 215.15 16,400 [oeveneennneenneen forvennveiieins o 12,969 [ e o0 12,969 e (3,995) e e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |.07/27/2026 |.......... 2,326 | s 215.36 26,202 [o.eeveeenneenn fernevenineeineen foreennnn 20,582 | 020,542 [ (8,211 [ s fee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2026 |.......... 6,556 |ouuiieniiiiiiiis feriiennns 213.40 73,587 [oeeenneenneens fevnnveninveninen foreeen e 83,597 | [ 63,597 [ (18,028)]ceeveeivevieen fereevieevieenns Joveeeiiveeieens foeev | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2026 |............ 909 [oreveiiiiieiiees foeeeis 211.25 10,003 [oeveeenineenineen forvennnvenineeins o 9,552 oo o 9,552 | (2,672)f e e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2023 |. 09/14/2026 |.......... 1,565 |uveveiiviiinins foevieennns 212.08 17,198 oo o e 16,108 [ e [ 16,108 e (4 415) s e o oo | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 |.......... LIE: S PP RN 205.62 18,864 |oeveeeveenneen foeveniiiiiiiins e 28,114 [ e 28114 L (6,088)f s e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/13/2023 |. 10/14/2026 |.......... 4,080 [coveveieniiiiiens Joeeiinns 204.43 42,868 [o.eeveeenneeni ferinveniiviineen o 85,238 | 055,238 [ (15,380)] e [ feeeienn feee | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/27/2023 |. 10/27/2026 |............ 81 | e 201.54 |ouuennnns 947 v o e TIST [ o 157 e (1,988) s e fovevevii o | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 11/14/2023 |. 11/13/2026 |.... ...10,857 .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 11/27/2023 |. 11/27/2026 |.......... 173 [ o 207.95 12,639 [eeeeeiiiieinns e foeeenen 14374 | e 374 [ (30872)) e L e e [ i 0001 .oouvennns
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/14/2023 |. 12/14/2026 |.......... 1,567 |ooeeiiieiiiiiinnn feeeeeens 215.10 |eevennnn LUACI<I° N R FPPRR RN 15,119 oo s 15,19 [.......... (0 (115 R FRRRRRR R RN N 0001 .eevnnenens

. 12/27/2023 |. 12/24/2026 |....

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... L1744

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [ JP Morgan ........... . 01/12/2024 |.01/14/2027 |.......... N7 R 215,30 [coeeeiiiiiiieen [ 37,590 [ceeeeiiiiiiieee [ 32,358 [ oo | 32,358 |.......... (670772 U FUUUURR R KN
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 01/26/2024 |.01/27/2027 |.......... P2 (111 R R PAKR: (N O 23,678 [ueeeeeeeiiiiie o 20,748 | oot [ 21,748 |.......... (1,929)-ccveeeeeiieeens oo e e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 02/14/2024 |. 02/12/2027 |.......... 3971 | e 211,04 |veeivcciecenn foeeneens 43,576 |ovevinnienieeenn foeeneens 45,188 | ...
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/26/2027 |............ 916 |vnveeeieieeenns foeviiennns 21173 | foeeneens 10,146 [ooeveeiieieiees foereenns 10,253 | .eeneines Joenieennn 10,253 [coeeveeennnns 107 [oeeeeeeeiieeenn Joerneeireeiees foerei
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |.03/12/2027 |.......... 2N (1[( N I R 213,34 | | 43,846 ..o [ 41,612 e [ 4,612 .......... (207:<)) O IR R KN
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |.03/25/2027 |.......... 4,818 | [ AL 7 PO N 55,328 [coeeeiiiiiiieen [ 47,503 [ oo | 47,503 |.......... (7.825)[.eeeeeeeiveenn [ o e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2027 |.......... 2,001 [oerieiiiiiiiiiees e 211,38 |oeeveveeevieeenn foeeneens 22,292 [eeevneiiiiiiiiees feeeeeis 23,033 | oeeneeei o 23,033 |oevueinieenn T | foe e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2027 |............ 886 |vuieeneiiiieiins foeriienans 21112 | e 9,836 |vuuiirnieniienn foerieens 10,328 [.eeeeeees feeennnns 10,328 [..cevvneennnns 492 [ o feeee e [
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |.05/14/2027 |.......... R JR(1L: U AL O RN 37,488 | o RZ: I I, 34,698 |.......... (2,790)- e [ e e
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 05/24/2024 |. 05/27/2027 |......e.i2,587 |oeeenvennvinnnninn foreennenn 213038 | [0 29,887 | e 28,379 [
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 06/14/2024 |.06/14/2027 |.......... KINE ) R 21394 | | 43,683 [ [ 40,762 | .eeeeeeni [ 40,762 |.......... (2,921)[ e oo e e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 06/27/2024 |. 06/25/2027 |.......... 1,580 [oreveiiniiiiiines Joeeeeins 213086 |ovunieriienieeenn foeenneens 18,556 [ovvvnvevnnvennnne forreennenieeens | eeeneenns [ e (18,556)[+evvvevnvennee fooneenineenineeni Joevinveninieiineen o
S&P500 OTC European
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  [. 07/14/2023 |. 07/12/2024 |.......... 4,988 [.vveeeeiiiiiiees [ 4,505.42...... 1,887,392 | [ o 4,752,147 [ oo [ 4,752,147 |...... 2,577,302 [cveeeeeeeinieen oo e e
S&P500 OTC European
Cal l-Buy ..oovnnnnnnnnn Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 07/27/2023 |. 07/26/2024 |.......... 244 | [ 4,537.41......... 847,848 ..o [ [ 1,993,605 |.uvveeeees ounnee 1,993,605 |...... 1,081,533 [oooeiiiieieeeen [ e e
S&P500 OTC European
Call-Buy ..coovnnnnnnnnn Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 08/14/2023 |. 08/14/2024 |.......... [T R N 4,489.72...... 1,807,138 [ooeeeeeiiiiene [ [ 4,362,134 [ ..ooeenis [ 4,362,134 |...... 2,191,764 | | [ foiiees
S&P500 OTC European
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/25/2023 |. 08/27/2024 |.......... P2R(072 R N 4,405.71|......... 954,456 |...ovveeeeeiinnns o fones 2,452,645 [..ccceeee | 2,452,645 |...... 1,178,885 [ e e e
S&P500 OTC European
Call-Buy ..ooovnnnnnnnnn Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 09/14/2023 |. 09/13/2024 |.......... O[3 R RN 4,505.10 |...... 1,261,188 [ooeeeeeiiiienn [ [ 3,146,986 |....coeeenn |onnnne 3,146,986 |...... 1,584,824 ... [ o foiies
S&P500 OTC European
Cal l-Buy ..oovnnnnnnnnn Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 09/27/2023 |. 09/27/2024 |.......... 2,188 | [ 4,2714.51 |......... 892,519 | [ o 2,656,144 | ... [ 2,656,144 |...... 1,163,604 [ [ e e
S&P500 OTC European
Call-Buy ..coovnnnnnnnnn Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 10/13/2023 |. 10/11/2024 |.......... [k R N 4,327.78 |...... 1,895,218 | | oo 5,467,581 |..eeeeeees |onnee 5,467,581 |...... 2,458,218 [cveeeeeeeiieen o e e
S&P500 OTC European
Call-Buy ..ooovnnnnnnnnn Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 10/27/2023 |. 10/25/2024 |.......... 3,087 |eoiiieieeeiinns [ 4,17.37|...... 1,248,574 | | o 4,287,116 |.eeeeeeees | 4,287,116 |...... 1,723,361 [coeeeieiieeeee [ e e
S&P500 OTC European
Call-Buy ..ooovnnnnnnnnn Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 11/14/2023 |. 11/14/2024 |.......... 2L R U 4,4%5.70 |...... 1,453,068 |....vvvveeeeeeis | oo 3,908,985 [.....cceunt fennns 3,908,985 |...... 1,867,624 [ [ e e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..ovnnnnnnnnn Index Account Hedge . [N/A ........... Equity/Index | JP Morgan ........... . 11/27/2023 |. 11/27/2024 |.......... PR FO R 4,550.43......... 936,088 [....ooooviniiinns ferrieiiiiieen [ 2,459,787 [..ooeenis fonns 2,459,787 |...... LI 2287V E RIUUUURRRR R RN
S&P500 OTC European
Call-Buy ... .... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 12/14/2023 |. 12/13/2024 |.... R 4,719.55|...... 1,720,622 B 3,925,524 [.ccuuniie |onne 3,925,524 |...... 2,074,544 |.
S&P500 OTC Europear
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... «ceeeeiiiiiiiiiiniiis . 12/27/2023 |. 12/27/2024 |.......... 2K 1 U RS 4,781.58 |......... 854,964 | | | 1,790,621 [ .ceenniee |oeene 1,790,621 |......... LT Y4/ N RO R RN

S&P500 OTC European
Call-Buy ..eevveernnnnes Index Account Hedge . [N/A ........... Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 [. 01/12/2024 |. 01/14/2025 |.......... 3,031 [ | 4,783.83 |..cceeiiiiiiins o 1,171,600 [.ooeeeeeiiiinnnn fonnnes 2,417,073 e | 2,417,073 ]...... 1245473 | | foeeeeecciiiiees foiiieicciiins
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

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

S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/26/2024 |. 01/27/2025 |.......... LIRS R EN 4,890.97 [cevvnniiiiiiinnns foeeeinnnn 778,239 [oeveivviiiinn oo 1,403,292 [.evveneens [ 1,408,292 |......... 625,053 |..oovvnniiiiinnnn oo e [ e (0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/14/2024 |. 02/14/2025 |.......... VL 1c N PO R 5,000.62 |cuevuniiiiiininn | 1,712,885 [ o 2,621,265 | .ccevvnnnnn fennnnn 2,621,265 |......... 908,380 [...uvevrennnnnens forvrnineeeeninies [ feci | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |.......... AV PO AR TV ZZ: P R A 831,928 [c.vveiiviiiinnns oo 1,216,192 [ [ 1,215,192 ......... 383,264 |..eevveeiiiiinnn oo e [ 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 03/14/2024 |. 03/14/2025 |..........3,012 ... P O 5,150.48 |oovveniiiiiiinn o 1,267,978 |... P A 1,682,353 [.evveneeens [ 1,682,353 [.oeee e id14,376 | [ [ e | e 0001
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 03/27/2024 |. 03/27/2025 |.......... [T [T PO RN 5,248.49 |..ccevviiiiiiinns fennns 1,347,518 [ | 1,685,885 [...cceevens |onnne 1,685,885 |......... AT O FORRRRRN R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 04/12/2024 |. 04/14/2025 |.......... 4,280 |oeveneiiiiiinens foeeeninnn 512841 | [ 1,993,251 [eeveniiiiiiiinns oo 2,595,818 | ..eevvnnnnn [ennnns 2,595,818 |......... (61072813 Y R N ) RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 04/26/2024 |. 04/25/2025 |.......... 3 TE ) PO RN 5,099.96 |...covnnniiiiinnn foennns 1,144,001 [ e 1,633,448 [..ooeneeens [onnnns 1,633,448 |......... 489,357 |.evvveiiiiiiinnn oo e [ 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 05/14/2024 |. 05/14/2025 |.......... R 2 R R 5,246.68 |....eviiiiinnnns oo IR VA U RN 1,039,843 [.oeveneeens [ 1,939,843 |......... 7,226 [oeneeeiiiiienes e [ e | e ] 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Cal1-BUY wvvevreeeee. Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan ......cceve veververereerereeeeeenenes . 05/24/2024 |. 05/27/2025 |.......... 3,687 [coveeeeieeeieren oo 5,304.72 |ovcverererenenns e 1,534,775 |ovoveereeereens e 1,952,489 | ..voveneans [ 1,952,489 |......... 7,713 | e e e | e 0001 .o
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |.......... I R R 5,431.60 |oevveniiiiiiinnn o 1,454,670 [.ooovvvennnneeins Jovnenn 1,626,429 [.eevenneens [ 1,626,429 |........ 71,758 | [ e [ 0001 .evvnnnnens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/27/2024 |.06/27/2025 |.... P O 5,482.87 |eevveiiiiiiinnn oo 1,404,065 |... P A 1,349,592 | ..ooovnnnns [ennnns 1,349,592 |.evvee e d (B4 473)] e [ e [ | s 0001
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/12/2024 |.............. P2 PO RN 4,505.42|........... 9,449 | [ 23,408 | .ceveriin [ 23,408 |.......... IR R R R RN RN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2023 |. 07/26/2024 |.............. -2 PO R 4,537 41 ... LRt R AP RN 20,701 [oeeeneeens [ 20,701 | LU R AR R AU U 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/14/2023 |. 08/14/2024 |.............. L R R 4,489.72 ... Y05 R AR RN 17,225 [ o 17,225 |........... 8,818 [.eiiiieiiiiiies Jevrieeiieii [ [ | e 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 08/25/2023 |. 08/27/2024 |.............. VN PO RN 4,405.71 |ouuvennnnns LI ICICN R AR RN 21,765 [ceveneeees [ 21,765 |.......... U7 R RN KR RN IO 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2023 |. 09/13/2024 |.............. LY/ PO R 4,505.10 [.......... 18,885 |oeevveiieiiiien oo s 46,116 [.eveeeeees [ 46,116 |.......... 23,224 | [ i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/27/2023 |. 09/27/2024 |............... [ RS RN 4,274.51 ..o IR AU FPRRR RN 5,681 [.eeeeeeeis | 5,681 [........... 2,489 |eveiiiiiiins oo e e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/13/2023 |. 10/11/2024 |.............. FL PO R 4,327.78 |cuueennnn. 30,465 |uenneeiiiiines oo fees 86,995 | ..covvnnnnn [ 86,995 |.......... 39,256 |.evvvnnieiiinnnns [ e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/27/2023 |. 10/25/2024 |.............. LU N R 411737 | VKN O AP RN 13,830 [.eneeeeeens i 13,830 [ [V PR KRR RN RN (R 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/14/2023 |. 11/14/2024 |.............. [C1°) PO RN 4,495.70 |.......... 74001 Y U FOPR RPN 71,268 [.eveeeeees [ 71,268 |.......... 34,050 |.evvvnnieiiinnn foorriiiiecin e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 11/27/2023 |. 11/27/2024 |............... (o) PO EN 4,550.43 |........... FCTT.7 A R R R 8,895 | v e 8,895 [ A4,312 | e e e [ e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Cal1-BUY wvveveeeeee. Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceve veververerverereereeenenns | 12/14/2023 |. 12/13/2024 |.............. 13 TR U 4,719.55|.......... 22,084 [.voveeieeiees [ o 47,384 [ oo [ 47,354 ... 25,025 [o.vevererereies Joeeeeieeeeeeeens Jeeeeeeeeeeeeees oo | e 0001 .o
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. L3 PO RN 4,783.83 |cevveiiiiiinin foeeeiinnnn 10,106 |oevveeneviiinnnn foereiinnnn 20,670 [.eeuneeens o 20,670 |.......... 10,564 [ooeeieeiiiiiinn [ v [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |............... (3] O RN 4,890.97 |oevveniiiiinnins forreennnnnn 2,366 [ e 4,237 [ e 237 e BT e e [ [ | 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 02/14/2025 |.............. L1V PO R 5,000.62 |oeeveniririnnnns forreennnnn 20,559 [ e 26,149 [ i 26,149 | 5,590 [ [ [ [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2024 |. 02/27/2025 |........cceun.. 2 OUUTTIUTI R 5,078.18 |oevunvennnvinnnien foreennnnn 10,237 | oo 14,263 | e 14,263 [ 4,026 | foeee e e [ e 0001 .ovvneans
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/14/2025 |.............. (S TR AR 5,150.48 [..oevvnviiiiiins o 30,217 [ [ 38,289 | 038,289 [ BL072 [ [ s fo | s 0001 .evuvens
S&P500 OTC Europear
Call-Buy ... .... | Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 03/27/2024 ). 03/27/2025 |.... I T 5,248.49 i Lo i 20,260 | e 22,684 [ | 22,684 [ 2,423 i e e feeieieen [ e 0001




