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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 4,432,518,487 |.c.coveviicieceine [ 4,432,518,487 |............ 4,406,346,943
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 18,320,256 |....ooovceeeceeeriiencicierrne [ 18,320,256 |......ccenevne 17,463,734
2.2 ComMMON STOCKS ..ottt [ersree e 205,741,888 |....ccovvviirennnnd 633,811 e 205,108,077 |.ccveeenee 194,068,976
3. Mortgage loans on real estate:
B RISt HENS .o [ 773,553,962 |....oeviieriiicniieneienies [ 773,553,962 |.......cconve. 791,474,619
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($ ...26,169,785 ), cash equivalents
[T 68,506,001 ) and short-term
investments ($ ... 6,741,728 ) oo o 101,417,514 [ e 101,417,514 |..cccoenen 29,278,254
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 1,066,835,170 |...cvovveeeeeeeeeeeeeeeees e 1,066,835,170 |................ 949,131,000
7. Derivatives ............... ... 68,627,543 |.. ... 68,627,543 |.. ... 55,504,845
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 381,494,557 381,494,557 373,546,994
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 1,669,803 |- o 1,669,803 |...covvveen 2,103,954
10. Securities lending reinvested collateral assets . 26,808,758
11.  Aggregate write-ins for invested @ssets ...........cccuvninininninnnnnnnens o O L0 0 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 7,050,179,180 |...ovovvvceceenn 633,811 |............ 7,049,545,369 |............ 6,845,728,077
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 78,711,523 | [ 78,711,523 |.ccviiine 68,376,379
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 12,462,755 |.oooicecirccciine o 12,462,755 |.....cocveee 12,695,143
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 51,879,284 ..o o 51,379,284 |...ccvoevn. 50,223,776
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... [.......cccccoiiiiiiiiiin v
18.2 Net deferred tax asset 39,472,585 |.
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,602,919 [
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ............cccccevieiiiiiiiiiiie foriiiiiiiiiiis [ e [0 OO 0
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 10,581,109 |....occvevneneee 10,581,109 [oocvieecciciereeene [V 0
25. Aggregate write-ins for other than invested assets ............ccccoeeeviriririeieeees foeveeiirneccce [V RN [V RN [V T 0
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 7,286,702,760 |................. 50,687,505 |............ 7,236,015,255 |............ 7,026,894 ,551
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt s sttt esess s s s s sesesesssnsnnanns [ereseseentntnenesseneteinntnnnes |otrtsenssseseteesent st s srenetes [oerereeeeeeene s eiebereeneen (1 T 0
28. Total (Lines 26 and 27) 7,286,702,760 50,687,505 7,236,015,255 7,026,894,551
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2507, s [ttt oottt sttt [er st
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
25003, e s
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 0 0 0 0




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 5,689,070,930
(iNClUdiNg $  +vevveeeeireecce MOACO RESEIVE) ...ttt ss e nenesens [eoenenenenns 9, 089,070,930 | 5,543,595,035
2. Aggregate reserve for accident and health contracts (including $  ............cccccccceeevveeee. Modco ReSerVe) ... forvencccee 71,378 |l 206, 185
3. Liability for deposit-type contracts (including $  ....cccccceoevvvvvccccceee. MOACO RESEIVE).....ovviiieieieeeeeeeeeeeens [ 969,991,200 | 577,878,367
4. Contract claims:
A LIFE o snsnen s snenssnes [rennnennneenees 10,011,018 [ 18,070, 029
4.2 ACCIAENT ANA NEAITN ...ttt e b e bbbt ettt sb e sbeesneenres |eeeeae e et nns [eee e
5. Policyholders’ dividends/refunds to members $ due
FETaTo IV 0T Y11 TSRO USRS 1,360,913 | 1,346,439
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOGCO) . bbb bbb bbbttt [er s 121,376,426 |............... 107,337,006
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............ccccoeeu. |rerereeeeneenens 1,600,666 |................... 1,395,172
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 3,188,775 [ 4,061,560
9.4 Interest Maintenance Reserve 807,425 |...cocveel 4,450,910
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ ...(293,899) on reallzed capltal gains (losses) ...
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 4,547,864 |...
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 42,946,432 |... . 39,653,723
24.09 Payable for securities ...... .... 19,893,790 |... ...7140,278
24.10 Payable for securities lending 139,897,616 |... 108,131,225
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 27,653,275 28,853,163
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,779,208,824 6,571,641,014
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 6,779,208,824 6,571,641,014
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 454,306,431 452,753,537
38. Totals of Lines 29, 30 and 37 456,806,431 455,253,537
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 7,236,015,255 7,026,894,551
DETAILS OF WRITE-INS
2501. Payable for collateral on Derivatives 13,620,000 |....ccocveveeee. 8,970,000
2502. Unfunded Commitment to Low Income Housing Tax Credit Property 11,556,761 |... . 16,552,021
2503. Outstanding disbursement — death ..o [eeennenenenennnne 1, 161,600 [ 1,964,988
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 1,314,859 | 1,366, 154
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 27,653,275 28,853,163
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............c.ccccoeveveeerc o 584,090,764 |................ 559,862,478 |................ 752,835,751
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,223,195 | 5,156,761 |..ccoieee 6,860,561
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..240,132,315 |.. ..214,271,563 |.. ..293,129,242
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. (890, 118) |- 96,685 |....oooveeirieienns 475,857
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........ccoovevreenieenforniiiii e 0
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ 48,436 |.oooeeen 21,430 |, 31,271
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieie ettt [oeme e e e e e e e e saenaes [otesesesee e e eeeneenenaens [oeeeeeeeeee e e e e e s 0
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 1,457,467 1,174,268 1,378,339
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 827,062,059 780,583, 185 1,054,711,021
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 1,182,384 | 1,048,925
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ .
15.  Surrender benefits and withdrawals for life contracts ..................... 376,853,824 ..304,653,861 |.. ..407,559,249
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 20,140,686 |................. 18,629,250 |...cccoveneee 26,000,805
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 3,219,663 |....coeeee 2,575,621 | 3,462,784
19. Increase in aggregate reserves for life and accident and health contracts 145,441,088 190, 100,297 255,651,762
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 597,472,833 |..coveneee 577,309,760 |....ccuue.ee. 778,886,002
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 42,258,766 |................. 35,059,654 |...ccveenene 52,664,301
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 12,112,691 | 9,828,521 |.cove. 13,184,743
25. Increase in loading on deferred and uncollected Premiums ...........cccovoveveveveucecieieieieeeeeeeee e e 652,673 |.. 4,276,711
26. Net transfers to or (from) Separate Accounts net of reiNSUFANCE ...........ccoeiiiiiiiiiiiiieeeeeeeeeees e
27. Aggregate write-ins for deductions .... 4,558,499 3,937,942 5,559,810
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 724,749,444 699,745,493 948,696,236
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 102,312,615 [.ccoeenee 80,837,692 |....coocnveeee 106,014,785
30. Dividends to policyholders and refunds to members 90,946,584 74,980,060 106,005,018
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 11,366,031 |.cooorrce 5,857,632 |.eveeeeeeeeiee 9,767
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (744,181) (7,727,819) (14,280,428)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 12,110,212 [ 13,585,451 |...coonee 14,290,195
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (1,787,326) (excluding taxes of $  ...covvvuveeeee (1,205,135)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 7,344,159 (925,297) (6,351, 166)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 19,454 371 12,660,154 7,939,029
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 455,253,537 443,783,159 443,783,159
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 19,454,371 | 12,660,154 |...coceeeneee 7,939,029
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..5,701,773 ...21,514,39% |. ... (7,763,019)|.. 19,851,823
39. Change in net unrealized foreign exchange capital gain (I0SS) ........ccceeririiiriiiriieiiereeree e e o e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas 7,053,579 .. 11,169,423 | 9,190,175
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e .(759,806) ..(10,018,185)]|.. (2,121,452)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
44, Change in asset 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 ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of FeINSUrANCE ...........c.ooiiiiiiiiiieieeeeeee e e
52, Dividends t0 SIOCKNOIAETS .....c..iiirureeeriririeicieteisi ittt ees st eses e e e e eesessse s sesesssesesssssansesesessseeooescieieesnanas (45,000,000 [-.ecvveeeereireeeeirieeeiniees eeeeereeeeee e
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 1,552,894 2,930,563 11,470,378
55. Capital and surplus, as of statement date (Lines 36 + 54) 456,806,431 446,713,722 455,253,537
DETAILS OF WRITE-INS
08.301. Pension administration fEES ..o 1,436,640 |..ocoovee 1,161,560 | 1,359,097
08.302. MiSCEIIANBOUS TNCOME .....eeeeeeeeeeeeeee ettt eea e e eae e eee e eeseeeennseseneeeeasesennnaoeseeeeeeeeaeeeeaeanees 20,827 | 12,708
08,3003, ettt e e et et e e e et e e e a et e ea et e e eae et e st e e eaneeeeaneeenn e e e neeeeaneeenneeenneeeanneeennneeennees|teennneeaneeennneeenneenneeennnes |enuneeenn e e e e e e e e e e nneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,457,467 1,174,268
2701. Securities Lending Interest Expense .......cccocoveeeennnee. 3,163,422 ..3,094,198 |..
2702. Benefits for employees and agents not included elsewhere 1,027,481 ..843,744 |..
2703. Miscellanous EXPENSE ........cccocoivereveriiieiieeicieieieieeeee e 367,596 | 0.
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 4,558,499 3,937,942
L3010 TSRO KOTSRS U RS PERRURPT RO TR OPRRRORPROPRTROPIN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0
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CASH FLOW

-

© ® N o o & w0 DN

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

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

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

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

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

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

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

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

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

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

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

................ 584,943,660 |................562,834,903 |................753,752, 361
................ 231,948,700 |.............. 215,498,062 |...............295,354,319
1,495,964 622,001 1,426,984
818,388,324 778,954,966 1,050,533,664

............... 462,121,026 |................389,788,593 |................519,554,983
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
................ 127,030,586 |............... 120,641,161 |................165,523,775
................. 76,892,690 |................. 65,946,816 |................. 91,408,902
(13,672,850) (14,344,594) (24,300,722)
652,371,452 562,031,976 752,186,938
166,016,872 216,922,990 298,346,726

.619,490,819 |.