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

€2¢'903

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

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

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

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

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

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

S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. A PO R 512841 | [ VAT F RN 44,150 | eeeeenee [ 44,150 ). (U ICTH R A R R I 1111 BN
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. 15T PO RN 5,099.96 |...cevvnniiiiiinn foeeeeees KYARTL ) P RPN 53,976 | .eevvvnnnns [ 53,976 |.......... JLCTRC e O F R R RN N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A ...........|Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |. 05/14/2025 |.... P O 5,246.68 |..
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiieeeeeinnns . 05/24/2024 |. 05/27/2025 |.............. it PO RN 5,304.72 .cceviiiiiiiiiinn feeeeees 17,364 | o 20,863 [.evvnneeans o 20,863 |........... 3,499 [ feeeeeeeii e [ | 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ L1 I . 5,431.60 |cevveniiiiiininns foeeeiinnnn P[] R 75,656 [.evuneeeaes [ 75,656 |........... TR AN PO KU R RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. fCL N PO R 5,482.87 |ouvveniiiiiininns oo T PO RN 15,182 [ [ 15,132 [ [(A D) N RN RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 02/14/2024 |. 02/14/2025 |.............. 19 i e 5,000.62 |...ceiiiiiiiinnn fooniiiinnnn AR5 1 T TR 1,924 | s 11,94 |........... 4,09 |.oevniiiiiinnnns fooveiniinins e i [ i 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 52,798,368 24,786,068 0[ 106,275,506 [ XXX 106,275,506 33,834,581 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 52,798,368 24,786,068 0 106,275,506 [ XXX 106,275,506 33,834,581 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 |.......... 1,941 [ | 0.00 [rnnueieeernmmnene fernmmmnneeennnnn foenereernininarees Jorrnnnnneernnnnns [onnnrerrnns foermnnnnnnreernnnn frrreeeennnnnns [O ] N FPPPTTTTTUTUPTRRI RTTPTPTTTUT FPTTTTUTTUPTRRTUUTY IRTTTTTTUUTY [PPPTTT O PTTI
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 52,798,368 24,786,068 0 106,275,506 [ XXX 106, 275,506 33,834,581 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 52,798,368 24,786,068 0 106,275,506 | XXX 106, 275,506 33,834,581 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 ZBUT11VBOBEZRVTIIT807
Call-Sell ..oovevrrnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........cc. ceveiiiiiiiiiiiiiineieinnns . 02/27/2024 |. 02/27/2025 |.............. [T/ IR R 5,167.00 [-oeeeeeeeeeeeees Jenenns (33,432)]ceevveeeeeeeenn feeeeeees (50,304)] ..cevvnnnnn fernns (50,304)........ (16,872)[- e eeeeeeeeeeee Jemmeeeeeeees oo o | s 0001 .oeeneneees
S&P500 OTC European
Call-Sell .... <. | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UK5573 . 02/14/2024 |. 02/14/2025 |.... 5,101.00 |.. (39,99)|... P AU (64,018) ... ... (64,018)|.........(24,024)].
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............. 499 | [ 5,620.00 |eeeuneeeennnnnn foeeees (186, 185)]..eevvveeeeeeenen founnnns (183,155)[ cevveneee [ (183,155)|........... 3,080 |-veneeeeermnnnes foeeemmneeeeeennn feeeeeeeees e [ e 0001 .oeeneneees
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..oovevrnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........cc. ceveiiiiiiiiiiiiiineieinnns . 03/27/2024 |. 03/27/2025 |............ 139 [oeeeeeeeeeeeee Joeeeenen 5,642.00 [ceeeneieeennnaes foeeeennnn (28,208)[-ceeeeeneeeees Jeninns (34,304)] .ccvvvnnnn fernns (34,304)|.......... (B,006)[-.eeveenmeeeeenn formeeeeemmninees feeemmmeeeeeenenn [ | i 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..oovevrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ 207 [eeeeeeeeieeeeeee e 5,824.00 [oeveeeieeinnnaes foeeeennnn (29,376)]-vneeeeeeenaes foeeennnnn (45,431)] ceevvvnnn foees (45,431)|......... (16,055)[-..ceeeeeeeeeeeee Jemmeeeeeemnes foereeeeeeeeeeeee Joreeeeeee | s 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 04/26/2024 |. 04/25/2025 |............ 153 [ eeeeeieeeee Joeeeennns 5,240.00 [oeeeneieeennines foeeeennnn (53,948)]..eneeeeeeeenes foeeennnnn [C1077)) I (81,232)f......... (27,283)]-ceeeeeeemenes foeeeemmeeeeeenn [ e | s 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 02/14/2024 |. 02/14/2025 |............. 329 | foeeeeees 5,438.00 [ceeuneeeeennnaes foeeeennnn (56,757 e eeeeeeeeeeee Joennnnn (104,611)].eevvvvnnn |evennns (104,611)f......... (47,854)|. e Joeeemmmeeeeeeenn [ e | s 0001 .oeeneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A ...........|Equity/Index [Barclays .... .. GSGSEF7VJP5170UK5573  |. 04/12/2024 |. 04/14/2025 |.... PR U 5,328.00 |.. (31,348)|... ... (42,252)] ... ....(42,282)|.........(10,905)[.
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ..oovevrnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .......ccc. covveiiiiiiiiniiiniiinnnns . 06/14/2024 |. 06/13/2025 |............ 193 [oeeeeeeeeeeeee Joeeeennan 5,961.00 [ceveeeieeennnaes foeeeennnn (25,865)]-+vnueeeeeeennes foeeennnnn (37,343)] ceevvven [ (37,343)........ (11,478 e o e | s 0001 .oeeeneeeee
S&P500 OTC European
Call-Sell ..ooeerrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ 74| el 5,119.00 [oevemeieeininaes Joeeeennnn (33,074)]-cveeeeeeeenes foeeennnnn (89,883).eevveeees foeeeennee (89,883)f......... (56,809)[-..eeeeeeneeeeee Jemmmeeeeemmnes foereeemeeeeeeen Joeeeeeee | s 0001 .oeennneees

S&P500 OTC European
Call-Sell ....ccuueeee Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5170UK5573 [ 04/26/2024 |. 04/25/2025 |............ LY RO N 5,266.00 |....ooeeeeeiiiiis | (49,697)]...eeeeeeeeees | (75,424)] .covvveee | (75,424)......... (25,727 | | | | ceeiinns 0001 ...........
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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

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

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

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

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

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

S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 31T PO AR 5,413.00 [cevveiiiiiiiinns Joeeennnn (VLA D) T R (139,712) ... (139,712)........ [(SETVVRD R AP R RN Ipeseerrrr 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 03/14/2024 |. 03/14/2025 |............ L N R 5,253.00 |.oeevvneniiiiinnn foreeenes [(TAR L)) I PN (50,241)] cevvvvnnn [ (50,241)f......... [QECTVCt*)) R RPN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/12/2024 |. 04/14/2025 |............. LK FR AR 5,495.00 |..ccovvnnnniiiinnn fonnnns [RAT (1)) R R, (158,080)] evvvvnnn Jevnnnns (158,080)f......... [EXCTR(11)) R RPN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. [C1°T) PO R 5,380.00 [ceuuuiiiiinninns foeennnnn [QISVV[0)) R R, (30,008)[+eenneeeeen o (30,008)|........ (11,008)]ccevveeeeevvnnnn oo s [ | e 0001 .ovennenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 02/27/2024 |. 02/27/2025 |............ [ PR AR 5,205.00 |oevvuniiiiinnnnns foreees [QICTCICK)) R (162,633)[ .evvnneens o (162,633)|......... [(SISTR740) R RPN RN RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ LLE 7 P 5,934.00 |..ccovvnniiiiinnn foreeeens [AH0CK)) O IR (35,268)] .eevvvnnnnn fernnnnns (35,268)......... (R[5 O RPN RN RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ < 2 F AR 4,989.00 [cevvnniiiiinnnnns foerennnnn (VA3 D) R RN (150, 765)( cevvnneens fonnnns (150, 765)(......... (272573 | U RN RN RN [ 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeiiiiiiiiineeiennnas . 05/24/2024 |. 05/27/2025 |.............. S22 PO R 5,915.00 [oevveniiiiiiinns foreeiinnnn [(CIR:7)) R EN (18,749) .evvneeeen o (18,749).......... (8,926)].vuneveinnnnnns Joevennnieeeeinnns [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ L2227 PO R 5,757.00 [cevuenriiiinnnnnns foerennnnn [(STCTAD R [ReiSTRC L1 I (35,902)].....00unnns (1) O RPN PR RN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ (SIS PR AR 5,581.00 [cevvenvrriinnnnnns Joovennn (192,328)fcnnniiiiiinnns e (224,234) evneeeans | (224,234)......... [ (01} R FOPRRUUUR RRR RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |. 05/14/2025 |.... P O 5,693.00 |.. ... (25,656)] e | N (7151 R € 0 ) RN IR RPN AU SUUUN 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ L7 I R 5,431.00 [cevveniniiinnnnns fooreennnn (38,91 e (53,314)] cevvvven [ (53,314)......... [QE1VTY) R RPN R RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LY P AR 5,264.00 [ceevunerrirnnnnnns Joovennn (180,204)ceeeniiiiiiinnns | (240,458)] ..oevvvnnnn feunnnnn (240,458)|......... [(CI0I:TC) | R RN RN RN (Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ L2 I R TR (V N FOY RPN ( V8.7 /) IR IR (33,843)] .eevvvnnnn [ (33,843)........ [ [177/0)) R AR R RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ LI U R 5,155.00 [ceveeniviininnnns Joerennnnn (27,891 evveeiviiniines Joeeennnn (77,517 e o (77,517)] e (49,926)[. e e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ ot O R R 5,126.00 |oeevvniiiiiinnnns [ (129, 431)]. v oo (209,066)( ...vunneee fonnenne (209,086).........(79,634)]..cuuueiiiinnnnns foovrvnniiieeeenns oo e [ et 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ 236 | o 5,250.00 [cuvueniiiiinnnnnns foerennnnn (31,584)).ceveiiiiiiins | (98,159)] .evvvvennn [ (98,159))......eeu(86,575)] ccvvvenieiiinnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ P22 P R LT 0O R A, [CERESK)) IO R (132,860)( .evvnnnen fonnnnne (132,860)[........ (89,067)]..evveeeeveennnnns foovrrvnnniiniennn fooveniiiiiiiienns v [ et 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... P P 5,424.00 |...ccvvvnniinniinn foennnns (68,612)|... ...(91,083)] ... ....(91,083)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |............ L7 R R 5,676.00 [.ooevvevneniinins fevnnnnnns (PR V) R R [YA:72:)) I (47,528))...eeeen(16,354)].cceveneeeiiinnn oo i [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/14/2024 |. 03/14/2025 |............ 223 P AR SIS TE VU FOR RN (41,887)[.cevvvvneeeens founnnnns (61,064).eevneenes oo (61,064)]...cccne (19,977)fcueeiiiiininins v [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 03/27/2024 |.03/27/2025 |............ L2227 PO RN 5,432.00 |..cevvnnniiiiinnn foreeenes (K748 [0)) R I (45,102)] ... (45,102)).eee e (7,272)] v oo s [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/14/2024 |. 03/14/2025 |............ (SIS PR AR 5,266.00 |..evueiiiiinnnnns foreees (205,657)[...eeveveennenns Jeennnnn (278,875)[ cevvnneens fonnns (VI R-14)) N K T )| R KPP UUN TR R (Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ 430 | o 5,597.00 [cevuuniiiiininnnns Joerennnnn (88,035)[..cvvvvneniens Jevnnnnn (124,412)] ceeeeeinn fevnnnns [QPZIP)) R (< 15745 ERRR UUUUU PR R SUUN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 02/27/2024 |. 02/27/2025 |.... P O 5,383.00 |.. ...(55,084)] e | e (55,084))..uue e (21,545)] s [ [ [ | 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/12/2024 |. 04/14/2025 |.............. (11N O R 5,687.00 [..oovvvvennneininn Jeneeen (15,208)] s [ (21,912)] e [ (21,912)].eee e (68,708 oo e [ | 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 06/27/2024 |. 06/27/2025 |............ KN I T 5,606.00 [...cccevennnniinn Joveenens (69, 770)civvvennniiiiinnn foenenns (68,469)..eveeeenee [oeiinns (68,469)].......ceee 1,300 |oevvvvnnnnniininnn fooniniiiiniinn o foiii | i 0001 .ooennnnens




STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

Gc'909

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

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

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

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

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

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

S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. L[N R R 5,059.00 [oeveenivirnnnnns Joreeennnn (18,998)eeiiiis | (48,790) e | (48, 790).. (29,792)]vvvneevvinnnnns fooveenniniiiiiens e e [ e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |............ L7 U R 5,853.00 [cevunniiiinnnnns Joerennnnn (26,512))cvveiiiiininns foeeeinnnn (35,164)] cvuveevnnae [ornnnnnnn (35,164).......... (8,653)]cveeeiinnnnens foevvnnnneeeeinnnn [ e | e | 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ (LU} A I 5,378.00 |oeevunniiiiininnns [ (215,672)[..eevviiinnnnns (284,981)( ... [nnnn. (284,981))...... (69,309)]..vvvveveennnnnns foovervniniieeiinn e e [ e ]0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. L PO R 5,050.00 [cevueniiiiinnnnnns foerennnnn (AL O IR (43,289)] .vveennnee |ovnnnn.n. (43,289)......... (ALY AR AU R RN I 111} B
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 01/26/2024 |. 01/27/2025 |.............. LS5 PO R 5,441.00 [oevvenniiiiininns foereiinnnn (5,928))cvvvniiiiinnnnns (16,189)[ ...cvvneenn |ounnnen. (16,189))........ [Q[UL1)) PR AP AR RN [N 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ LI PO R 5,430.00 [cevueniiiiiinnnnns foerennnnn (45,001)f...cvvinnninnnnns (60,360)(.....eeenn [ounnenn. (60,360))......... (15,358)].cvveeeeveennnns foovevvniniiieeins o e [ e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ [0 I R 5,307.00 [cevueniiiiinnnnnns Joerennnnn [RVAV:5)) R (41,725)] cevvveeee oo (41,725)|. (24,487 )|.cvveeevvnnnnns foovevvninniiciens o e [ e ]0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2024 |. 02/27/2025 |............ L1 1N U R 5,243.00 |..cevvvnniiiiinnn foreenees (39,360)].cvvveneeeiinnnnns (60,885)( +vvvveeeens |oevennnn (60,885)[...eeen(21,525)]cceeeiiiiiiinns [ e e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ JLLCE: ) I R 5,418.00 [cevvuniiiiinnnnns Joerennnnn (48,956)]..vvuneeviinnnnns Joerennnnn (66,946)( ..eveeeens |orvennnnn(66,946)[...ee e (17,990)) cevveeeiviinnnns [ e v [ eeeeeenn {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 02/27/2024 |. 02/27/2025 |.... P P 5,535.00 |.. ...(54,639)| ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 01/26/2024 |. 01/27/2025 |............ LK) P R 5,001.00 [oeervviinenninnes Jevnennnns (90,985)).cvvueniiiiinnnnns (176,526)( .evvnneeene [oeeeenn (176,526)].0uneee (85,57 1)] ceveviiiiiiiinn feoeeiiiiiineees v [ | e [0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |. 05/14/2025 |.... P O 5,745.00 |.. ...(35,903)| ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 24 (V) R R 5,163.00 [cevveniivinnnnnns foerennnnn (65,596)].vvvvuneeiinnnnns (107,455)( .evvnneeens foeeeenn (107,485)).0uen e (41,858)] e e fveveiinieicinens [ | e [0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 02/14/2024 |. 02/14/2025 |.... P O 5,363.00 |.. (153,931)] ceveennes Joevneee (153,931)f et (B7,473)]e e foeeneices e e [ s
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/27/2024 |. 03/27/2025 |............ LG]SR R 5,577.00 [ceveeniiviinnnnnns foevennnnn [REICTRC(C1c)) R AP, (43,903)] cvuveennnn [ornnnnnnn (43,903)............ (7,536)]cvneeeeennnnnes foevvninneeeevnnes [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. AT PO R 5,597.00 [cevuuniiiiininnnns Joerennnnn [QPIVE7)) I RN (22,007)] «evvvmneee forneeeenn (22,0970 (9,345)].cevvvvnieviinnn oo e [ | e {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |............ L1 P AR 5,601.00 [oeeevviennniinnes Jovnannnns ((748:7.7)) R (99,597)] wvuvevvnnen |ovnnnnnnn(99,597)......... (31,785)|eceveievennnnns fooveevniieeciinn e i [ e ]0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ LI PO R 5,508.00 [c.vvuniiiiinnnnnns foevennnnn [REIUNCICK)) R I, (50,964)] +vvevvnee |ounnnnnn(50,964)......... [P0 1)) R AU RO RN Iposuurrrrn 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ (V) S I 5,826.00 [c.euniiiiinnnnnns foevnnnnn ((CI°T 1)) R A (70,692)[ ... eeeeeee |oeeeennn (70,692)f.......... [/} R RN R R I 111 BN
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/24/2024 |. 05/27/2025 |............ LI PO R 5,490.00 [cevveniiiiinnnnnns Joerennnnn [CXTR D I RN (59,363)] +vvevvnee |rrnnnnnnn(59,363)......... (15,952)].cvvveiiviinnnns fooveeviiinieccens e e | e ]0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/24/2024 |. 05/27/2025 |............ X ) P AR 5,570.00 [cevueniiiiinnnnns foerennnnn [EAICTL) PO IR (73,189) ..eevveenn [ennnennn (73, 189))....... (21,815)[c e Jevneeeeccviins [ e | e 0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............. L5172 F R R 5,634.00 |oevveniiiiiinnnns [ (215,726)[...eeveviinnnnns (212,814) cceeveeens |onneen (212,814 2,912 | e e e [ e ]0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. (-7 PO R 5,661.00 [.coovvvinniniinns Jvnninnnns (9,189))eeveiiiiiiannns (16, 477) «eeevneeenn feeeenn. (16,477)).cun (251} R RN RN U Irrurr {111 BN
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ L) I R 5,404.00 [cevueniiiiinnnnnns Joerennnnn [ReicTR Ecte)) O IR (52,115)] «evvveeee foeeeeeenn(52,115)]s [VE°T(5)) R AU R RN Iposeerrrrr 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |............ 213 | o 5,622.00 [cevueniiiiinnnnns foerennnnn (R RE¢)) R (75,795)] cvvveevnnee |ovnnnennn (75,795)]........ (T1,677)]ceeeeieevinnnn oo s [ | et {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.......... LI (<) 1 R A 5,391.00 |oevvuniiiiiiiinns [ (403,767)[.....ccvvvnnnnnnns (535,491)] .ceevvnnnnn fennnn.. (535,491))....... QTP 23) R R R R I 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... P Morgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |............ P20 F AR 5,408.00 [c.vuuniiiinnnnnns foerennnnn [(E3N051C)) R A (89,342)] vuevvnnee |ovnnnn.n. (89,342)......... (25,286)].vvvnneeevennnnns fooveevnninieeiinns oo e [ e ]0001
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... JP Morgan L..ooiiiiis ceeeeiiiiii . 03/27/2024 |. 03/27/2025 |............ 158 [ s e 5,380.00 |....uiiiiiinnnnns foorennnns [CXIVAK)) T RPN (63,795)] .vueeennn ovenn.. (63,795)].......... (10,082)f.eevvvvvnnninee Jevvnnneniiinnns foovvviinninninins Joveennnneiinninnns | eeeeeennn J0001 Lainiiiiis
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ s o 5,190.00 [cevueniiiiiinnnns foerennnnn (22,309)].cvveeeeiinnnnes Joeeennnn (65,017) ... (65,017)......... (23070 R R RO RN Iperrrrn 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovveveenenes Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceee veververereerereeeeennenns . 03/14/2024 |. 03/14/2025 |............ 219 [oveveieeieees [ 5,537.00 [ovveveierererens o (44,553 .o [ (64,249 ..vvcvres o (64,249)|........ (19,697)- v Joreeeereeeeeen Jorereeeeeeeeees foeeeeeeeeee | e 0001 .o
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/26/2024 |. 04/25/2025 |............. 2. F AR 5,470.00 [cevueniiiinnnnnns foerennnnn (SRR3R IR [E-Z300)| I (84,205)f......... [(72TK)) I RPN N T [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............. K FR AR 5,561.00 [cevueniiiiiinnnnns Joevennnnn (84,458))..cvveeiiiiinnns foeeees (117,976)] oo | (117,976)......... [(TA1-)) R RN N RN [ 0001 .ovennenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ X131 PO RN 4,891.00 |oevvenniiiiiiinnns [ (137,467)[...oevvvvineees |evnnnnn (307,049)( cevvnnnenns [ (307,049)f........ [QICIEIR1:7)) A FPPRRUUPR RN R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. SIS PR R 5,202.00 [ceveuniiiiinnnnns foeeennnnn [RENCKE)) R (43,114)] ceeeveee [ (43,114)......... (28,477 e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ L1 I R 5,406.00 [c.evnniiiiinnnnnns Joerennnnn (39,487)|.cvveneeiinnnnns foeeennnnn [(CZ2°A15)) I (62,915)f......... [T~ PO RN N N Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ LU U R 5,342.00 |..ccvvvnnniiiiinnn foreenees (RPN} R RN (50,085)( +venneeeeen o (50,085)f......... [QVAE°77) IO RN R RN [ 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell vevveveenee Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan ......cceee veververerverereeseennenes . 05/24/2024 |. 05/27/2025 |............ 459 [ [ 5,689.00 [..evvreerererens o [CLI7)) SRR IR (132,965)( ..o feonnnn (132,965)|.......... (46,590 v veveveererenns orerereeeereeeees oo [ | e 0001 .o