..479,947,501 |.

..596,070,259

... 48,509,604 |. ...20,277,512 |. ... 27,331,451

... 44,451,829 |. . 47,217,497 |. ... 53,381,920
................................. 0 [0 o0
................. 74,736,417 |................ 14,567,817 |................. 23,994,389
.......................... 9,165 [ 13,272 [ 18,272
46,396,421 3,061,622 0
................ 833,594,255 |............... 565,085,221 |................700,791,291
................ 656,655,532 |...............695,315,991 |...............793,477,629
................. 30,166,615 |................. 21,601,328 |................ 24,687,810
................. 26,531,173 |................ 30,105,722 |................ 38,711,037
................................. 0 [0 o0
................. 95,387,265 |................. 16,619,774 |.............. 22,876,829
9,161,480 44,673,334 44,178,418
817,902,065 808,316, 149 923,931,723
117,704,170 121,303,378 169,892,270
(102,011,980) (364,534,306) (393,032,702)
................................. 0 [0 o0
................................. 0 [0 o0
................................. 0 [ 23,600,000 |0
................. (7,887,167)...cccveeren 9,191,762 | (2,792, 703)
................. 45,000,000 |....ocoveeereerrririeeeen 0 il 0
61,021,535 46,137,367 51,099,007
8,134,368 78,929,129 48,306,304

................. 72,139,260 |................(68,682,187)|................(46,379,672)
................. 29,278,254 |................. 15,657,926 |................ 75,657,926
101,417,514 6,975,739 29,278,254

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

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

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
................ 532,020,129 |...............495,436,789 |...............683,050,745
........................ 12,943 | 14,205 [ 17,921
................. 45,427,163 |................. 58,333,151 |................. 70,874,505
................. 36,865,576 |................. 34,528,302 |................ 40,794,315
....................... 134,943 | 175,922 ... 233,066
................................. 0 [ el 0
................................. 0 [ 0 o0
................ 614,460,754 |................588,488,369 |...............794,970,552
............ 3,655,776,743 |............2,776,415,874 |............ 3,850,441,385

4,270,237,497 3,364,904,243 4,645,411,937




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

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns | & 2) XXX XXX XXX 19,454,371 7,939,029

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

Derivatives to hedge indexed products 86 4 3 10,675,837 7,412,978

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 8,778,534 526,051
SURPLUS

(5) State basis (Page 3, Line 38, Columns | & 2) XXX XXX xxx 456,806,431 455,253,537

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx 456,806,431 455,253,537

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@

(6)

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

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

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2024.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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

C. Reverse Mortgages. None.

D. Loan-Backed Securities

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

(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended September 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
September 30, 2024, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the

securities:
1 2 3 4 5 6 7

Book/Adjusted

Carrying Value Recognized Amortized Cost

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

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

(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of
September 30, 2024:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 211,976

2. 12 Months or Longer 39,677,120
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months 13,010,917

2. 12 Months or Longer 633,540,651

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

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

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

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

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

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

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

Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $141.6 million.

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

Working Capital Finance Investments. None.
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10.

11.

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

N. Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset™* Statements
(1) Assets
Derivative Instrument 68,627,543 — 68,627,543
* 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 (42,946,432) — (42,946,432)

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

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

Debt.
B. FHLB (Federal Home Loan Bank) Agreements.

(1) Through June 30, 2011, the Company was a member of the Federal Home Loan Bank of Indianapolis (FHLBI). On July 1, 2011, the
Company terminated its membership with FHLBI and became a member of the Federal Home Loan Bank (FHLB) of Cincinnati. The
Company has conducted business activity (borrowings) with the both FHLBI and FHLB. It is part of the Company’s strategy to utilize these
funds to increase profitability. The Company has determined the actual/estimated maximum borrowing capacity as $730.0 million. The
Company calculated this amount after a review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB
borrowing haircuts.

(2) FHLB Capital Stock
a.  Aggregate Totals

Totall 2+3 Generaleccount Separate3Accounts
1. Current Year
(a) Membership Stock - Class A 5,621,516 5,621,516 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 20,644,880 20,644,880 —
(d) Excess Stock 1,969,305 1,969,305 —
(e) Aggregate Total (a+b+c+d) 28,235,701 28,235,701 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 730,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 5,345,964 5,345,964 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 20,760,924 20,760,924 —
(d) Excess Stock 1,129,612 1,129,612 —
(e) Aggregate Total (at+b+c+d) 27,236,500 27,236,500 —
® Actual or estimated Borrowing Capacity as
Determined by the Insurer 740,000,000 XXX XXX

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

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

1

2

Eligible for Redemption

Current Year Not Eligible 3 6 Months to 5 6
Total for Less Than 6 Less Than 1 1 to Less Than 3
(2+3+4+5+6) Redemption Months Year Years 3to 5 Years
Membership Stock
1. Class A 5,621,516 5,621,516 — — — —
2. Class B — — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 913,850,730 974,392,022 458,775,100
2. Current Year General Account Total Collateral Pledged 913,850,730 974,392,022 458,775,100
3. Current Year Separate Accounts Total Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 737,907,135 815,804,806 461,909,433
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 913,850,730 974,392,022 458,775,100
2. Current Year General Account Maximum Collateral Pledged 913,850,730 974,392,022 458,775,100
3. Current Year Separate Accounts Maximum Collateral Pledged _ _ _
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 698,911,141 820,520,000 508,023,033
(4) Borrowing from FHLB
a.  Amount as of Reporting Date
1 4
2 3 Funding
Agreements
Reserves
Total 2+3 General Account  Separate Accounts Established
Current Year
(a) Debt — — — XXX
(b) Funding Agreements 458,775,100 458,775,100 — 453,854,499
(¢c) Other — — — XXX
(d) Aggregate Total (at+b+c) 458,775,100 458,775,100 — 453,854,499
Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 461,909,433 461,909,433 — 463,372,652
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 461,909,433 461,909,433 — 463,372,652
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12.

13.

14.

15.

16.

17.

18.

19.

20.

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

b.  Maximum Amount During Reporting Period (Current Year)

2 3
Total 2+3 General Account  Separate Accounts
1.  Debt — — —
2. Funding Agreements 496,775,100 496,775,100 —
3. Other — — —
4. Aggregate Total (1+2+3) 496,775,100 496,775,100 —

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

c.  FHLB - Prepayment Obligations

Does the company have prepayment
obligations under the following

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

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

4. Components of net periodic benefit cost. Not applicable.
Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations.

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

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

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

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

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

C. Wash Sales. No Change.

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

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

Fair Value Measurements

A.
(1) Fair Value Measurements at September 30, 2024
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Industrial & miscellaneous — 736,836 — — 736,836
Bonds: RMBS — 52,424 — — 52,424
Common stock: Unaffiliated 176,872,377 — — — 176,872,377
Preferred stock — 18,320,256 — — 18,320,256
Other invested assets: Residual tranche,
fixed income — 5,884,250 — — 5,884,250
Derivative assets: Options, purchased — — 68,627,537 — 68,627,537
Total assets at fair value 176,872,377 24,993,766 68,627,537 — 270,493,680
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — — (42,946,439) — (42,946,439)
Total liabilities at fair value — — | (42,946,439) — (42,946,439)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

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

Quarter Ended at 09/30/2024

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 07/01/2024 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2024
a. Assets
Common stock:
Unaffiliated 515,844 — — 204,700 (237,452)| — — | (483,092) — —
Derivative assets:
Options,
purchased 65,579,493 — — 416,098 — 7,143,248 — — (4,511,302)] 68,627,537
Total Assets 66,095,337 — — 620,798 (237,452)| 7,143,248 — | (483,092) (4,511,302)] 68,627,537
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 07/01/2024 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2024
a. Liabilities
Derivative
liabilities:
Options, written (45,292,147) — — 6,711,964 — — | (4,366,256) — — | (42,946,439)
Total liabilities (45,292,147) — — 6,711,964 — — | (4,366,256) — — | (42,946,439)
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 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2024
a. Assets
Common stock:
Unaffiliated 515,844 — — — — — — — — 515,844
Derivative assets:
Options,
purchased 74,785,458 — — | (12,693,944) — 6,843,496 — — (3,355,517)] 65,579,493
Total Assets 75,301,302 — — | (12,693,944) — 6,843,496 — — (3,355,517)] 66,095,337
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 04/01/2024 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2024
a. Liabilities
Derivative
liabilities:
Options, written (51,584,462) — — 10,717,100 — — | (4,424,785) — — | (45,292,147)
Total liabilities (51,584,462) — — 10,717,100 — — | (4,424,785) — — | (45,292,147)
Quarter Ended at 03/31/2024
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2024 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2024
a. Assets
Common stock:
Unaffiliated 605,912 — — — (90,068)| — — — — 515,844
Derivative assets:
Options,
purchased 55,504,855 — — 15,094,777 — 7,498,135 — — (3,312,309)] 74,785,458
Total Assets 56,110,767 — — 15,094,777 (90,068)| 7,498,135 — — (3,312,309)] 75,301,302
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2024 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2024
a. Liabilities
Derivative
liabilities:
Options, written (39,653,722) — — (6,974,683) — — | (4,956,057) — — | (51,584,462)
Total liabilities (39,653,722) — — (6,974,683) — — | (4,956,057) — — | (51,584,462)

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

“

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.

The fair value of the fixed income residual tranche included in Level 2 has been determined by utilizing market observable inputs

from third-party pricing services.

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

(cliquet) options. The SPAV model is provided by Financial Engineering Associates of Berkley, California.

The assumptions used to determine the fair value of derivatives in Level 3 are derived from outside sources. Bloomberg Investment
Services supplies the S&P Index level, the dividend yield and the London Interbank Offering (interest) Rates (LIBOR). Investment
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C.

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

banks supply estimates of the implied volatility surface. Other than interpolation of the interest rates and implied volatility rates all

inputs are provided by the outside sources.

Not applicable.

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

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

Bonds 4,260,154,065 4,432,518,487 34,547,873 4,126,243,848 99,362,344 — —
Common stock: Unaffiliated** 205,108,077 205,108,077 205,108,077 — — — —
Preferred stock 18,320,256 18,320,256 — 18,320,256 — — —
Mortgage loans 724,590,308 773,553,962 — — 724,590,308 — —
Cash, cash equivalents, & short-term

investments 101,511,401 101,417,514 101,511,401 — — — —
Other invested assets: Surplus notes 51,095,710 50,188,091 — 51,095,710 — — —
Other invested assets: Residual

tranche, fixed income 5,884,250 5,884,250 — 5,884,250 — — —
Securities lending reinvested

collateral assets — — — — — — —
Derivative assets 68,627,537 68,627,537 — — 68,627,537 — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (535,948,558) (541,518,174) — — (535,948,558), — —
Fixed-indexed annuity contracts (949,015,905) (1,006,427,274) — — (949,015,905), — —
Derivative liabilities (42,946,439) (42,946,439)) — — (42,946,439) — —
Cash collateral payable (13,620,000) (13,620,000), — (13,620,000) — — —
Securities lending liability (139,897,616) (139,897,616) — (139,897,616) — — —

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

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

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

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

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

Mortgage Loans

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

Cash, Cash Equivalents and Short-Term Investments

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

Securities Lending Reinvested Collateral Assets

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

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

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

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

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

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

Cash Collateral Payable

The payable represents the obligation to return cash collateral the Company has received relating to derivative instruments. The fair value is
based upon the stated amount.
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23.

24.
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E.

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

Securities Lending Liability

The liability represents the Company’s obligation to return collateral related to securities lending transactions. The liability is short-term in nature

and therefore, the fair value of the obligation approximates the carrying amount.

Not applicable.

Not applicable.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.
E. Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]
(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year
AMOUNT
a.  Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment —
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment —
3. Premium adjustments payable due to ACA Risk Adjustment —

Operations (Revenue & Expense)

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

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

1. Amounts recoverable for claims paid due to ACA Reinsurance —

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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25.

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

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

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

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

31 of the Prior Year

Differences

Unsettled Balances as of the

Adjustments Reporting Date

Prior Year
Accrued
Less
Payments
(Col2-4)

Prior Year
Accrued
Less
Payments
(Col 1 -3)

To Prior
Year
Balances

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

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

To Prior
Year
Balances

1 2

3

4

5 6

7 8 9 10

Receivable (Payable)

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable) Ref Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

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

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

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

Differences

Unsettled Balances as of the

Adjustments Reporting Date

Prior Year
Accrued
Less

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

To Prior
Payments Year
Balances

Cumulative
Balance from

Cumulative
Balance from
To Prior Prior Years Prior Years

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

1 2

3

4

5 6 7

8 9 10

Receivable | (Payable)

Receivable

(Payable)

Receivable | (Payable)

Receivable

a,

(Payable) Re Receivable (Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b.2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Net Admitted
Asset (4-5)

Non-admitted
Amount

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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

28.

29.

30.

31.

32.

33.

34.

35.

36.

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

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

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

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

Loss/Claim Adjustment Expenses. No Change.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @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....




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

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

LOLHLe e

14.26 All Other 99,684,150 129,202,264

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 100,253,092 129,836,075

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

If no, attach a description with this statement.

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

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... $ .. ...141,616,532
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...140,997 477
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 139,897,616
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17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

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

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

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

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

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

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

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

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

If yes, give full information relating thereto:

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

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

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

FT WASHINGTON INVESTMENT ADVISORS

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

Yes[ 1 No[X]

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

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

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeveiiiine Yes [ X] No[ ]
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 773,553,962
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 $ 773,553,962

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 $ 773,553,962

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 SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo L 6,803,282 |............... 336,198 |..ooveveeeieeien 0 [ 0 s 7,139,480
2. AlASKA i AK e L s 1,041,102 [ O e 0 e 0 s 1,041,102
3. Arizona ..... .. AZ ... 11,753,510 |. .12,204,031 |..
4. Arkansas .. .. AR . . .. 3,369,607 |..
5. California .. ... CA 45,884,548 ..14,118,058 |. .60,003,874 |..
6. Colorado ...... ... CO 17,187,593 1,499,644 |. .18,687,237 |..
7. Connecticut .. . CT ... 1,254 547 4,611,373 |. .11,866,472 |..
8. Delaware ............. ... DE 1,205,063 1,524,293 |. .. 2,729,356 |..
9. District of Columbia . . DC 1,499,159 2,010,896 |. .. 3,510,055 |..
10. Florida .. .. FL 30,777,576 6,068,199 |. .36,848,110 |..
11. Georgia .. GA 12,643,828 3,395,377 |. .16,039,901 |..
12.  Hawaii .. .. HI 7,732,317 ...940,328 |. ..8,673,482 |..
13. Idaho .... . ID 4,795,011 ....62,789 |. .. 4,857,800 |..
14. lllinois ... L IL 15,307,412 ...973,660 |. .16,286,325 |..
15. Indiana . . IN 9,596,670 ...842,063 |. .10,448,185 |..
16. lowa ..... LA 2,333,559 .... 20,563 |. ...2,361,597 |..
17. Kansas . ...169,046 |. .. ..3,971,211 |..
18, KentUCKY ...oeveveieeeeeeeieieeeeeeeeseeeseeenes KY e L [0 2,598,725 | .576,003 [ 272 e 0 e 3,175,000
19, LOUISIANA ...ocvoveeeveeeieisieesieeseeseeseienees. LA [ L foe000.2,951,076 .. 916,085 e 0 e 0 e 3,867,111
20. Maine ....... .. 1,564,423 |..
21.  Maryland . .17,358,648 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA oL [ 7,976,524 . 1,874,747 22,935 | O | 9,854,206
23, MIChigan ......cccceoiruiiiiiieieerecee e ME b [ 8,104,634 |l 291,628 32,018 [l O 8,428,280
24.  Minnesota . .. MN .. 7,266,583 |..
25.  Mississippi ... MS .. .. 1,850,308 |..
26, MISSOUI ..cueeneeneenieieieie e MO oo L [ 24,909,824 ... 277,908 | 2,312 | 0 | 25,190,039
27, MONEANA ..o MT [ L [ 1,302,990 [ 79,475 it 0 o 0 | 1,382,465
28. Nebraska .. ... NE .. 2,610,335 |..
29. Nevada ........ . NV , , .. .. 3,430,988 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 2,613,114 (... 889,030 [...cvoereeeenn 1,527 [ 0 e 3,503,671
31, NEW JErSEY ..ccoevieiiiiiieieeiee e N oo b o 12,139,696 |.......... 1,803,269 |..c.oovevveeeeen 831 | 0 [ 13,943,796
32.  New Mexico . NM ... 3,182,371 ..553,169 .. 3,735,540 |..
33. New York ..... NY ... 1,344,067 658,908 .. 2,002,975 |..
34. North Carolina .. NC 10,139,313 753,263 .10,892,890 |..
35.  North Dakota ND .... 1,008,547 195,686 ..1,204,233 |..
36.  OhiO ... . OH 16,452,477 1,864,802 .18,321,808
37. Oklahoma . ... OK ... 3,217,330 227,532 .. 3,444,862 |..
38. Oregon ......... ... OR . 2,262,256 |. 140,759 .. 2,403,015 |..
39. Pennsylvania ... . PA ...18,233,100 |. 1,680,011 .19,925,522 |..
40. Rhode Island .... . RI ....992,226 |. . 77,350 .. 1,070,346 |..
41.  South Carolina . sC 4,805,306 |. ..908,581
42.  South Dakota ... .. SD ... 704,142 |. (39,100)]. v 0 foriciieiieinnes 0 [ , ..
43. Tennessee ... .. TN 6,941,184 |. 3,436,970 .10,378,363 |..
44, Texas ....... X ...47,646,643 |. 11,127,900 .58,775,329 |..
45. Utah ..... . uUT .... 8,735,998 |. 1,543,282 .10,279,280 |..
46. Vermont VT ... 1,708,245 |. 504,538 .. ..2,212,783 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 17,584,708 |........... 3,094,682 |.............. 11,119 [ 0 [ 20,690,509
48. Washington ........ccccueeeerueinieirieesieeseeeees WA |l s 8,849,087 |......... 1,547,549 |....ooiiiiiiiin O [ 0 10,396,636
49. West Virginia .1,486,195 |. ...1,509,705 |..
50. Wisconsin .... . ...13,553,447 |. .. .14,309,030 |..
51, WYOMING .ooveveieieieieeeieeeeeeeeesieeseeeneeeenes. WY e Lo . 900,415 (823,312 [t O et 0 e 1,723,727
52.  American Samoa .........ccoceereenieneneeneaeeens AS e Ne o 1,086 | O e 0 e 0 [ 1,086
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN K
58. Aggregate Other Aliens . OT ....545,024 |.
59.  Subtotal ... e XK 441,340, 165
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 0 [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ 89,291,839 [....ccveernnne 4,535 | 0 [V A 89,296,374 |.cooeiieiens 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 0 [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 1,401,068 |. 0.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0] 0.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .532,033,072 |. 0.
96.  Plus Reinsurance ASSUMEd.........cccceeeeeeeenenenenns [oeees XKoo e 0] 0.
97  Totals (All Business).... .532,033,072 |. .0 f.......614,460,
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 31,530,257 0 31,792,665
99. Totals (All Business) less Reinsurance Ceded XXX 500,502,815 0 582,668,089 3,655,776,743
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ..545,623 |.. 0
58002, ..ovicvieiiiiiiies
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 0 [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 545,024 300 299 0 545,623 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R 0 [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......... ....... 0