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ L) PO R 5,627.00 [cevunniiiiiinnnnns Joerennnnn [P0 7C) | I IR (39,120)] .evvvvnnnnn [ (39,120)f......... (T1L,794)c s e [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2024 |. 03/27/2025 |.............. LN PO RN 5,353.00 |..eevvvnneirinnnn feeneeeenn(15,570)) e o (18,461)[.eevveenes oo (18,461)]...evvven (2,892)[ i v [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/14/2024 |. 02/14/2025 |.... PR P 5,138.00 [cevvuniivirnnnnnns foovennn (227,485)[cueniiiiiinins | (369,104 ... (369,104)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............. L7 F R AR 5,567.00 [cevveneirirnnnnnns foovennn (174,890)ceeiiiniinins e (203,014)( cevveneens [ (203,014))...eeee(28,124)] i [ i [ | 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 05/24/2024 |. 05/27/2025 |............ LK R R 5,888.00 [..oovvvvnnnniinins Jevnennnns [Q25::5(0)) R A (22,890)] .eevvvnnnnn fernnnns (22,890)).....ce. (10,510)]ccevvveniiiiinnn [ i [ | 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/27/2024 |. 03/27/2025 |............ LI R R 5,367.00 [cevueniiiiinnnnnns foerennnnn (92,541 cvveeieiiiiinnn [ (109,823)| ... (109,823))....ee e (17,282)].ceevvieieiienn feeeeeeciiiineees v [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............. 2. F AR 5,990.00 [cevuuniiviinnnnnns Joerennnnn [IVRCZTY) O IR (X2 11)) U (43,280)]...0eeeee (2,936)]cevvenneeeiinnnn oo i [ | 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............. TV FRRR AR 5,771.00 [oevvvvvinniieiins founnnnns (76,486)[......ccvvvnvrenns founnnnnns (96,645)] .eevvvunnnn fernnnnns (96,645)).........(20,159)].ccevvvnniriinnnn oo i [ 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 02/27/2024 |. 02/27/2025 |.... P O 5,319.00 |.. ...(40,782)] s | e (40,782). e (15,229)]. e [ e [ | 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2024 |. 02/27/2025 |.............. LS PO R 5,231.00 [ceveeniiiiinnninns foerennnnn (16,514)...covvvnneeenes Jevninnnns (25,418)] cevvvvnnns [ (25,418)f.......... (- TR(0:5) R FERRURRN AU RN IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LUATH [ 5,559.00 |..ccvvvveniiiiins fornnnnns ([ VAV R (53,208)] .eevvvnnnnn fernnnns (53,298)......... [QECTC1 D) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ L1 I R 5,251.00 [cevuniiiiinninns Joeennnnn (CYSVZAYD R R (81,033) ceveneeens [oereens (81,033)f......... (RT3 O KU I RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/14/2024 |. 03/14/2025 |.............. [ 1N R AR 5,524.00 |..ccevvenniiiiinnn foreennes [QVCICK)) R R (18,197 evneeeees o (18,197).......... (5,534)].cevvvnniiiiiinnn oo i [ | 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 03/14/2024 |. 03/14/2025 |.... 5,678.00 |.. ...(14,370)] ... ... (14,370)].......... (4,812)].
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ (G102 IR RN 5,227.00 |eevvuniiiiinnnnns foreees (AT (V0] A I (325,899)]..cevvvnnnn [eunnnns (325,899)....... (108,599)[...eevvvveennins Jevvrireeeeeiiins [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2024 |. 03/27/2025 |............ LSS R RN 5,681.00 [.coevvveneniinnns Jevnannnns [RSTNUCND) R R, (44,134) ceevnne [ (44,134)).......... (R T0Z) R FERURRN AR RN IS 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 03/14/2024 |. 03/14/2025 |.............. fCZ N PO R 5,318.00 [ceevuiiiiiininns Joevnnnnn [QIUA )] FUR R, (14,677)ceeneeeees o (14,677).......... (3,9671)]eveeievnnnnnnnns foevenieeeeeiinns [ e | e 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiieiiiiiiiiieniiinnnns . 03/14/2024 |. 03/14/2025 |............ (7 T FTTTTITN 5,202.00 [..cccvueniiiiiins fonnnns (234,842)..cevvniiiiinnnns oo (320,078)] .evvenneeee fonnnns (320,078)f......... (85,236)].cvvveveeveennnnns foovrvnnnnnnnniinns foveeniiiiiininnns fovvevniinniniinnn [ cevinnnnns 0001 .ooennnnens
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/12/2024 |. 04/14/2025 |............. K7 F AR 5,380.00 |ouevuuiiiiiinnnns [ (100,661)]...cevvvenieninnn fonnnns (136,861) ... (136,861)f......... [REICT{0[0)) R AR R RN IRperrrrn 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 06/14/2024 |. 06/13/2025 |............ U R R 5,608.00 [.ooevvevnennniiins Jevnannnns [RCTVACS)) IO PPN (39,690)] .eevvvunnnn fernnnnnns (39,690)f.......... [EC75515) R FERRRURRR R RN TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LS T/ FAR ERN 5,252.00 |..cceveienniiiinnn fonnnns (7T K :)] U R, (438,390)] ..oevvvnnnn feunnnns (438,390)]....... (109,252)].....ceuunvivvrnnn foonrerrrinnninnnes fovvnnneneeiiinens [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 03/27/2024 |. 03/27/2025 |.... LT (0:< 00N R AN (. <201 R R, (81,188)] ..cevvennn | e (B1,188))eee e (14,984)] s [ v [ | 0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 06/14/2024 |. 06/13/2025 |............ LU0 R A 5,554.00 |..ccevenniiiiinnn forneenes (34,181 Jvninnnns (39,511)] cevvvvee e (39,511)f..ennnee (5,330))cveeeieinninnns foevennneeeeeiens [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ LA I R 5,038.00 [cevvuniiiinnnnnns Joerennnnn [0 I RN (68,390) .evnneeens o (68,390)......... [RCTRCRK)) R RN N TN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2024 |. 03/27/2025 |.............. L[N R R 5,734.00 [cevveniviinnnnnns Joerennnnn [QENVCEY) A R (17,318)[ evneeeees o (17,318)].......... (3,254)].ccvvveiiiiinnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. /(-] R A 5,368.00 [c.euuniiiiinnnnnns foerennnnn (10,229)).cvveneiiiinnnns Joevennnnn (26,123)] ceevvvennn fenns (26,123)......... [QECTR:teLL)) O RPN N RN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 02/27/2024 |. 02/27/2025 |.... P O 5,497.00 |.. ...(65,370)] ... ....(65,370)........ (27,786)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ 205 |eeeiieiiiiii [ L TRSTVETH(V N FO RPN (7 A 7/:3) IR RPN (79,165)( .evnneeees o (79,165)f......... (AR R RN AN RN Y 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2024 |. 03/27/2025 |............ i1 R I (TS0 I V[V N PP RO ( (1< 73 |-} R I (123,858)[ .evvnnneees [onnnns (123,858)|......... [PV CT:7) F RUUR N RN [y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/24/2024 |. 05/27/2025 |............ -2 I I 5,451.00 [ceveennrrvrnnnnnns foovennn (252,827)f e | (339,461)] .oevvvvnnnn [eunnnnn (339,461))...00eeen(86,634)].cceeveneiiiienn [ i [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2024 |. 02/27/2025 |.............. L[N R R 5,446.00 [ceevennivviinnnnn foovennnnn (16,548)] e o (28,019)f.eveneencs o (28,019)]..eee e (11 A472)] i e e [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 05/14/2024 |. 05/14/2025 |.... P O 5,365.00 |.. ...(95,458)| ... ....(95,458)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ LK R 4,987.00 [cevvennirrinnnnnns forveennnn (29,214) 0 e (70,278) vevnneeeeen oo (70,278)]..cvveea (41,064)[.ce e e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/12/2024 |.01/14/2025 |.... P RO 4,903.00 [cevvunerrernnnnnns foevennn (152,886)f..eeiciiininins v (344,395 ... (344,3%)| .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ LT U R 4,927.00 [cevenrrnirnnnnnns fooveennnn (48,138)f e | (110, 419)( .evveneees [ (110,419)f......... ({73873 IO RN N RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.01/12/2024 |.01/14/2025 |.... 4,880.00 [..oovvvvnnnnennns Jeunnnnn (215,478 [ (477 ,406)( .evvnneen fonnenns (477,406)....... (PR IRe72 )] T RN PP TR 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ LI U R 5,282.00 [cevvenniriinnnnnns fooreeennn (27,021 o (64,082)f.eenneenns [orreenns (64,082)........ [ETARVCI0)) R AP RN RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............. . F RN 6,029.00 [cevueniiiiinnnns Joerennnnn (372 I RPN (37,860 .eevneeeeen oo (37,860)]...cvvven (13,331 e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ L1 I R 5,083.00 [cevvuniiiiinnnnnns foevennnnn [(I70) R (82,409)] .eevvvnnnnn [ (82,409).........(51,002)]...cvvvnniriinnnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. (C1C3) R MR 6,100.00 [.ooeevvirennninns Jvnninnnns [(CI [075)) R (10,179) ... (10, 179)| {0001 ...........
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ |} R R 5,172.00 [oevveniiiiiininns foeeeennnn (26,891 | (58,495) e (58,495)]. ...uuu i (31,804)[.ceeeenenniies e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/14/2024 |. 02/14/2025 |.... P O 5,226.00 |.. (164,669)| .|0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ 31 SR R 5,908.00 |o.evuniririnnnnns fooreennnn(90,265) e e (94,275) e [ (94,275)].cevveee e (4,010)c e v [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 01/26/2024 |. 01/27/2025 |.... PR RO 5,013.00 |.. ....(76,948)|... .{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeieeiiiiiiiiieeeieinnen . 03/14/2024 |. 03/14/2025 |.............. £ R I 5,460.00 |o.eveniiiiinnnnns foovennnn (18,815))ceeeniiiiiiiinns | (26,554) e | (26,554)|.......... (7,739)] e Joeernineeeeeeies [ e | e 0001 .oeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveuiiiiiiiiiiieniiinnnns . 06/14/2024 |. 06/13/2025 |............ L PO MR 5,703.00 |..euuiiiiinnnnnns foorennnns (43,128)].ceveeiiiiinnnnns foorennnnn (52,716) eveneeeeen [ (52,716)].......... (9,588)]...uuviviennnnns fovvevnnniniiinnns [ o | e 0001 .ooevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