11
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

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

NAIC# TIN#
PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER) 31-1732405
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER) 31-1732404
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER) 84-3195821
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER) 65242  35-0457540
SUBSIDIARY - LLIA, INC., OH (NON-INSURER) 35-2123483
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER) 70483  31-0487145
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER) 92622  31-1000236
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER) 31-1328371
SUBSIDIARY - W&S BROKERAGE SERVICES, INC., OH (NON-INSURER) 31-0846576
SUBSIDIARY - W&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) 31-1779165
SUBSIDIARY - FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER) 31-1301863

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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens L OH] s NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co . |....NO.....|cceee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvveeeiiieiieiieieieieieieeees . Ownership.. .. 1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccceeee | oenes 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ownership.. .4.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oevvvvviviiiiiienes . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiiiiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvirennnns . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMAL NEA e | e Ownership . |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvviiiiiiiiiiiieiieieeeeeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd L OH] s NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . JURN D U I NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ JURN D U I NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . .| Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC .........evvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvvvvveninnne WS CEH LLC et Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 99937 ....|31-1191427 .. Columbus Life Insurance CO ............eeeeeennen LOHe] s T e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-4569007 .. Concord HB K Clayton Holdings, LLC ............ Mo NIA....... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC .. |NP Cranberry Hotel Holdings, LLC Ownership.. .72.520 ....|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|99-2058376 .. Crescent Park Venture, LLC ...... . OH.... weeeee. | WS Real Estate Holdings LLC ...... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. LMALL NIA....... Western-Southern Life Assurance Co .. Ownership.. .. 8.800 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......|eccee nin
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . LOH ] NIA....... Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC LOH ] NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. L OH] s NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC .........ccceereeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ . C0] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoeoiiiiiinnnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoceunn |.eee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccccoiiiiiiininnnnnnes The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....|Western & Southern Mutual Holding Co .




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

SCHEDULE Y
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of Control Control
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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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of Control Control
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Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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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 .




Vel

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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. WS Real Estate Holdings LLC Ownership ..|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|35-2123483 .. LLIA, Inc. ..| The Lafayette Life Insurance Co .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC ......cceeeeeens .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ........ .. |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .... ] WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1271007 .. L.P. e FWPEI Mauna Kea GP, LLC Ownership .. |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-2984546 .. Nashville Hotel JV LLC ... . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 75264 ....|16-0958252 .. National Integrity Life Insurance Co ... AN IA........ Integrity Life Insurance Co . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoveener fuueee 00000 ... |02-0593144 .. North Pittsburg Hotel LLC PAcoo] e NIA....... WSALD NPH LLC Ounership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC .. PA.....[...... NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... .. | Integrity Life Insurance Co . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ..........cvvvvvvnnnes . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC ....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund 11, LP NY.feenns NIA....... Ownership .. [Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC .. . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...[Western-Southern Group .......ccccevvvnnn | e 00000 ....|34-1998937 .. Queen City Square LLC OH..ove| e NIA....... Ownership ..|Western & Southern Mutual Holding Co . |...NO......|..cc. ...
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. et
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .............. L CA] e NIA....... WS Real Estate Holdings LLC ..........ccceeeent Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... | E NIA....... Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weees
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-2173335 .. RealTerm Logistics Fund IV, LP . Ownership .. [Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|82-2188516 .. Revel Investor Holdings, LLC .... . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC .... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC . W f...... NIA....... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC OH.....f.ees NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC .... KY...oofoonns NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|92-3712148 .. South Orange Kissimmee ...NIA....... | WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC .. INco] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-4291356 .. Sundance Lafrontera Holdings LLC ............... Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC ............... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. . . |WS Real Estate Holdings LLC . . | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-4406810 .. TA Loretto Land Partners, LLC ......ccoeeennnnn WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC .......covvvveeeeee WS Real Estate Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeeee 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings,LLC ............... WSLR Holdings LLC Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|88-3631372 .. The Cincinnati Equity Fund [11, LLC ..ooooees [ oo OHuuis ] et e A oo Ownership . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 65242 ....|35-0457540 .. The Lafayette Life Insurance Co . Western & Southern Financial Group, Inc. . |Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. .. .|Western & Southern Financial Group, Inc. . |Ownership .|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccennn |.eee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ WS Real Estate Holdings LLC .........ccceeeeees Ownership Western & Southern Mutual Holding Co .




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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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

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

Ggel

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 .........cceeeeeees [ nnn 00000 ....|83-3418626 .. | .. .. |Timacuan Apt. Holdings,LLC LRl NIA....... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
...| Western-Southern Group ...........ccoccees [aueee 00000 ....|93-4901861 .. Timber lake JV, LLC TN NIA....... WS Real Estate Holdings LLC ... .... |Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1394672 .. Touchstone Advisors, INC. ..coevvvvevvveiiieeennns LOH ] NIA....... IFS Financial Services, Inc. .......ccccuune. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. LDE] e NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..93.290 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....

Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|31-1225804 .. INSEIEUTTON o [ M N A e Ownership.. ..40.630 ....|Western & Southern Mutual Holding Co .
...|Western-Southern Group .........coeeeeeees [ nnn 00000 ....|88-0849312 .. Touchstone Dividend Select ETF ... National Integrity Life Insurance Co ....... Ownership.. ..88.920 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|31-1710355 .. Touchstone High Yield-Inst ...........ccceeeeiiis . Western-Southern Life Assurance Co .......... Ownership.. ..67.890 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [47-6046379 ..
..... 00000 ... |92-3352864 ..

Touchstone Securities, Inc. ....
Touchstone Securitized Income ETF

.| IFS Financial Services, Inc. .......
. | Western-Southern Life Assurance Co .
The Western and Southern Life Insurance Co
......................................................... Ownership..
Western & Southern Financial Group, Inc. . |Ownership..
The Western and Southern Life Insurance Co

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

Ownership..
Ownership..

..... 00000 ....|92-3352864 ..
..... 00000 .... [92-3352864 ..

Touchstone Securitized Income ETF
Touchstone Securitized Income ETF

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

..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........cccceunnnnen LDE ] NEA e | e Ownership ..17.880 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] NEA e | e Ownership.. ..71.090 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..2.230 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. DB e NI A e Ownership.. ..56.500 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. . Western & Southern Financial Group, Inc. . |Ownership.. ..1.320 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF ... National Integrity Life Insurance Co . | Ownership.. ..92.980 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-3090843 .. Town Madison Holdings, LLC . . |WS Real Estate Holdings LLC ......... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 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
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP .......... LRl NEA e | e Ownership .. 1.360 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP . LRl NIA....... Western-Southern Life Assurance Co .. Ownership.. ..13.560 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .. Integrity Life Insurance Co . | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|84-2230033 .. TXFL N\N Office Inv. Holdings,LLC .. National Integrity Life Insurance Co .. | Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .. The Lafayette Life Insurance Co .............. Ownership.. ..29.630 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|84-2230033 .. TXFL NWN Office Inv. Holdings,LLC .. | Western-Southern Life Assurance Co . | Ownership.. .40.740 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|36-4107014 .. Vinings Trace .. . |WS Real Estate Holdings LLC ... . | Ownership.. .99.000 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|31-0846576 .. &S Brokerage Services, Inc. . | Western-Southern Life Assurance Co .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1334221 .. W&S Financial Group Distributors, Inc. ....... . Western-Southern Life Assurance Co .......... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|83-1744878 .. Warm Springs Apt. Holdings, LLC .. WSLR Holdings LLC ...oevvvvveeiiiiiiiiiiiieeeeeees Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|84-3195821 .. WestAd Leasing, LLC Western & Southern Financial Group, Inc. . |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
...|Western-Southern Group .........ccceeeeees [ oenns 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] s NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee nen
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |..OH.....]...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
..|Western-Southern Group .........cceeeeeees [ i 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......|cccee ein
The Western and Southern Life Insurance Co
...|Western-Southern Group ..........cceeeeees [ oonns 92622 ....|31-1000236 .. Western-Southern Life Assurance Co . . OH..... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|20-2820067 .. WS CEH LLC . OH..... WS Real Estate Holdings LLC ... .... | Ownership.. ..50.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeers [nnnn 00000 ....|06-1804432 .. WS Real Estate Holdings LLC . LOH] NIA....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
..| Western-Southern Group ........ccccoveenn [unees 00000 ... |33-1058916 .. WSALD NPH LLC LPAL NIA....... WS Real Estate Holdings LLC ... Ounership.. ..50.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc .o
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

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

o
—

0 3
0 3
0 3
0 3
0 3

o
—

o o
— T E—

o
—
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OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Uncashed drafts and checks that are pending escheatment to the state ... e 803,448 |.....cov 854,743
2505. Interest Payable for Policy and Contract FUNGS ...........ocoooiiiiiiiiiiici ettt snes eeeseeeseeeseaeenens 511,411 | 511,411
2597.  Summary of remaining write-ins for Line 25 from overflow page 1,314,859 1,366, 154

15




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

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

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

9,057,823
17,473,350

773,553,956

806,145,495

791,474,612

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

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

373,546,992

259,500
90,132,505

74,736,417

15,717,123
381,494,556

381,494,556

117,953 |...