8¢'903

1 2 3 5 6 7 8 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. FL PO R 5,546.00 [cevunniiiiinnnnnns Joerennnnn [REITD) R (28,271)] cevvvnees foeeeee e (24,271)) e (9, 910) e e [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/14/2024 |. 03/14/2025 |............ L I R 5,279.00 [cevueniiiiinnnnns Joreennnnn (50,363)].cvveneeeeinnnnes Joeennnnn (68,470) +evvneeeens |oevennnn (68,470).eeees (18,107)ecevenniiiiinnnns [ e v [ eeeeeenn {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ [SR1C]) R I 5,113.00 [cevveniiiiiinnnns (210, 127)f..eeeviiins (337,853)] .eevvvnnnn feunnnnn (337,853)].cceenn (127,727 e v [ e | e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ LI U R 5,614.00 |oeeeenniiiiinnnnns (31,886)[....cccvvnnnennns Jeunnnnnns (45,402)] .eevvnnne feoeeeennn (45,402)). v (13,516)[ e v [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/27/2024 |. 03/27/2025 |.............. - PO R 5,419.00 [cevueniiiiiinnnns Joerennnnn (26,491)].cvveneiiiininns foeveinnnn (31,582)] cevvvneees feeeeeeeen (31,852)) e (5,06 v [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ 2T IR RN 5,572.00 [cevunniiiiininnns Joerennnnn (89,795)|.cvvveiiiiinnnnns (153,549)] .eevvvnnnn feunnnns (153,549)] e (B3, 794) s v [ e | e ] 0001 Ll
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan . 03/14/2024 |. 03/14/2025 |............ L I R 5,331.00 [cevueniiiiiinnns foerennnnn (45,900)].cvvveeevrnnnnnns foerennnnn (63,020)f +ennneeeenn foreeennnn(683,020)fcneees (17,920))cevvnnieviinnnn [ e v [ eeeeeeenn {0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JP Morgan . 05/24/2024 |. 05/27/2025 |.............. [CIC7) R AR 5,729.00 [ouvveniiiiinnnnns (11,386)[.cevvvvnneeeens founnnnns (18,070)] +evevvvnnn fevnnnnes (18,070)]ccevnnenn (B,684) s |eevniiieeceiiis [ e | e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... [N PR 5,464.00 |..
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan . 03/27/2024 |. 03/27/2025 |............ 223 P AR 5,629.00 [cevueniiiiinnnnnns foerennnnn [CYAVLY I RPN (C7/RTAYD (ST NP (-7 VA D' SRR (1 1747) AU RTINS IR PTRRRUU rsssnuunel 11 (1[1) ISR,
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... P Morgan ...eeiiii e . 06/14/2024 |. 06/13/2025 |............ [C157) IR RN 5,595.00 |...covvnnniinnnne (209,986).......ccvvnunnnne (245,890)] ..eevvvnnnn feunnnn. (245,890)].ccevnnnn (35,904) i e [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ £ R RN 5,215.00 [oevueniiiiiinnnns (102,218)[... e (152, 718)[ weveneeees o (152,718)].ee oo (50,500)]. e feeeeeeiiineees fovveiieniciiiiees [ | e [0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ T2 foes 4,868.00 [...cevvvvnnnniinns Jevnnnnnns (70 )| O RPN (81,491) .evneeeens | (81,491 (44,369)] e oo [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ (-] [ N 5,233.00 |.ecevvneniiiiinnn foreeenes (53,489))..0vveniiiiinnnnns (121,922)] ceeevve [ (121,922)]. 00 (88,433)[. s v [ Jeciiin | e 0001 Ll
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............. LTS F R AR 5,647.00 |o.evuniiiiinnnnns (154,635))..c0vuniniinnnnns (152,794)] «eevvvvnn [ (152,794)] v 1,841 [ i [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ {L 0 R 5,290.00 [cevuenniiiinnnnnns (100,059)f....cevvvvennnnnns (134,048)( ..ovnneens [oenneen (134,048)]...0n 0t (33,989)]. e feeeeceiiineees v [ | e [0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/24/2024 |. 05/27/2025 |............ (510722 P R 5,437.00 [cevvuniiiiinnnnns (165,998)[......ccvvvnnnnnns (221,612)[ cevnneeees oo (221,612)]0ne e (55, 614)] i [ i [ | e (0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2024 |. 02/27/2025 |............ L) R N 5,180.00 [.ooivviinnininies Jevninnnns [CZ71.)) I RN (T2 24D) TR R (-7 4 D) RPN (775 ) AR RPN APPSR RUTURR Ipessurprrn (111} B
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ {0721 ISR FRN 5,239.00 |...ccvvnnninnnnns (314,380)[.....ccvvvnnnnnnns (417,978)( .eveneeees [oeenenn (417,978 (103,599)].ccevieiiiiiinn feoeeeeeiiineees fvveeiinnevviiees [ | e [0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 05/24/2024 |. 05/27/2025 |............ LIV R RN 5,623.00 [ceevenniiiiinnnnns (103,480)[......ccvvnnnnnnne (152,165)( ..vvnneeens [oeeeenn (152,165)]...uns (48,886)].vevveeieiinnn feoeeeeeivinineees fvveeiiiiiviinens [ | e [0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 03/27/2024 |. 03/27/2025 |.... 5,800.00 |.. ...(47,650)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 1S3 PO R 5,288.00 [ceeveniriennnnnns fooreennnn (37,390) e o (64,438)] .eevvnnnen feoeeennnn (64,438)).ceveen (27,043) s | [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 02/27/2024 |. 02/27/2025 |............ s o 5,256.00 [cuveeniiiiinnnnnns Joevennnnn (41,008)[...cccvvnnnennnnn founnnnns (63,877 veeeeeeeenn |oeveennn (83,877 (22,780)]ceeeeeeveinnnn [ e v [ eeeeeenn {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. - R R 5,488.00 [c.vvuniiiiinnnnnns foevennnnn [QETREX) R RPN (24,845)] .evvvnnnee feeeeen e (24,845)). e (11,702 v [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/27/2024 |. 06/27/2025 |............ X ) P AR STTETHVVN FOR RN (68,944)....uiiiiinnnnns |oeennnnn (68,410) .evvneeeenn |oevennnn (68,410).neieennn B34 | [ [ e [ e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 03/27/2024 |. 03/27/2025 |............ (743 S N 5,393.00 |..ccovvnnniinnnns (224,077)f..ceeviiiinnnnns (266,375)( +evvnneeene [oereenn (266,375))c0unnen (42,298)].ccvevieeieiinnn feoeeeeiiiineees e [ | e [0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... JP Morgan ...ooiiiiis ceeeeiiiiiii . 05/24/2024 |. 05/27/2025 |............ 389 | o 5,822.00 |..euuiiiiiiinnnns foonennnns (62,023)]ceveniiiinnnnnns foorennnns (89,697).eeneeeenn |oeveennnn(89,697)].n e (37,674) i foeniiiiiiiins e v | eeeeen {0001 L
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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 Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 02/27/2024 |. 02/27/2025 |............. 245 | e 5,192.00 [cevenniiiiiininns Joevnnnnn (R0 070) FT R (122,654)] .eevvvnnnn fevnnnnn (122,654)|......... (A TR:CY0) R RO R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. L[N R R 5,319.00 [ceveeniiiiiinnns foerennnnn [QECH:te)) T PN (82,503)] .evvvvnnnnn [ (32,503)|......... [QIHA L)) O RN RN KRR (R 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 02/27/2024 |. 02/27/2025 |............ LLE 7 [P 5,218.00 [cevueniiiinnnnnns Joerennnnn [RSTCSTS) | O IR [ET)) I (83,269)f......... [T RK) O RPN N N Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/13/2023 |. 10/11/2024 |.... PN PR 4,414.00 |....... (186,368)[......cceeeeeeenns fernnrnnnnnnininins | (582,013)[ cevvnnenns o (582,013)f....... (273,614)[.eieiiiiiinins |evninneeeeeiies [ o | e 0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/13/2023 |. 10/11/2024 |............ (R A RN 4,458.00 [....... [REEITE)) R R R [CLYFREL) I S (647,136)....... (K1 I CE®) R FOPRRRUUPR RPN T IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ [ 720} F AR 4,692.00 [....... [RAETZ2:)) R R R (327,343)] ceeeevvnnnn fvnnnnn (327,343)........ (LRS! FRTIR PR RPN AR TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ LX) 1 PO RN 4,371.00 [....... [EYARIEC) R IR R (482,530)] -eevvvnnnn feunnnns (482,530)f....... (2228 <1)]| T RN PP TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ LU T) FR RN 4,719.00 [......... [VERTE)) U RPN R [VAIE)) I R (239,759)........ (RETARVE) R IR RO R TN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 12/14/2023 |. 12/13/2024 |.............. L[N R R 5,003.00 |......... (16,948)[...vvvvvvvvnninnns foevenenneniineeens e (50,925) e e (50,925)]. ...vue e (31,850)[c e Jvnnneeccciiis [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2023 |. 11/14/2024 |.... P RO 4,900.00 |.........(48,132) (207,355) .|{0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |............ 230 |oeeeeeeeiiiiii o 5,248.00 [......... (28,252)].ccvvenneeeciinnns [ e (92,790)] +evvvvnnnnn fornnnns (92,790)..eee e (24,017 o e [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 12/14/2023 |. 12/13/2024 |............. 245 | [ 4,885.00 [......... [(CE31570) U PP RN (170,187)] e eeeeevvann Jevennns (170,187))......... (99,808)[....ccevvvnneinns Jevnneneeeeiinins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |............. Y57/ F AR 4,447.00 [......... (83,568)[.....ccevvnnnnenes Joevrnnniiiiiinnns [ (268,367)[ .evvnneees foennnne (268,367)....... [QPIREI0E) U FPPUURPR RO T TN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |............. AT FR AR 4,901.00 |........ [(0IN<1<I0)) R A RPN (161,462)( .evvnnneens fonnnnne (161,462)(......... [EICRe 72 | O RN N RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 12/27/2023 |. 12/27/2024 |............ LSS PO RN 4,949.00 |......... [ TA D R RS RN (100,666)] ..eevvvnnn |eunnnns (100,666)|......... (30,812)[eevvvveneiees Joeneieeeeeiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............. T A AR 4,770.00 |......... (58,784)...ceevevvnnenes Jvrnnneieiiininns foeeees (178,891)] ceevevienn |evennns (178,891)....... (106,998)[.....cevvvvnneens Jeevnnneereiinnns foorevvininnens o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ P28 P AR 4,742.00 [......... [RSIS TR (V1) R AP RN (165, 172)[ cevveneees [ (165,172)....... (R (075K 15)) R FPPRRRURR RN RN [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ (V) S 4,720.00 |......... [(ST745) R AP RN (222,146)] «eeevvvnnnn feunnnnn (222,146)....... (P2 )) P RN PR TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ LA I R 4,775.00 |......... (78 7:5)) U PR (82,332)] cevvvvnnnn fernns (82,332)]......... [2:TRekcte)) R KU N RN Y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............ 220 F RN 4,468.00 |........ [ L<I0)) R AR RN (230,045)] ..oevvvnnnn funnnns (230,045)|........ (RRRIYZ70 U FUR RN R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ (<1071 ISR R 4,663.00 [....... [QVCE-":7)) R R R (500,378)( .evvuneaas fonnnne (500,378)....... (VZEIVE)) A FUUURP RPN U TN 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ 2T IR R 4,488.00 |......... [T T4 ) RO FPPO RN (501,630)( .evvunneeas fornnnne (501,630)....... (P75 R RN RN R 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/27/2023 . 11/27/2024 |............ 197 [ feeenns 4,687.00 ......... [GSTATE) R AP RN (169,655)( .evvenneens fonnnnns (169,655))........ (88,614)].ccevveeeniiiiinnn [ v [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... P RO 4,994.00 |.........(30,546)[...cvvvvrrnnnnnnns Joereeeieieeeeeeens [ (137,779) ... (137, 779)] .|0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............ i1 R I 4,602.00 [....... [RVZAVRD AR IR (336,606)( ..cvuneen founnnnn (336,606)....... (R ECIUIRCI<iS) R FRRRUUUPR RO T TN 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 09/14/2023 |. 09/13/2024 |.... PN PR 4,629.00 |....... (236,339)]...ccceeeiiiiinnns fornniiiiiiiiiiiins | (658,324)| ... (658,324)....... (355,364)|. .{0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ L1571 P AR 4,776.00 |....... Q21D R R R (402, 775)[ wevvnneeans o (402,775)|....... (L7553 [1)) R FOPRRRUUPRR RN R [N 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 08/14/2023 |. 08/14/2024 |.... P IR 4,883.00 )........ (77, 146)..ccoeeeeeiieennn fovnnininiiiiiinnns e (261,924)]..ccvvvnnnn |onnnnns (261,924)|....... (168, 198)]. . evvvvvnnivvinnn foonnnnniennnnnnes Jovvvvnnnnnniinnns foovniiiiiiinns | eeveeennns 0001 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ LT/ ISR I 4,637.00 [....... (103,262)]..eeeeeeevvnines [oevvrnnniineeniens foees (323,947)] ... (323,947)........ QA TRVX)) R TR R R SReurrrrr 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 11/27/2023 . 11/27/2024 |............ L7 R R 4,778.00 |......... (RT3 AU (PP RPN (114,082)( .evveneens fonnnns (114,082)f......... [(CKRTRXte)) A EPUUR U TN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ - R IR 4,591.00 [....... [LENVTE)) R R R (692,967)( .evvnnenns foennnns (692,967)|....... (368,918)[....ccevvvvennene |evnneneeeniiis [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... P RO 4,960.00 |.. .(10,382), (4411 e (44,114 (27,228 e [ e [ e 0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 12/14/2023 |. 12/13/2024 |............ £ R I 5,026.00 |......... (SR I765)) R FPPPRR RN (159,058)( .evvunneens fonnnnns (159,058)|....... (R [UUNA)) U FPPTURPT RO R IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/12/2024 |.......... L LG R 4,607.00 |....... (7 TT)) EN R N (909,408)( ..evvnnen founnnne (909,408)|....... (526,934)]...cvvneeiiinnnns fooreriniiiis e e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ L5771 PO R 4,809.00 [......... (PZAC101)) I RPN RN (91,168)[.eevneeees o (91,168)]......... [(SISC 1)) R FRRPPRRRU RPN AR U 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. Y7/ F RN 4,631.00 [......... (G172 U FPPR RN (210,204 ... (210,204) {0001 ...........
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ T2 foees 4,570.00 [......... (17,952)[.eevevvieeees Jovvnneieviininns foeeees (106,839)( .evvunneees fonenns (106,839).........(53,833)]cceueeiviinnnns foovrevniieeeennn o v | el 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2023 |.07/12/2024 |.... P RO 4,641.00 |........ (74,087), P OO (210,962)| ... (210,962) .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............. L5771 FO R 4,220.00 [....... (RECTVA]D! R R R (676,442)( .evvnnnens fonnnnne (676,442)]....... (285,607)]...ccevvunvirvinnn foonrrrriinnninnnes v [ | e 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/14/2023 |. 12/13/2024 |............ (T3 R RN 4,849.00 [....... (246,084))....ceeeevinies [oevvrnnnnnieniins foes (627,227)[ cevvnneeane o (627,227)].vvvee (360,406)]..cvvvnenivvinnn feoereeeiviniinnnes v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ |} R R 4,519.00 [......... (A7) FRUUT (PR RN (120,399)] .oevvvnnnn fernnnns (120,399)).... 0o (59,005)]. . ceevveeeevienn fereeeceiiieees Jvvreieeeecenees [ | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............. 282 | e 4,375.00 |........ [(CIOR:1<[0)) R AR RN (275,391)] ceevevinann fevnnnnn (275,391))..uvns (125,580)]cccvvveeniiiinnn fooeeeeeceiiinenes v [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ (25 P RN 4,619.00 [....... [QETARSC) Y R R (571,293)] coeevvvnnnn feunnnnn (571,298))...uns (290,483)].ccvvviniieinnn feeeeeeiiiineees fvvenineiienens [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............. Rcit ) FO R R 4,527.00 [....... [T U R R (374,001)( cevvnneans [ (374,001).....c. (192,790)]-cvveenevinnnnnns foovrevninieneenns [ e | et 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ KT PR RN 4,791.00 [......... [(CI-TNOZC)) U AP RN [PLCIETY) I I (249,754)]....... (152,380)[..eeveennnnnns fvvniieeecniin [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovveveenenes Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceee veververereerereeeeennenns | 12/14/2023 |. 12/13/2024 |............ 25 TR O 4,826.00 [....... (223,830)f.. v | [ (558,674)] cvvevevns feornnne (558,674)....... (316,519).vcvveveerereees [ e o | e 0001 .o
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .............. |Index Account Hedge . |N/A ...........|Equity/Index |JP Morgan ... v | 1272772023 |. 1272772024 |.... I 5,02.00 [.........(56,843) B - (155,378) ... (155,378)|.........(44,779)]. .{ooo1 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............. LS A R 4,598.00 [....... [RECIVZC) R R R (509,686)( ...euneee founnnnn (509,686)....... [ZLSCTCTELC)) R FPPRRUUPR R R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... |Index Account Hedge . [N/A ...........|Equity/Index [Barclays .... .. G5GSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.... P RO 4,542.00 |.........(23,640) ...(91,883)] ... e (91,843) e (46,370)] e o [ e [ e 0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell vevveveenee Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceve veververerverereereeenenns | 12/14/2023 |. 12/13/2024 |............ L7240 PR S 4,944.00 |......... (40,408). .. e [ (113,484)] cvovevevns foaenne (113,484)|........ (68,764)..vevrveeeeeens Joreeereeeienen Jorerereeeeeeeees foereeeeeeeee | e 0001 .o
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/27/2023 . 11/27/2024 |............ (528 P RN 4,653.00 [....... [P Y R R (469,342) ..oevvvnnnn [eunnnnn (469,342)......... (A RTLC)] FR RN PR TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ S 1) PR AR 4,810.00 [........ [WAAR-1£:)) F IR RPN (231,704) cevvnneeeas o (231,704)....... (QEURCN 1)) A FPPRRUURPRR RO R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 07/27/2023 |. 07/26/2024 |............. L7 FR AR 4,651.00 [....... [RESTEILY) U R R (345,733)] ceevvvvnnnn [eunnnnn (345,733)|....... (01 D ;) R FPRRUURR RN RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 12/14/2023 |. 12/13/2024 |.... PN PR 4,838.00 |....... (165,319), P OO (416,979)| ... (416,979)|....... (237,927)|.
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ 2LV 1Y SR I 4,251.00 [......... (64,192)]...eevevvineees Jovvnnieeriininns foeeeens (253,320)] -evvvvnnnn funnnns (253,320)........ (Q[VSTR-7/°)) AR FPRRUUPR RO T TN 0001 .oeennnnens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807

Call-Sell voooeenvnnns Index Account Hedge . [N/A ........... Equity/Index |JP Morgan ... voveeeiiiiiiiiiiiiiiee . 12/14/2023 |. 12/13/2024 |............ 161 )eeeeeiiiiiiieieees foeee 5,262.00]......... (A4,074) oo | o, (61,252)] oo e (61,252)]......... (43,561)]. e eeeieeieenee e e foiiieieiiinn | e 0001 ...ovveeeee
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |.............. FA ) PO R 4,782.00 [......... [QPITE) I PR AR (58,379)| ... (58,379)f......... (33,918)].cvveeieveinnnns foovrevniinieiiins e e [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ ST/ SR RN 4,523.00 |....... [QICETVZI) R R RN (561,829)( .evvennnns [ (561,829)|....... (VL1170 U FUTURP RO R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5I70UKS573 . 11/14/2023 |. 11/14/2024 |.... 4,608.00 [vvvveenn (47, 769).ceeeeeeeineiiiins [ [ (143,753)| ... (143,753)|.........(72,656)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |..........1,023 [ceeiiiiiinnniins Jorvinnnnn 4,596.00 [....... (720853 R RN R (888,378)] +eeevvvvunn |evnnnnn (888,378)....... (KSR (V7)) P RN IR TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/27/2023 |. 07/26/2024 |.... PN PR 4,640.00 |....... (160,395)]....cceeeeveeennns fernrnnnniniiiiinns | (412,040 ... (412,040)f....... (238,606)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ L2 (VN R R 4,436.00 [....... (VZETA()) R IR R (870,936)( -evvuneans fonnnne (870,936)....... (CATNVIV)) U FPPRUUPRR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/27/2023 . 11/27/2024 |............ LESi N PO R 4,698.00 [......... (G770 AR (P RPN (169,261)( .evvennenes fonnnnne (169,261)f........ (IS0 7/0)) SRR AR R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/27/2023 . 11/27/2024 |............ [0 P AR 4,710.00 |......... [CSXT0ZA D R TR RN [T P I (285,129)|....... (151,191 e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ I FR AR 4,303.00 |........ [REESN0LGIS)) R AR RN (366,800)] -.evvvvnnn |eunnnns (366,800)....... (R 1972573 A FPRRRURRR RN R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ [51572 P AR 4,597.00 [....... [RVCTR:740)] FOR PR I (526,710)( cevvuneens o (526,710)....... (264,655)]...cvueeeviinnnnn fooreeennniniiens feiii e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............. 282 | [ 4,425.00|......... [RECTRI0Ee) AU FPPP RN (262,884)( .evvunnn [ (262,884)....... (124,281)[.ceviiiiienns |evninneeceeii [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............ LT IR RN 4,855.00 |........ (WA (1)) R AR RN (284,864)( ..evvnnne fonnnnnn (284,864)|....... (QEESTRCR[5)) A FPPRTUPPR RO R [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L7 I R 4,478.00 |......... [XR111)) FUU (P RPN (159,144)] .oeeviinn [evnnnnn (159, 144)|........ (WAA-C3 D) S AP R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... 4,676.00 [...vven (132,816)].cceeeeeeeeeeiiecs [ [ (392,818)(.cevennens [ (392,818)|....... (PORTGY/S)) U FPPUUURP RO R TN 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2023 |. 07/12/2024 |............. RCit ) F RN AR 4,708.00 |......... [CCZAVLYH R R RN (PATAVRTY) U R (297,734)....... (184,988)[......ccvvvnnvens |vvnnneerininins foorevvinininnens feicii | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ LT P RN 4,703.00 |......... [(E3RS745)) AR IR RN (215,778)[ cevveneeees [ (215,778)....... (QPATRe7i0)] EP RN PP TR 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell vovveveenenes Index Account Hedge . [N/A ........... Equity/Index |JP MOrgan .....cceve veververerverereereeenenns . 12/27/2023 |. 12/27/2024 |............ 404 [ [ 4,889.00 [....... (124,81).veees oo [ (282,603)]veveveves fronennn (282,603)|........ (87,500)-..vevveeeeven Joveeereeeieeen Jorerereeeeeenees fooreeeeeeeee | e 0001 .o
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 11/27/2023 . 11/27/2024 |.............. (70 R R 5,096.00 [.......... ({7 Vi) R FORPRR RN (33,007 vevnneeees foreaens (33,007)f......... [ 18:1:K)) R FPUUTRR R RN PSRN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 10/13/2023 |. 10/11/2024 |............ U R R 4,761.00 |......... [QETA 1)) R RPN AR (83,098)[.eevneeees [orreene (83,098)f......... [CYART) PO RPN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ P23 P AR 4,618.00 |......... [0} U AP RN (248,426)] ..oevvvnnnn feunnnns (248,426)....... (QECTAK)) R RN R TR 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell .eevenenn. | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 11/27/2023 | 11/27/2024 |.... I 4,846.00 |-....een (32,249 e oo [ (116,386)] ..voveveees [oeree (116,386)]-..v (67,407)[c.eeveevene oo [reeeinieirnes oo | e 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ 21 | o 4,990.00 [......... (L)) FOUUN (PR R (127,370 cevvnneeeas o (127,370). ...t (80, 912))u i foreeeiiieecceens [ e | el 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ P27 P AR 4,717.00 |......... (48,934)..cevvneeeiiinnnn oo | (210,438)( .evvenneens fonnnns (210,438)]....... (117,083)]...ccvvveneiininnn foonrerriiiniinnnes fvveninnniienens [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............ FoLCIC R IR 4,613.00 [....... [T Y R RN (758,267)[ .cvvnnenns fonnnns (758,267)....... (409,072)]..cuuvvreviennnnns fovvrrnnnninienns fovienniiiiinieens v | el 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ [S10 8 P R 4,505.00 [....... [QECURET ) Y R R (532,145)] ceeevvvnnnn fvnnnnn (532,145)]...cuun (270, 745)[..eiviiiiiinns |enniieeeciiis [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ £V R I 4,653.00 [....... [PALIC) | R R RN (690,511)[ cevvenenns o (690,511)[....... (357,869)]...euueeveennnnn foovrrrnniiniinns foveeniiiiiiiis e | el 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell .eeenenn. [ Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... | 12/14/2023 | 12/13/2024 |vovoeveveeren 2 [ [ 4,979.00 |.. ..(444) v (1,208)]... ... (802)[. .{oo01 ...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveriiiiiiiiiiiieniniinnns . 12/14/2023 |. 12/13/2024 |............ LY O RN 5,180.00......... (55,967)]...evvvvvnnnnnnes Jovvnnnniiiiiinnns foenees (212,805)] .evveneeen o (212,805)|........ (145,741 | fooniiiiiinies o | e, 0001 .ooevnnnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ 223 P RN 4,577.00 |......... (58,277 )[ceeeevvvvnineees Jovvnnieieiiininns [ (212,225)] ... (212,225)|........ (108,543)[.. e evvvvvieeens fvvnneeeeeiinens [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 08/25/2023 |. 08/27/2024 |............ 7221 F AR 4,549.00 |....... [QIOZR2e) R RN RN (302,703)[ cevvnneans o (302,703)f....... (157,968)[....ceevvvvnnenene |evnneeeeiiiiis [ o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 09/27/2023 |. 09/27/2024 |.... P RO 4,381.00 |oeeeeee (76, 445)] e [ | (252,505)] ... (252,505)........ (117,006)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............. T F R R 4,624.00 [....... [QIZIVET0) R TR R (282,054)] ..cevvvnnnn feunnnns (282,054)....... (ISR [°15)] FPR RN IR R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 07/27/2023 |. 07/26/2024 |.... PN PR 4,628.00 |....... (121,643)]..cceeeeiiiinnnns fernniiiiiiiiiiiins | (309,521)] ... (309,521)f....... (177,903)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LT P AR 4,642.00 [....... [QIUIREETD! R IR R (339, 414)] ceeeeeinnn [eveennn (339,414)....... (RVCIVES)) U FPPTURPR R U TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/27/2023 |. 10/25/2024 |.... PN PR 4,241.00 |....... (162,376)]....cceeeereennnns fornnnnnninniiiinns | (634,196)( .evvnnneens [onnnnns (634,196)....... (270,468)[......ccvvvnnnnens |vvnnnrereennnis foorevviniinins o | e 0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2023 |. 12/27/2024 |............ L U 5,009.00 |......... (X272 FUU (R RN (104,057)( cevvnnenas o (104,057)f........ (K1 (70 SRR AP R RN [N 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2023 |. 12/27/2024 |.............. 5171 PO R 5,057.00 [......... (12,281 v [ (K734 15)) U (32,215)).ccvvennns (9,449)]..cevvvneiiviinnn oo v [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LA I R 4,231.00 [......... [Re740Ci<1e) R AP RN (145,601)( .evvnnneees [ (145,601)f........ ((RZ:Z5) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/14/2023 |. 09/13/2024 |............ LK I 4,989.00 [......... (A3 5)) FU AP (95,008)( +eevneeees [orreenne (95,008)f......... [(CZIRTD) FR RPN N N [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ LU FR AR 4,424.00......... (95,884)...ovvnneiiiiinnnn oo | (329,405)] .eevvvnnnn feunnnns (329,405)........ (QECT (7] RPN IR RO AR IO 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............ -7 S I 4,873.00 [....... [T 1) | R R R (618,219)( .evvenneens [ (618,219)f....... (RS E[0) R FOPPRRRUUPRRR R R IS 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeieinnas . 12/27/2023 |. 12/27/2024 |............ (03] SRR I 4,913.00 [......... [ECC TR 616} R AP RN (214,818)[ .evveneees [ (214,818)........ [(CICTREIV[C)) R AR AR RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ S P AR 4,392.00 |....... [QECSTRS T R R R (619,015)( .evvenneens [ (619,015)f....... (288,475 eivvenennnens Jevnieeeeeviins [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 11/27/2023 . 11/27/2024 |.............. [ PO R 4,835.00 |........ [REEHC7AD) R AR RSN (66,193)[ +evvneeees oo (66,193)|........ (38,077)[ceevvevennnenes Jeennneeeeeiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2023 |. 09/27/2024 |............ L[C[C N P R 4,659.00 [......... [QETCICE)) T EPPRTURT AR (84,026)(.eevnneeees oo (84,026)f......... (172X )) RPN [P RPN AU TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 07/27/2023 |. 07/26/2024 |............ 1L I 4,900.00 |......... [ TRST45) AU AP RN (158,304)( .evvnnnenns fonnnns (158,304))....... (Q[USTRS70) R FPPRRUUURPR R T TN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 12/14/2023 |. 12/13/2024 |.... 4,861.00 |.........(48,092) (123,905) .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. SIS PO RN 4,531.00 [......... (23, 776).evvvvvvnvnnnnnnnn fvverineeieineeens oo (91,268) o [ (91,266)].........(45,816)]..ccevvenneriinnnn [ i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 09/14/2023 |. 09/13/2024 |.... 4,888.00 |.........(69,803) (251, 773))+veeeen (160,577)]cceeeeeeeeeees e i e | s 0001 ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |............ LI PO RN 4,925.00 |......... [CATIE)) T RPN AR (96,609)(.eevneeens oo (96,609).........(29,752)]..ccvvvnnniriinnnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/27/2023 |. 09/27/2024 |............ LLEC] U 4,638.00 [......... [T LST0) SRR RPN R (101,162)] .oeeevvenn |evenn (101,162)f.........(53,878)|.cceeeceiieninns foovrvviiieicinnn e v | et 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 10/13/2023 |. 10/11/2024 |............ LLCICT) I 4,69.00 [......... [(720L: ) AU T RN (137,075)[ cevvnneans fonnns [RETHULE)) R LT - FRR RUUPRUUUTIN AR RPN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ L2 1Y R I 4,200.00 [....... (167,735)] {4 O O o O e [
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 12/27/2023 |. 12/27/2024 |............ 24 | e 4,937.00 [......... [(CTATE1S)) U TR RN (158,566)( ..vvuneens [onnnne (158,566)f......... (48,695))..cuveniiinnnnnn foorevnninniiciinn e e [ s 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ A P RN 4,838.00 [......... (56,911 Joerninieviiiinns [ (184,685)( ..evvnn [onnnnns (184,685)....... (QRESTR® )] FPR RN PP TR 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/14/2023 |. 09/13/2024 |............ 398 | [ 4,606.00....... (128,995)]..uuviviiiiinns foovvinniiniiiiins fonnns (352,751)] ceevevnnnnn Juvnnnns (352,751)]....... (187,916)]. . eevvvvneiiiinnn foonnnniiiiiiinnnes Jovvvvnnnnnniiinnns fovniiiinnnn | eeeeennnns 0001 .ooevnnnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 08/14/2023 |. 08/14/2024 |............ otV N R IR 4,636.00 [....... (116, 769)[....ccvvvneeeees Jevnnnieiiiinin [ (317,010)] .o eevevveen Jevennn (317,010)....... (VALY R TR R RN TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/14/2023 |. 08/14/2024 |............ K P RN 4,748.00 [......... [(CIT T3 R AP RN (197,249)] .oevvvnnnn fevnnnns (197,249)........ (116,199)[.. oo Jeevvieeeecviiens [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2023 |. 07/12/2024 |.......... {0 17 O 4,618.00 [....... [(SSIRET4t)) N R RN (991,954)] .eevvvnnns fevnnnnn (991,954)......... (SS7£ T (03 R FOPRRUR RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2023 |. 09/27/2024 |.............. [ PR R 4,745.00 [......... [QECHCIE(V) R PRI AR (69,627 .evvneeens o (69,627)f......... [ReicTZ-1 D) SRR AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573  |. 11/14/2023 |. 11/14/2024 |............. 243 | o 4,788.00......... (50, 121)].neeeiviinnines Jvvneiiniiiiiiinn [ (184,449)] ..oevvvnnnn |ovennn (184,449)|........ (104,425)].ccvveeiiiiennnns Lo o v [ cevinnnnns 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (11,060,807)  (10,579,013) 0 (49,630,919 XXX (49,630,919)  (22,916,502) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (11,060,807)  (10,579,013) 0 (49,630,919 XXX (49,630,919)  (22,916,502) 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 (11,060,807)  (10,579,013) 0 (49,630,919 XXX (49,630,919)  (22,916,502) 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 (11,060,807)  (10,579,013) 0 (49,630,919 XXX (49,630,919)  (22,916,502) 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 41,737,561 14,207,055 0 56,644,587 | XXX 56,644,587 10,918,079 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 41,737,561 14,207,055 0 56,644,587 | XXX 56,644,587 10,918,079 0 0 0 0 XXX XXX