387,830,644

...373,546,902

373,546,992

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

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

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

12)

............ 4,618,448,633
686,822, 147
5,676,564
24,179,037

664,171,947
10,354,220

4,655,946,854

....(191,070)|...

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

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

4,617,879,691
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 2,157,949,315 |...coeuenene 195,753,404 |............... 286,872,589 |......cocc..... 14,251,098 |........... 2,189,142,149 |.......... 2,157,949,315 |........... 2,081,081,228 |............ 2,207,983,604
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 1,981,622,833 |........... 1,546,734,110 |............ 1,383,072,802 |....ccccvvvnee (23,519,169)|............ 1,951,199,737 |............ 1,981,622,833 |........... 2,121,764,972 |............ 1,900, 120,238
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 221,572,332 | 3,230,445 |................. 15,973,830 |oeeeernee 8,077,700 |................ 236,247,869 |................ 221,572,332 | 216,906,647 |............... 245,821,367
. 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 61,708,939 |.......ccvvene 2,201,028 |...cccvvriinene 8,117,052 |...ccvvinnee. (2,324,944)|................. 73,987,379 |.ooiiiee 61,708,939 |........c....... 53,467,971 |...covvvnen. 63,171,587
5. NAIC B () ettt ettt n e [er s 8,736,914 [ [V 1,092,213 | 2,424,271 | 7,062,715 | 8,736,914 |...cooeve 10,068,972 |....ccovoveveeee 8,761,033
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 732,221 0 64,209 190,093 185,479 732,221 858,105 208,521
7. Total Bonds 4,432,322,554 1,747,918,987 1,695,192,695 (900,951) 4,457,825,328 4,432,322,554 4,484,147,895 4,426,066, 350
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V [V [V
N2 (2SSOSR HOSRR 7,904,349 [ (RSN [V 411,896 |....oooovenen 7,985,009 |.....coovvennne. 7,904,349 [ 8,316,245 |.ccviirie 7,701,098
TO. NAIC 3 bbb bbb bbbt b ettt [sere s 10,000,000 |......corveemieerrierriecnne [V T [V 4,000 |oeeereriine 9,940,000 |..ceevrenne 10,000,000 |................. 10,004,000 |.......ccoevnnvee 9,760,000
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (L RN
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 [V [V
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 585 0 0 (574) 1,171 585 11 2,636
14, Total Preferred STOCK ..ot 17,904,934 0 0 415,322 17,926,180 17,904,934 18,320,256 17,463,734
15. Total Bonds and Preferred Stock 4,450,227,488 1,747,918,987 1,695,192,695 (485,629) 4,475,751,508 4,450,227,488 4,502,468, 151 4,443,530,084
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ i 8,174,542 ; NAIC2 $ .oovevernee. 43,454,866 ; NAIC3 $ oo NAIC4 $ e i NAICS5 $ i NAICE $oii




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 6,741,728 XXX 6,741,728 20,933
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .......c.ccvovveieveeeeeeeeeeeeiete ettt ettt eseseassssesssesesesens |eseseseeseaneeeseeeseneneneeaen (V1 6,250,001

2. Cost of short-term investments acquired 5,094,928

3. ACCTURN OF GISCOUNL .....eeeiaeectceeteie ettt ees e s eaeeeeee e eseseseeseeseseseeseee e s eseseeeeee e aeseseeeeee e e s e s e e ee a2 e e seseseeee e e seseeeses s ansesesesessannnsnes [orsssnscasasssessnacacananesnanas [oescieasssesssacacseesesnnacaas 0

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..uiitieiuieiieiieie ettt rteestee st e bttt e bttt s et saeesheesbeesbeebeebeanbeensesaeesaeesaeesbeesbeenbeenbes [oesmmeinnsiuesisesiaesisesaesnees [oeaessesieesaee s s saessaeenes 0

5. Total gain (loss) on disposals

6. Deduct consideration reCeIVEd ON GISPOSAIS ..............c.cvcueueviuiuiieeieieeseteseteaeses et et eteseseseseeesssssesesesesessssesssssssesesesssssssssssasesesesens [seessesessseseseneeneassnsnnaeans [oeseseneenenenes 11,344,929

N O T=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS USRPR) KPS PRPROTRT RO 0

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

9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiiie e nee [oeeesiee s seeins o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 6,741,728 | 0
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 6,741,728 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 15,851,239
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 7,737,833
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 10,675,862
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 ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 2,595,450
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 11,179,128
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 25,681,256
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 25,681,256

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

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 ..........ccccoeviriiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

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

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

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

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

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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13.
14,
15.
16.

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

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 25,681,098

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 25,681,098
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 68,627,537

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 (42,946,439)

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

Fair Value Check

Part A, Section 1, Column 16 25,681,098

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 25,681,098
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 68,627,537

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 (42,946,439)

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

Part A, SECHON 1, COIUMN 27 ...ttt ettt te bbbt es bbb £ e bR b £ et E b bt ee bbbt et b bbbt te b ebes | febetisisnsneesesas s neneennas 0
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN M2 ...ttt s et b e bt b b ettt ts bt e b bt eaesebens | febetisisnsseesesss s neneennas 0
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 29,326,109 |.coooceeenne 74,823,605
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 3,038,813,958 |............ 3,494,214 ,574
3. ACCTUAN OF GISCOUNL ...ttt et et eseaseeeee e e seseseeee e eseseeeeeeeseseseeeeee 2 aeseseeeeee e e seseeeeee e e sesesesee e e sesesesesasansssesesesasnanans [rsssnscasastsesnnscacansnesnanas [oescicasssessnicseseesesnnacans 0
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c..ueitieiuieitieiieie ittt rtee st et e bt e bt e bttt satesaeesheesbeesbeesbe e beenbeanteaneesaeesaeesneesreesbennne [oeesmessnniuesisesiaesisesiaesness [oeeesneseesiessses s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.creiieieeeeeeeeeeeiiete et etese et e st et ese s s st s e s et eseaessas s st et esesessssssssssesesesessssssnsssesesesesnns |seseseseseeeseneneenaes 9,165 | 13,272
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 2,999,643,231 |............ 3,539,725,342
N O I=o (W1 =To o Lo (4= i o g I}l o 14 =14 41U Ty o TS URRPR) KPP TROTRRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VaIUE ............cociiiiiiiiiiiiieiieie ettt [osesine e sieeins o 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiii e see [oeee s seeies o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 68,506,001 |....ccccooenvee 29,326,109
11.  Deduct total NoNadmitted @MOUNLS ... e oo s e s e e s e s eeans |sramsnnanseeesese e ensenanaes [eaeseeee e e e e e aea 0
12. Statement value at end of current period (Line 10 minus Line 11) 68,506,001 29,326,109
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
LL-2301 . SEATTLE ... 0472172021 ... ... 83,820,000
LL-2401 . MOUNT PLEASANT . ... 02/13/2024 ... , . ... 36,247,770
0599999 Mortgages in good standlng Commercial mortgages-all other 57,823 8,823,971 120,067,770
0899999. Total Mortgages in good standing 57,823 8,823,971 120,067,770
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

8,823,971

120,067,770

3399999 Totals 57,823
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

LL-0905 .....ccoeeieeeeee MEMPHIS ..o [, L N R 07/29/2009 .....|[...... 08/01/2024 .....[.c0evvvnnnns 140,460 |.oevvvervrrnnnnnnns (U [V (U [V (U O, 17,930 [V [V 0
LL-1402 .o UNTON CITY oo feveiiiiiiiiiens [0 TN FPUUUPRPRRI PP 08/25/2014 .....|...... 09/16/2024 .....|........ 31,433,685 |.....oevvviiiinnnnns [ [ [ [ [ [ 29,976,583 [ [ 0
0199999. Mortgages closed by repayment 31,574,145 0 0 0 0 0 0 29,994,513 0 0 0
LL-0411 ... WEST LAFAYETTE ............. 02/22/2005 ... ... 469,933 |.... 0. 0. 0. ...93,969 |.. 0. .0
LL-0509 . ROUND ROCK ... ... 1170172021 226,194 |. 0 0 0 0 0
LL-0608 . SUN CITY ... ....09/22/2006 . 224,667 |. 0 0 0 0 0
LL-0704 . INDIANAPOLIS . ... 08/02/2007 .1,467,452 |. 0 0 0 0 0
LL-0805 . NICHOLASVILLE ....06/25/2008 ... 378,118 |. 0 0 0 0 0
LL-0807 . SPRINFIELD ... ....11/25/2008 .2,401,215 |. 0 0 0 0 0
LL-0812 . GASTONIA ... 11/17/2008 191,050 |. 0 0 0 0 0
LL-0902 . BECKLEY .... ... 03/08/2010 488,646 0 0 0 0 0
LL-0903 . SIMPSONVILLE ....11/25/2009 . 2,171,305 0 0 0 0 0
LL-0905 . MEMPHIS . ....07/29/2009 . 140,460 0 0 0 0 0
LL-0907 . ORLANDO . ....09/03/2009 . 152,606 0 0 0 0 0
LL-0908 . HOUSTON ... ... 10/01/2009 .1,535,952 |. 0 0 0 0 0
LL-0913 . SIMPSONVILLE ...12/28/2010 .2,243,523 |. 0 0 0 0 0
LL-1002 .... ASHLAND 06/30/2010 ... ... 260,624 |.... .01, .01, .01, .01, ...0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

LL-1003 .... INDEPENDENCE .. 08/12/2010 ) O 860,919 |.... 0. 0. 0. 0 ... 121,028 |... 0. ...0
LL-1402 .... UNION CITY 08/25/2014 ... feveeieiiiinn s | 31,433,685 |.... 0. 0. 0. 0 ... 369,288 |... 0. .0
LL-1506 .... COLUMBUS ... 09/23/2015 ..o feuvennniiinn s | 10,041,265 |.... 0. 0. 0. 0 .. 166,655 |... 0. ...0
LL-1601 . WATSONVILLE ... 01/04/2016 .. . 17,206,923 |. 0 0 .0 0 575,672 0 0
LL-1602 . CLARKSVILLE ... 07/01/2016 .. . 16,845,875 |. 0 0 .0 0 107,387 0 0
LL-1604 . LAFAYETTE ... ...12/22/2016 .. K . 12,446,076 |. 0 0 .0 0 ..76,239 0 0
LL-1701 .... WEST CHESTER .. 01/30/2017 [ 7,182,748 |.... 0. 0. 0. 0 ... 101,842 |... 0. ...0
LL-1702 .... KISSIMMEE ... 03/02/2017 JU 28,627,112 |.... 0. 0. 0. 0 ... 225,720 |... 0. .0
LL-1703 .... COLUMBUS ... 06/13/2017 JO 37,745,837 |.... 0. 0. 0. 0 ... 193,911 |... 0. ...0
LL-1705 .... PORT WENTIORTH 12/07/2017 B 30,168,673 |.... 0. 0. 0. 0 L. 217,974 ... 0. .0
LL-1706 .... PLAIN CITY 06/21/2018 14,048,984 |.... 0. 0. 0. 0 ... 170,713 |... 0. ...0
LL-1801 ... JOHNSTON 07/11/2018 19,930,444 |.... 0. 0. 0. 0 ... 89,716 |... 0. .0
LL-1802 .... KANSAS CITY 12/11/2018 33,684,000 |.... 0. 0. 0. 0 ... 148,820 |... 0. ...0
LL-1901 ... FINDLAY ... 01/30/2019 20,651,412 |.... 0. 0. 0. 0 .. 232,149 |... 0. .0
LL-1902 . ANN ARBOR .10/23/2019 .. ..41,346,493 |. 0 0 .0 0 211,493 0 0
LL-2001 . DAVENPORT .02/27/2020 .. . 32,331,061 |. 0 0 .0 0 181,194 0 0
LL-2002 . CARRBORO .. .06/22/2020 .. . 15,347,406 |. 0 0 .0 0 ..78,528 0 0
LL-2003 .... GREENWOOD ... 06/15/2020 21,591,468 |.... 0. 0. 0. 0 ... 104,215 |... 0. .0
LL-2004 .... TRENTON 11/16/2020 JO 10,135,039 |.... 0. 0. 0. 0 .. 102,142 |... 0. ...0
LL-2104 .... BLOOMINGTON . 08/25/2021 JU 17,915,064 |.... 0. 0. 0. 0 0. .0
LL-2106 .... KISSIMMEE 12/06/2021 [ 9,078,446 |.... 0. 0. 0. 0 0. ...0
LL-2201 .... NOBLESVILLE ... 02/14/2022 JU 17,789,693 |.... 0. 0. 0. 0 0. .0
LL-2204 .... WEST CHESTER 03/18/2022 JO 15,781,438 |.... 0. 0. 0. 0 0. ...0
LL-2205 .... CAPE CANAVERAL .. 03/24/2022 JU 16,248,239 |.... 0. 0. 0. 0 . 0. .0
LL-2209 .... CHARLESTON 06/27/2022 JO 19,421,321 |.... 0. 0. 0. 0 ... 109,325 |... 0. ...0
LL-2211 . AMERICAN CANYON . 09/22/2022 I 31,476,025 |.... .. 0. .0 .0 ..0].. ... 119,671 ... 0. ...0
0299999 Mortgages W|th partial repayments 541,687,400 0 0 0 0 0 0 4,689,462 4,689,462 0 0
0599999 - Totals 573,261,545 0 0 0 0 0 0 34,683,975 34,683,975 0 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC ..oovvuuiiiiiiiiineieiinninnnns BOSTON ..eeeeeniisseeennnieeeeeennnneeeeee [eneees MA.......... First Eagle Direct Lending Fund IV, LLC ..ooovueiiiiinnninns Joeee 1.GFE ...... L. 12/08/2018 . [ i | [ereereeie e 10,228 [oieiiiiniieieceiiineeees freianeeerniiaeas 319,372 |oueeiiiieenn 11.110
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 0 10,228 0 319,372 XXX
81375P-10-1 ......... [Securities Lending FUnd, LLC w..v.voveeesueseesessessesssssssnesesseane [CINCINNATI oo | [Securities Lending Fund, LLC w...oovruereererrerresrseeseesnans [ 1.6 .. R A e 79,489,826
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Affiliated 0 79,489,826
000000-00-0 ......... AUDAX MEZZANINE Audax Direct Il ....oveeeimmiiieieiinie e WILMINGTON e AUDAX MEZZANINE Audax Direct Il .....oveeeeemmiiiiiiiiiiiiiieeee Joeeeiiiee s e 1..06/29/2022 . feeiiiin e s e 343,799
000000-00-0 ......... Golub Capital Partners GDLC Feeder Fund ... Chicago .|Golub Capital Partners GDLC Feeder Fund .. .|....08/12/2022 ... ....990,000
000000-00-0 ......... PineBridge Investments L.P. NEW YORK ... .|PineBridge Investments L.P. e 1172872018 [ e e 3,897
000000-00-0 ......... PineBridge Investments L.P. ..|PineBridge Investments L.P. .|....10/20/2022 ... ... 247,494
000000-00-0 . .[Summit Partners Il LP CAYMAN ISLANDS . weeeeo.{Summit Partners |1l LP P eeeeeeens|....10/01/2018 ... .... 416,449 .
1799999. J0|nt Venture Interests - Fixed Income - NAIC DeS|gnat|on Not Assigned by the SVO - Unaffiliated 0 2,001,639 0 9 432,005 XXX
6099999. Total - Unaffiliated 0 2,011,867 0 9,751,377 XXX
6199999. Total - Affiliated ‘ ‘ ‘ | | 0 79,489,826 0 0 XXX
6299999 - Totals 0 81,501,693 0 9,751,377 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
81375P-10-1 ..... Securities Lending Fund, LLC ......c..eeueeees CINCINNATI ..eiiiiiiieeeecnniiis foeenennnnd OH......... Securities Lending Fund, LLC ............. ....05/13/2024 ...]....09/30/2024 ...|... 56,466,984 [.....covvuiiiies Jonmniiniennnnnn [ | e [ T ... 56,466,984 |... 56,466,984 |...euuuiiiiiinn fooeeiiieiiiiiins e [ T
1699999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Affiliated 56,466,984 0 0 0 0 0 0| 56,466,984 | 56,466,984 0 0 0 0
000000-00-0 ..... Audax Direct Lending Solutions D .............. WILMINGTON .evveeeeeceenieeeee Joeeennans DE......... Audax Direct Lending Solutions D ........ ....10/24/2018 ...|....08/26/2024 ...|....... 365,176 [eeneeeeeennins Joeeemmnieeeeen foreeeeeeeenes foeveeeeeee o [V PR AR 365,176 |....... 865,176 [eeeeeeeeennns Joeeeemneeeeeen foeeeeeennnns [V IR
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... Wilmington ....coovvveieieeiininns Joeeeennns = R ....01/24/2017 ...|....07/24/2024 ...|....... 674,464 |...oeeeeennes oeeemnnieeeeeen feeeeeeeeeenes e o0 e et 674,464 |....... 674,464
000000-00-0 ..... Goldman Sachs LP I LP .... ... |NEW YORK ... . ....|Goldman Sachs LP Il LP .. ....07/30/2019 ...|....08/05/2024 ...|.... 1,301,424 |... e |eee. 1,301,424 ... 1,301,424 |...
000000-00-0 ..... Goldman Sachs LP LP ... | NEW YORK ... ....|Goldman Sachs LP LP ...07/16/2016 ...|....08/05/2024 ...|....... 438,329 |... P TP 438,329 |....... 438,329 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 .oooeiiiiiiie s Chicago weveueveeeereiieeeeeeiiiiees Joeeennnns | [ Partners 11 ..oooomiiiiiiiiiiiiieceeee ....04/01/2018 ...|....07/25/2024 ...|........ 78,691 [oeeeeiiiiees Jeemneeeeeenn o e [l [V TR INURRR 78,691 |........ 78,691
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund ..... Chicago wvveeeveeerneiieeeeeeniiiees Jeeeennnns L RN ....08/12/2022 ...|....08/29/2024 ...|....... 286,969 |.eevveeeeeennn feeeeeeee e e O [ . 246,969 . 246,969
Maranon Capital L.P. Senior Credit Maranon Capital L.P. Senior Credit
000000-00-0 ..... Strategies V . .. |Chicago .. .|Strategies V . ..09/21/2017 . .08/21/2024 .. . 348,365 348,365
000000-00-0 ..... PineBridge Inves ments NEW YORK . .|PineBridge Investments ..11/28/2018 . .09/12/2024 .. .. 75,107 . 75,107