Description of Hedged Risk(s)

(a)l Code I

(b)

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

Hedges crediting rate for fixed indexed annuity products 11Nked 10 ChANGES TN EQUITY TNICES . iuuiiriiiiriiiitit ittt e et et e et e et e et e e e e e e e e e e e e aae e e aan e e e e e aan e e e e o4 e e e e e e aan e e eae e e e e e 4 e e s 4 e e e e o4 e e e e o4 e o4 e e e s e e e e e e e o4 e &4 e o4 e e e e oo e o4 e e 44 e e e a e e 44 e oo a e e a4 e oo e e e e oo a e e e e e e e e e e e e e e e e e e e e e e e et e a et et e e ea e eaa e
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation Variation Hedged All Other | in Current Potential Quarter-end One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
MFSM ......... I X MSCI EAFE E-MINI .... |VAGLB Hedge LN Equity/Index |.09/23/2024 .|NYF 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,335.0000 |...2,377.4000 ....(6,366)|..........(6,366)|....
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,335.1000 |...2,377.4000 |.. L2, 17)]. (2, 117)|.
3. MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.7000 |...2,377.4000 |.. .(6,399)]. .(6,399)|.
1 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,334.8000 |...2,377.4000 |.. .(2,128)|. .(2,128)[.
5. MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.9000 |...2,377.4000 |.. (10,615)|........ (10,615)].
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,335.2000 |...2,377.4000 |.. .(2,108)|. .(2,108)[.
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,335.8000 |...2,377.4000 |.. .(2,078)|. .(2,078)|.
2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,336.0000 |...2,377.4000 |.. .(4,136)|. .(4,136)[.
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equi ty/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,336.1000 |...2,377.4000 |.. .(2,063)|. .(2,063)|.
U Y MSCI EAFE E-MINI .... |VAGLB Hedge . [NA L Equity/Index |.09/23/2024 .|NYF 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,336.5000 |...2,377.4000 < (2,083)]..... . (2,043)].....
U MSCI EAFE E-MINI .... |VAGLB Hedge LN Equity/Index |.09/23/2024 .|NYF 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,336.7000 |...2,377.4000 ....(2,083)]..........(2,083)|....
2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,336.6000 |...2,377.4000 |.. .(4,076)]. .(4,076)[.
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,336.4000 |...2,377.4000 |.. .(2,048)|. .(2,048)|.
U Y MSCI EAFE E-MINI .... |VAGLB Hedge . [NA L Equity/Index |.09/23/2024 .|NYF 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,335.9000 |...2,377.4000 < (2,073)]... . (2,073)]....
U MSCI EAFE E-MINI .... |VAGLB Hedge LN Equity/Index |.09/23/2024 .|NYF 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,336.2000 |...2,377.4000 ....(2,088)]..........(2,088)|....
2 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,333.6000 |...2,377.4000 |.. .(4,376)]. .(4,376)|.
1 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.3000 |...2,377.4000 |.. .(2,153)]. .(2,153)|.
3 MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,334.0000 |...2,377.4000 |.. .(6,504)|. .(6,504)|.
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,333.9000 |...2,377.4000 |.. L(2,173)]. .(2,173)|.
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,334.1000 |...2,377.4000 |.. .(2,163)|. .(2,163)[.
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.4000 |...2,377.4000 |.. .(2,148)|.
1] MSCI EAFE E-MINI .... | VAGLB Hedge .. N/A . Equity/Index |.09/23/2024 .|NYF .. 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,334.5000 |...2,377.4000 |.. .(2,143)[.
1] Nasdag 100 E-MINI ... | VAGLB Hedge .. N/A . Equi ty/Index |.09/30/2024 .|CME .. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]..19,952.0000 |. 19,927.0000 |.. .
1] Nasdag 100 E-MINI ... | VAGLB Hedge .. N/A . Equi ty/Index |.09/30/2024 .| CME .. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]..19,953.0000 |. 19,927.0000 |..
2 Nasdaq 100 E-MINI ... |VAGLB Hedge .. N/A . Equi ty/Index |.09/30/2024 .| CME .. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]..19,953.0000 |. 19,927.0000 |..
N N Nasdaq 100 E-MINI ... [VAGLB Hedge LNA L Equity/Index |.09/30/2024 .| CME SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]..19,953.0000 |. 19,927.0000
Russel| 2000 Futures
21 (P A L] 650 |- E-mini ........oee. VAGLB Hedge ........... N/A e Equity/Index |.09/20/2024 .INYF .................. 549300R41G1TWPZT5U32  |.06/17/2024 .[...2,029.8000 |...2,055.0000 [....cevvvueniiriirnnn Jovnnnnnniiiinniiinnns foovvvviniinis foveiiiiiiiiinns v oo (16,355)]........ (16,355)|
Russel| 2000 Futures
21 (P A P PO 1,150 |- E-mini ...oooeeneens VAGLB Hedge ........... N/A e Equity/Index |.09/20/2024 .INYF .................. 549300R41G1TWPZT5U32  |.06/17/2024 .[...2,029.7500 |...2,055.0000 [...eeevvvunniiiriinnn Jovnnnnnniiiiiniiinnns foovvvviiiiniis foveiiiiiiininns v oo (28,993)]........ (28,993)
Russel| 2000 Futures
(21 (R A Tl 50 | = E-mini ..eennnnne VAGLB Hedge ........... N/A e Equity/Index |.09/20/2024 .INYF .................. 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,029.8500 |...2,055.0000 |.......evvuummmnnnnnn fooreeeneniiiiiiiiinns Joeeeeiiiiiiiiens e [ e, (1,256)).......... (1,256)|..ceveeeens 12,477 10001 ..ovvvieiiinnn e 50
S&P 500 Futures -
ESMA ..o [ L 200 |Mini .o, VAGLB Hedge ........... N/A e Equity/Index |.09/30/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,503.5500 |...5,521.5000 |........cuvmmmmmnnnn fooveeinniiiiiiiiiiins Joeeeiiiiiiiiiins e [ e, (3,582)).......... (3,582)].....nnnnn 49,906 0001 ...oooeeeeein i 50
S&P 500 Futures - E-
ESM4 ..ot [, LT 750 Imini v, VAGLB Hedge ........... N/A e Equity/Index |.09/30/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .[...5,503.6000 |...5,521.5000 [......ccvvunviviiiinn Jovnnniniiiinnninnnns foovvvviiii o v o (13,3%)]........ (13,396)]........... 187,149 {0001 ...evvvvveeene] e 50
S&P 500 Futures -
ESM4 ..o [ [ 300 | mini wevvveeiiiiiiiiinn, VAGLB Hedge ........... N/A e Equity/Index |.09/30/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,503.7000 |...5,521.5000 [.......ccuvummmunnnne fooreeniiiiiiiiiiiinns Joveeiiiiiiiieins oo [ e, (5,328)).......... (5,328)]...cccnnnnn 74,860 {0001 ..oovvvvvvnenn] e 50
S&P 500 Futures - E-
ESM4 ..ot [, 10 | 500 |mini ... VAGLB Hedge ........... N/A e Equity/Index |.09/30/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,503.6500 |...5,521.5000 |........cummmmmunnns fooveereiiiiiiiiiiinns Joeeeiiiiiiiienns oo [ e, (8,906)|.....ce... (8,906)|....ccenen 124,766 {0001 ...oovvvvveenn] e 50
S&P 500 Futures - E
[ oy Tl 50 IMini coeeeeiiiiiiiinnns VAGLB Hedge ........... NA v Equity/Index |.09/30/2024 .JCME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]...5,503.7500 |...5,521.5000 [......ccoooveiiiiiies fooveeiiiiiiiiiiiiinns Joeveeiiiiiiiiees foeeeeieiieeeeees fovviiiiiiiiiiiins Jovevveeennns (886)]............ (886)]............ 12,477 10001 ..o veiiiiiiins 50
1609999999. Subtotal - Short Futures - Hedging Other 0 0 0 0 0 (150, 160) (150, 160) 1,409,864 XXX XXX
1649999999. Subtotal - Short Futures 0 0 0 0 0 (150, 160) (150, 160) 1,409,864 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 0 0 0 (150, 160) (150, 160) 1,409,864 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 0 0 0 (150, 160) (150, 160) 1,409,864 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
LT TR P FEP PPy PP PPPPPPPRY 2,359,363 |...evvrriiiiiiiiiiiinnes (949,509) [..vvvvvvnnnnnnnnnnnnnns 1,409,855
Total Net Cash Deposits 2,359,363 (949,509) 1,409,855

Description of Hedged Risk(s)

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

0001 vevveeeennnes Hedges the change in the Guarantee Life Withdrawal Benefit liability value due to changes in equity indices O EXCHANGE Trated FUNGS. .........ieeuuieeuuieiueieiteeit e e et e eeueeeueesaaeesuaeeeaaeeeaaeeaaeesa e eaneeaneeaneeaneeean e ean e ean e ean e ean e eaa e esaeesa e eaa e eaa e eaa e es e eaa e eaaeeea e e e s e e ea e e e s e e eaeeeaneeean e aan e e s e e e s e e e s e e ea e e eaeeea e e ean e e eaneeeaneeenneeannsenneeennnns
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 1,409,855 1,409,855 0 1,409,864 1,409,864
Barclays GSGSEF7VJPS170UK5573 . |... Y . 2,050,000 |.... 34,190,661 |... (27,409,472)|....ccvvvnnnnnnnns 4,731,189 |... 34,190,661 |.....ooevvennn. (27,409,472)]ccvvennnnnnnn 4,731,189 |... . .
Goldman Sachs .. .. I22LROWP2IHZNBB6K528 . Y. 34,530,000 35,843,677 |.eeeeeeeeeeeeeniieeeeeennas .. 1,313,677 |... .... 35,843,677 |... .. 1,313,677 |... A .
Wells Fargo . ... PBLDOEJDBSFYOLXP3B76 . Y. . 2,740,000 13,303,991 (10,237,358) . 326,633 |... ... 13,303,991 [....ooeeinnnn (10,237,358) [ 326,633 |... A .
JP Morgan . ZBUT11VBOBEZRVTIIT807 Y. e 19,592,941 (11,984,089) .. 7,608,852 |... . 19,592,941 | ... .. 7,608,852 |... A .
Citibank ES70DZWZ7FF32TWEFATE . |... Y TP I TTTTPPTIT 3,344,236 |... I TTTTPPTIT 3,344,236 |...oiiiiiinnnnnns 3,344,236 | ..oiiiiiiiiiiiiiiiiiies e 3,344,236 |... . .
0299999999. Total NAIC 1 Designation 39,320,000 0 106, 275,506 17,324,587 106,275,506 17,324,587 0 0
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 0

0999999999 - Gross Totals

39,320,000

0 107,685, 361

(49,630,919)

18,734,442

106,275,506

(49,630,919

)

17,324,587

1,409,864

1,400,864

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

107,685, 361

(49,630,919)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Total

Collateral Pledged to Reporting Entity

0299999999 - Total

2,740,000

.2,740,000 |..

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)
BATCIAYS werueeeeeieee e e e e e e e e e e e e e n e e e nnn e G5GSEF7VJP5170UK5573 .. 000000-00-0 ........ [0TSR URRPURPRR PP PRRPPPPR 2,050,000 [.eeeeeeenieeeeennnnn 2,050,000
Goldman Sachs W22LROWP2 | HZNBB6KS528 .. 000000-00-0 ........ .... 34,530,000 |[.... 34,530,000 |..
Wells Fargo . PBLDOEJDBSFWOLXP3B76 .. [ Cash .| 000000-00-0

39,320,000

39,320,000
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity 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 Integrity Life Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (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 § -ooveeennnnn (1,337,5%) Book/Adjusted Carrying Valug $ ---evveeeennnn (1,337,594)
2. Average balance for the year ~ FairValue $ -..ooooovinennns 3,006,911  Book/Adjusted Carrying Value $ ...oovvvevnieinnns 3,006,911
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 Integrity Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-YE-1 ......... DFC AGENCY e [ A e 3,309,800 |... ... 3,309,800 [....... 06/15/2034 ......
690353-78-3 ......... DFC AGENCY DEBENTURES s | [ LA e ], 3,815,802 |... ... 3,815,802 [....... 07/07/2040 ......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 7,125,602 7,125,602 XXX
0109999999. Total - U.S. Government Bonds 7,125,602 7,125,602 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
13079P-XC-2 ......... CALIFORNIA ST STUD CMNTYS DEVA MULTIFAMI oooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee | s oo A FE i |l 3,395,000 |... ... 3,395,000 03/01/2057
626300-JY-4 . .| TXBL MUNI FUNDING TRUST VARIOU TRANSPORT .. ..3,000,000 |... 3,000,000 |....... 09/01/2031 ..
62630W-NR-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL . A TP SOOI BN -3 o - T 4,000,000 |... ... 4,000,000 06/30/2028
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 10,395,000 10,395,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 10,395,000 10,395,000 XXX
00155B-AA-6 AKN 1SSUING TRUST e | [ TBFE o e 4,000,000 |... ... 4,000,000 [....... 08/01/2073 .......
02665W-FA-4 ......... AMERICAN HONDA FINANCE .....cocovrinininiiiiiiiiininininiiicininininiciscsennns | oo LEFE i [ 3,302,410 |... ... 3,308,501 [....... 02/12/2025 .......
05552J-AA-T . S| PNC BANK NA e | [ T FE 597,138 | 597,046 | 08/27/2024 .......
05565E-CD-5 . .| BMW US Capital LLC .... 5,500,000 |....... 08/11/2025 ..
198280-AF-6 . -| COLUMBIA PIPELINE GROUP . 1,482,922 |....... 06/01/2025 .......
224044-CH-8 ......... COX COMMUNICATIONS INC ..eevveiiiiiiiiieeceniiiieeeeeeniie e eevvnieeesessnnneseessnnnnnsesennnn | oooeeiiis [oeeeennnnn 2B FE oeec | oo TAT 22T e 787563 . 08/15/2024 .......
35085A-AA-9 ......... 486 LESSER STREET TAX eeeeeiieeiennieeeeeeenne e e eeeenneeeeeennnneeeeennnanseeennnnnnenennnnnns | ooviiiiiis [reeennnnn 20 .. 02/01/2032 ..
35087M-AA-1 . ..[ 412 MADISON LLC ..... .. 06/01/2062 ..
437076-CY=6 ...oove | HOME DEPOT e | [ TEFE 01,201,318 | 1,200,000 e 12/24/2025 .......
45262B-AA-1 ......... | INPERIAL BRANDS FIN PLC ...oovoiiinnnens | oo 2B FE 499,153 el 499,064 .. 07/26/2024 .......
58769J-AH-0 . ..| MERCEDES-BENZ FIN NA .. ...... 08/01/2025 ..
649538-BC-1 . o[ NEW YORK LIFE GLOBAL ....ovveuenuinuinniiiiiiiiisisinisisiststscsisesisesessseenees |, ...4,000,000 [....... 06/13/2025 .......
6944PL-2T-5 ......... PACIFIC LIFE GF 11 e | e 1 ... 4,000,000 [....... 06/16/2025 .......
78016E-2V-2 ......... ROYAL BANK OF CANADA ...eevvviniiiiiiiinieeiiiiin s scnnn s s cnnnis s s snsnnn s esssnnnnnsessnnnns | ooeeeiiiis [oeeeeneen 1 4,399,639 |....... 07/29/2024 ..
842587-DC-8 . .| SOUTHERN €O ....... 3,270,499 |....... 08/01/2024 ..
B89788J-AA-T ......... TRUIST BANK e | ... 340,019 |....... 03/10/2025 ..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 46,065,253 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 46,105,079 46,065,253 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 53,230,681 53,190,855 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 10,395,000 10,395,000 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 63,625,681 63,585,855 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 +.eveeeveeeeeeeeesseesseeseeseeseeseeeeeeeeeeeeeesenssenesnesenas |_"_"_"_ L.."."."... eeeveeeeees oo 8133908 | 4,133,108
9409999999. Subtotal - Other Invested Assets (Schedule BA type) 4,133,108 4,133,108
086610-K2-0 ........ | [ | . P 2,050,002 |ovovovoeeeeeer 2,950,002
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 2,950,092 2,950,092
000000-00-0 ......... Key Bank Money Market Account ............cccoeeeeioriemmmmnnneeemnneeeeeeeeneeeeeeeeneeeeeeene Lo Do oo, 4,050,000 |... ... 4,050,000
000000-00-0 ......... Huntington Bank Money Market Account .. 4,050,000 |... 4,050,000 |..
000000-00-0 ......... Fifth Third Money Market Account .........cooeeeeemeoriremmmmninneeemnneeeeeennneeeeeennneeeeee Lo Do oo, 4,050,000 |... ... 4,050,000
9609999999. Subtotal - Cash (Schedule E Part 1 type) 12,150,000 12,150,000
BETHIS CP oo | [ A 1,989,150 |... .. 1,989,150 [....... 07/17/2024 ......
BETHIS OP e [ el 28 L, 990,044 .. 08/21/2024 ..
| CITY OF HOPE/THE CP e e et eeee e e e eees e e e ee e e eeennneneeeennnnneneee | oiiisiiiss feeeeeeeneen 1 ..2,969,775 |... .. 08/13/2024 ..
.| DAIRY FARMERS OF AMERICA CP ....ovvvvivvviiiiiiiiiinieniinnis s ereniinnserssnnnessnnnnsnnesns | oiinnnss feeeeeeeennnn A ciiiiinnns .. 4,997,713 |... .. 07/01/2024
.| DREYFUS GOVERN CASH MGMT INS MONEY MARKE ......cceeemmeeeeemmmnneeeemmnnneeeemnnnnneeennnnnn [ oinsiiss foeeeemmmmmee o emeneeeeeee o, 906,240 |... .
MID-AMERICA APARTMENTS CP ....ooovviniiniiiiiiiiinininininiininininsiscscneneene | fovenn b Ll 5,388,492 |... ...5,388,492 |....... 07/01/2024 .......
MONTANA-DAKOTA UTILITIES CP oo | e A e 8,194,963 |... ... 8,194,963 |....... 07/01/2024 .......
REALTY INCOME CORP OP ...eovvvnvrinsrsnssmsnmninmnnnnninininsnsmsmmnnone |, s 28 i L, 1,999,092 |... ... 1,999,092 |....... 07/01/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 27,435,469 27,435,469 XXX
9999999999 - Totals 110,294,350 110,254,524 XXX

General Interrogatories:

1.
2.

Fair Value $ ...
Fair Value § ...

Total activity for the year
Average balance for the year

... (20,949,304)
98,613,514
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Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $

(20,964,054)
99,042,676



STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 1002000 ..o O e 0 [ 3,520,491 |............... 221,427 | 832,642
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o ...0.000
FIFTH THIRD BANK ........cccovueenne GINCINNATI, OH oo o ...0.000
HUNTINGTON BANK .. COLUMBUS, OH ... .|--0.000 |..
JP MORGAN/CHASE . NEW YORK, NY ... .|-0.000 |.. .
KEYCORP (KEY BANK) ......ccoeeevee CLEVELAND, OH ...coooeeeeeennee o 12002000 [ 0 [ 0 | 11,116,965 |.............. 817,555 |.......... 4,117,857 |.
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 124,242 98,673 264,129
0199999. Totals - Open Depositories XXX [ XXX 0 0 15,283,434 (14,586, 156) (2,704,107)
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 15,283,434 (14,586,156) (2,704,107)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

15,283,434

(14,586, 156)

(2,704,107)
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STATEMENT AS OF JUNE 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds

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

[ 06/28/2024
06/12/2024 .
06/18/2024

07/01/2024 ...
.. 07/17/2024
08/21/2024 ...

AVANGRID INC CP
BETHIS CP ...
BETHIS CP ...

2,969,775 |..

CITY OF HOPE/THE CP 06/12/2024 08/13/2024 ....
DAIRY FARMERS OF AMERICA CP 06/28/2024 . ... 07/01/2024 ...9,195,791 |..
EVERGY METRO INC CP ... 06/28/2024 . .... 07/01/2024 ...5,097,688 |..
MARSH & MCLENNAN CP 06/26/2024 . .... 07/01/2024 2,498,118
MID-AMERICA APARTMENTS CP .. 06/17/2024 . .... 07/01/2024 5,388,492
MONTANA-DAKOTA UTILITIES CP 06/27/2024 . .. 07/01/2024 ...8,194,963 |..
PENSKE TRUCK LEASING CO CP 06/28/2024 07/01/2024 .o | 6,497,075 |..
REALTY INCOME CORP CP 06/28/2024 07/01/2024 ..oovvv | 1,999,092 ..
WILLIAMS COMPANIES INC CP .. 06/28/2024 07/01/2024 .oovvves |oeeennnie e ee s 5,947,298 |..
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 55,865, 187
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 55,865, 187
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 55,865, 187
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 55,865, 187
Q4975H-29-6 ........ [ e Ao [s0......... [ 06/28/2024 .......... [oorrreeeeeseeeeee X 30,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 30,000
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eereuuuseeemnnnnseeennnneeseeennesseeemeseseeeeensaeseeensseseesmess et eeernns s seesnns e s eeennnsaaaeeernnnnnsseennnnnnns | ........... | ........... 06/28/2024 .......... | ............................ 0.000 | ................................................................ 63,052,782
8309999999. Subtotal - All Other Money Market Mutual Funds 63,052,782

8609999999 - Total Cash Equivalents

118,947,969
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