000000-00-0 ..... PineBridge Investments L. P . NEW YORK ... .|PineBridge Investments L P ..10/20/2022 . .07/10/2024 .. . 153,058 N 153,058
000000-00-0 ..... Summit Partners |11 LP . | CAYMAN I'SLANDS .. .| Summi t Partners |11 LP ...10/01/2018 ...|....08/02/2024 ...|.... 2,504,386 |... .... 2,504,386 |...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette 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
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 6,185,969 0 0 0 0 0 0| 6,185,969 | 6,185,969 0 0 0 0
000000-00-0 ..... [ TXFL NN Office Investor Holdings, LLC ...... [Cincinnati ... T OH......... [Cash Return ... ....07/01/2019 ...]....00/04/2024 ...]... 21,626,633 e s .. , , e s 0...... 512,862
2299999. Joint Venture Interests - Real Estate - Affiliated 21,626,633 0 0 0 0 0 0 28,805 28,805 0 0 512,862
6099999. Total - Unaffiliated 6,185,969 0 0 0 0 0 0 6,185,969 6,185,969 0 0 0
6199999. Total - Affiliated 78,093,617 0 0 0 0 0 0| 56,495,789 | 56,495,789 0 0 512,862
6299999 - Totals 84,279,586 0 0 0 0 0 0] 62,681,758 | 62,681,758 0 0 512,862
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ...eeueeeeeeenaeeeeemneeeeeeeeneeeeeernnneeeeeenenneeeeennnneeeeenns | ceeernniiinnees Jeonnnd 09/01/2024 ..... Interest Capitalization ... 551 . L 551 [ AL .
38378N-KB-8 ......... GNR 2013-173 Z  3.250% 10/16/53 ....cevvvnnniiiiiiiiieic i enennans | eeeeeennieeens o 09/01/2024 ..... Interest Capitalization 61,302 |. 61,302 |... A
38378N-LV-3 ......... GNR 2013-191 Z  4.071% 11/16/53 .eeeeeeeeeeee e eeeer e eeen e e eennieeeees | cevvviniiinnnns [eennid 09/01/2024 ..... Interest Capitalization ... 47,778 |. . 47,778 ... AL
38378N-YB-3 ......... GNR 2014-24 KZ = 4.007% 01/16/54 ...covvvrnniiiiiiiiiiiiiiin e ecvnii e ecnnninns | eeeeeennineeens [onnid 09/01/2024 ..... Interest Capitalization ... 43,502 |. ... 43,502 |... A
912810-TY-4 ......... U S TREASURY  2.125% 02/15/54 ....eeeeeeeeeeeee e eeeeie e eeceee e e eeenne e eeeennne e e eennneneeeees | oevevnnnninnnes Jonnnd 08/08/2024 ..... Various 8,723,732 |oeeeeeeieeenniaees 8,720,000 |... AL
912810-UC-0 ......... U S TREASURY  4.250% 08/15/54 ....evviiiiiiiiiiiiiiiiiiniceccci e ecnnnieeenennn | eeeeeenniineens fonnid 08/15/2024 ..... CITADEL SECURITIES LLC . R 1,370,000 |... A
91282C-KP-5 ......... US TREASURY NOTES ~ 4.625% 04/30/29 ...eeeeeeieieeeeeieeeeeeeeee e eeeenne e e e eennne e e eeennnneneeeenne | oevvvnnniinnnns Jonnid 09/26/2024 ..... CITIGROUP GLOBAL MKTS .. 8,881,532 |oeeveeiiieeeniiens 8,500,000 |... AL
912820-KQ-3 ......... US TREASURY  4.375% 05/15/34 .covvinniiiiiiiiiiiiiiciin e esnnnieeeennn | eeeeeenniineens [onnid 08/13/2024 ..... LT RO KON 5,606,136 [...ovvvvinnnniinenns 5,390,000 |... A
91282C-1B-5 ......... US TREASURY NOTES  4.375% 07/31/26 .oeeeiiieiineiaieeiiennaeeeeennnnaaseernnnnaseernnnnnsseeennnnnns | seeeeensnnnnnes |oennnd 08/27/2024 ..... BNP SECURITIES ... ieeeeuuieeeeennuusseeeenneseaeeennssseeeennnsseseennnnneesennnnnsaennnnnnnsseeennnns |reennnnnnsseennnnnnnseernnnnnnereee |oerrnnnseseernnnnnseees 7,220,256 |eeveneeiaiiinninns 7,165,000 A s
0109999999. Subtotal - Bonds - U.S. Governments 31,968,745 31,298,133
3136AI-EH-6 ......... FANNIE MAE 201728 2017-28 VZ  4.000% 04/25/57 .....eoeeeeeeeeeeeeeeeeee e eeeeens | evvviiinineninn feeend 09/01/2024 ..... Interest Capitalization ...67,012 |. ...67,012 |...
31394F-ED-3 ......... FNR 2005-74 NZ 6.000% 09/25/35 .....cevvvunniiiiiiiiiiiiiiiiiie e sreriin e secrnin e sensnesessnnnns | aeeeeennnnneees fonnnd 09/01/2024 ..... Interest Capitalization ... 14,519 | ... 14,519 |...
626300-PD-3 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL  5.150% 06/30/28 ........eoeeeeeeemnnnneeernnnnnnaeeennnnns | cvvevennnnnnnes Joennsdd 07/02/2024 ..... BARCLAY S .. iiite ettt ittt e e eeeti e eeeenneeeeeennaaeeeennnnateernnnnnaeeeeennnnseeennnnnnneeerrnnnns |reeennnnaseeernnnnaseeernnnnaaereee Jerrnnaaereerennaaaaaes 3,550,000 |..eveuuiiiiiiiinines 3,550,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 3,631,531 3,631,531
723040-AA-8 ......... PINEBRIDGE ~ 9.691% 09/21/32 ....eeieeeieeeeeeee et eeen e e e e eenne e eennnnnees | cevvviniiinnees Jeennid 07/02/2024 ..... PRIVATE PLACEMENT .... .. 444,051 |...
72304@-AB-6 ......... PINEBRIDGE  11.691% 09/21/32 ...oiiviiiiiiiiiiiiiiiiiiiii e ernnineees | eeeeeenniieeees [onnnd 07/02/2024 ..... PRIVATE PLACEMENT ....
00817Y-AQ-1 ......... AETNA INC ~ 3.500% 11/15/24 07/18/2024 ..... BARCLAYS ...
023608-AH-5 . ..| AMEREN CORPORATION  2.500% 09/15/24 . 07/18/2024 BARCLAYS ...
025816-DV-8 . ..| AMERICAN EXPRESS CO  5.043% 07/26/28 .. 07/22/2024 MORGAN STANLEY FIXED INC .
026650-FM-8 . ..| AMERICAN HONDA FINANCE  5.460% 01/12/26 . 07/10/2024 BANK of AMERICA SEC ....
032654-AT-2 ......... ANALOG DEVICES  5.210% 10/01/24 .eoeeeeeieeeeee e eeeene e eeennne e eeennnenees | ceevriniiinnnes Joennid 09/19/2024 ..... MIZUHO SECURITIES USA INC ...
05348E-AU-3 ......... AVALONBAY COMMUNITIES ~ 3.500% 11/15/24 ...oovvveiiiiiiiiiiiiiiiiiin v eeennniines | eeeeeennieeees fonnid 09/12/2024 ..... BARCLAYS ....
05351W-AC-7 ......... AVANGRID INC  3.200% 04/15/25 ....eeeeeeeneeeeeennnaeeeeennnaeeeeeennneeeeeennneeeeeennnnaneeeennnns | cevvvnnniinnnes Jennid 07/31/2024 ..... BARCLAYS ...
05526D-AZ-8 ......... BAT CAPITAL CORP  3.222% 08/15/24 ....euiiiiiiiiiiiiiiiiiincecciiiin i eesnnninees | eeeeeenniieeens fonnid 07/10/2024 ..... TD SECURITIES .
05531F-BH-5 ......... TRUIST FIN CORP  2.500% 08/01/24 ......eeeeeeeeeeeeeeeee e e eeenne e eeenne e e eennnnneeeens | cevvvinininnnns Jonnid 07/17/2024 .....
05552J-AA-7 ......... PNC BANK NA  2.500% 08/27/24 ........ovvvuiiiiiiiiiiiiiiiiiiiisievciiis s sernnn s sssnnnnnnes | aeeevennnineees fonnnd 07/29/2024 ..... BANK of AMERICA SEC ..
05606F-AN-3 ......... BX 2019-0C11 E  4.075% 12/09/41 eorreeieeeieiee e eeenne e eeennne e e eennnnees | cevvviniiinnnes Jeennid 09/10/2024 ..... BANK of AMERICA SEC .. 224,512 |.
07911E-AA-0 BELLEVUE 10 APTS LLC ~ 4.990% 04/01/60 .....cevvvveniiiiiiiiiiiiiiiiiineecriiieeeeevniineeecennnnns | eeeeeenniineees fonnnd L0 11 ) RO RO, 4,200,000 |.
117043-AS-8 . .| BRUNSWICK CORP  0.850% 08/18/24 ........... 07/22/2024 US BANCORP .. 1,610,021 |.
12652X-AA-1 . ..|Credit Suisse Mo2017TIMErust 2017-TIME A 3.646% 11/13/39 07/17/2024 BANK of AMERICA SEC ..408,750 |.
15189T-AW-7 . ..| CENTERPOINT ENERGY ~ 2.500% 09/01/24 ......... 07/18/2024 ..228,006 |.
15477C-AA-3 . ..| CNTRL PARENT/CDK GLB INC ~ 7.250% 06/15/29 . JANE STREET EXECUTION SERVICES 252,858
172967-NM-9 . .|CITIGROUP  6.488% 03/17/26 ... INTL FCSTONE FINANCIAL INC .
17325F-BH-0 ......... CITIBANK NA  5.668% 08/06/26 .......cevvuniiiiirniiiieiiiiiiieeiiiiineeecnnineesennnieeernnnnnes | aeeeeenniinenes fonnnd 07/30/2024 ..... CITIGROUP GLOBAL MKTS
17327C-AP-8 ......... CITIGROUP INC  5.654% 01/25/26 .....eeeeeeeeeeieeeeeeeee e eeeeee e e e eenns e e eenne e e eennn e eees | ceevviniiinnnns Jonnid 09/24/2024 ..... INTL FCSTONE FINANCIAL INC .
17327C-AU-7 ......... CITIGROUP INC  5.411% 09/19/39 ...evvvriiiiiiiiiiiiiiiiii e eennineeees | aeeeeenniineens fonnnd 09/12/2024 ..... CITIGROUP GLOBAL MKTS
19828T-AC-0 ......... COLUMBIA PIPELINES OPCO  6.544% 11/15/53 ..ereeeeieeeeiee e eeeeee e eeeeeeeeeeennnnes | cevvviniinnnes feennid 09/05/2024 ..... SEAPORT GROUP LLC ..
20848V-AA-3 ......... CONSENSUS CLOUD SOLUTION ~ 6.000% 10/15/26 ......cevvvnniiiiiinniniiiiiiiiinieiiiiincecciniinnneenns | eeeeeenniieeens fonnid 09/25/2024 ... GOLDMAN SACHS
224044-CH-8 .........[COX COMMUNICATIONS INC ~ 3.150% 08/15/24 07/18/2024 ..... BARCLAYS .
292554-AR-3 .. |ENCORE CAPITAL GROUP INC ~ 8.500% 05/15/30 . 09/17/2024 MORGAN STANLEY FIXED INC . .. 247,871 |.
316640-AA-2 . ..| 5TH AND MENDOCINO PARTNE ~ 4.950% 03/01/63 . 07/31/2024 STERN ... ..700,000 |.
340711-AW-0 . ..|FLORIDA GAS TRANSMISSION ~ 4.350% 07/15/25 ... 07/19/2024 BARCLAYS . .. 787,332 |
34417R-AC-0 . ..|Focus Brands Fun20171A 2023-2 A2  8.241% 10/30/53 09/05/2024 MIZUHO SECURITIES USA INC .. 294,357 |.
345397-G2-3 ......... |FORD MOTOR CREDIT  5.303% 09/06/29 .........ccvvvnrnnns 09/11/2024 CITIGROUP GLOBAL MKTS .. 799,940
362090-AA-9 .........|Golub Capital Partners GDLC Feeder Fund  4.500% 07/31/31 .. 09/23/2024 ..... PRIVATE PLACEMENT
38141G-WQ-3 ......... [ GOLDMAN SACHS GROUP INC ~ 3.272% 09/29/25 ......ccevvuiiiiiiiiiiiiiiiiiiiinneecciiin e eecennineeeennns | eeennnneeenenns [oond 08/27/2024 ..... BARCLAYS
403949-AQ-3 ......... |HF SINCLAIR CORP  5.000% 02/01/28 .......eeeeeeeeeneeeeeeeie e e e eeene e e eeenn e e e e eenne e e eeennen | cevnniinnnnnnns [eeeead 09/13/2024 ..... ROBERT W. BAIRD ....
403949-A0-3 ......... HF SINCLAIR CORP  5.000% 02/01/28 .......ceuuuuiiiiiunuiiiiiiiiiiiisriirniseeseisniseseersnnnseeees | aeeeeessnnnenes |ouunsd 09/05/2024 ..... Tax Free EXChange ......iiieeueiiiiiiuuuiiiiiiiiiiiiiiiiiiiiessiitii e e s s eeuna e e e s eesnaseseranannseneees
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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
404121-AL-9 ......... HCA INC  5.950% 09/15/54 ......eeeeieeee e eeeen e e eenn e e eennne e e e ennnnnees | eeeernniinnnes Jennnd 08/07/2024 ..... CITIGROUP GLOBAL MKTS .. 9,993,500 |. ....10,000,000 |... 2.C FE
43776R-AA-0 ......... HOMESTEAD 406-L TRUST ~ 4.950% 09/01/74 ....ccovvvnniiiiiiiiiiniieiiiiin e ecenninns | eeeevennieeees fonnid L0 11 ) RSP RO, 4,310,000 [oeuiiiiiinnnnninennns 4,310,000 |...
438516-CY-0 ......... HONEYWELL INTERNATIONAL INC  4.700% 02/01/30 eevveeneeeeennieeeeeennieeeeeeeneeeeeeenneeeeeenn | oevevnnninnnns Joennid 07/29/2024 ..... N
44891A-DJ-3 ......... HYUNDAI CAPITAL AMERICA  5.990% 09/24/27 .....cceevvviiiiiiiiiiiiiieiiiiiineeecviineeecenninenees | aeeveenniineens fonnid 09/23/2024 ... ....23,000,000 [. ....23,000,000 ...
479281-AA-5 ......... JOHNSONVILLE AERO COMBST  5.078% 10/01/54 ....eieeeeeeieeeeeieeieeeeeeeeiee e eeennee e eennnnneeeee | oevvvvniinnnns foennid 09/25/2024 ..... MORGAN STANLEY FIXED INC ...eeeeeeeeeeeeie e e eeeeee e e e e eeneee e e e e meee e e e e ennna s e e eemnnneeeeennnnnns eeeennnnnaeeeennnnnneeeennnnnnerees Joermnnannneennnnnannees 7,000,000 |..eeeveenneeeeeennnnns 7,000,000 |...
491386-AP-3 ......... KENTUCKY POWER CO  7.000% 11/15/33 ..oevvviiiiiiiiiiiieicieiin i eecvnnineeeennn | eeeeeenniineens fonnid 09/18/2024 ..... SEAPORT GROUP LLC .. 14,460,590 |. ..12,971,000 |...
501044-DV-0 ......... KROGER €O 5.000% 09/15/34 .....ieeeeeeieeeeeeee e e eeeeie e e e eeeee e e e erene e e eennneeeeeennnneees | oevvvnnniinnees Jonnnd 09/12/2024 ..... CITADEL SECURITIES LLC . 602,276 |. 596,000 |...
501044-DIi-8 ......... KROGER €O 5.500% 09/15/54 .....vviiiiiiiiiiiiiiiiiiiececiii e ennnnnnes | aeeeeenniineens fonnid 08/20/2024 ..... Various ..9,977,000 |. ....10,000,000 ...
502431-AV-1 ......... L3HARRIS TECH INC ~ 5.500% 08/15/54 07/29/2024 ..... MORGAN STANLEY FIXED INC . .. 9,865,100 |. ..10,000,000 |...
52637H-AA-2 . .. |LEOGCARTERSVILLE LLC ~ 4.950% 04/01/62 . 08/30/2024 ..500,000 |.
536210-BN-5 . ..|LION INDUSTRIAL PRIVATE PLACEMENT  5.260% 09/10/29 . 09/10/2024 PRIVATE PLACEMENT . .. 7,000,000 |.
55903V-BE-2 . .. [MAGALLANES INC ~ 5.141% 03/15/52 .............. 07/18/2024 J P MORGAN SEC ..
56585A-AF-9 ......... MARATHON PETROLEUM CORP  6.500% 03/01/41 .eeniieeeeie e eceee e eeenneeeeeee | eevvviniiinnnes [eennid 09/11/2024 ..... FIRST HORIZON ...
577081-Al-2 ......... MATTEL INC  5.450% 11/01/41 oorenniiiiiiiiiiiiiin e ennnninns | eeeeeenniineens [onnid 09/27/2024 ..... GOLDMAN SACHS
58769J-AV-9 ......... MERCEDES-BENZ FIN NA  5.590% 07/31/26 ...ceevreeeeeeeeeeeeeeeeee e eeeee e eeeene e eennneees | oevvviniiinnnes foennid 07/29/2024 ..... CITIGROUP GLOBAL MKTS ..
59565J-AA-9 ......... MIDAS OPCO HOLDINGS LLC ~ 5.625% 08/15/29 .....cevvvnniiiiiiiiiiiiiiniiiniinciiiinsnecceniinneennnnns | eeeeeenniieeens fonnid 09/05/2024 ..... STIFEL NICHOLAS ....
62912X-AC-8 ......... NGPL PIPE LLC  7.768% 12/15/37 eeeeieeeeeeeeee et eeenee e e eennee e eennnnneeees | cevvvnniiinnnes Jeonnid 09/06/2024 ..... SEAPORT GROUP LLC ..
63861C-AG-4 ......... NATIONSTAR MTG HLD INC ~ 6.500% 08/01/29 ......evvviiiiiiiiiiiiiiiiiiiiieeiieiineeccrvineeeeennies | eeeeeenniieeees fonnid 09/16/2024 ..... J P MORGAN SEC .. N
671160-8D-0 ......... Onslow Bay Finan2022J1 2022-J1 B1A  2.846% 02/25/52 ......euueeeeeenneieeeeiniieeeeeeenneeeeeeene | evvvviniiinnnns feennd 07/31/2024 ..... WELLS FARGO 345,237 |.
674599-CY-9 OCCIDENTAL PETROLEUM CORP  4.400% 08/15/49 09/20/2024 ..... J P MORGAN SEC .. 3,983,900 |.
682680-CG-6 . ..|ONEOK INC ~ 5.850% 11/01/64 ............... 09/10/2024 J P MORGAN SEC ..
69073T-AU-7 . ..| OWENS-BROCKWAY GLASS ~ 7.250% 05/15/31 . 09/16/2024 SUMRIDGE PARTNERS ..
72650R-BF-8 . ..|PLAINS ALL AMER PIPELINE ~ 3.600% 11/01/24 . 09/12/2024 .....|BARCLAYS .......
760759-AU-4 . ..|REPUBLIC SERVICES INC  2.500% 08/15/24 .. TD SECURITIES .
76132F-AB-3 . ..|RETAIL OPPORTUNITY IN  4.000% 12/15/24 DAIWA SECURITIES AMERICA .
78454L-AY-6 ......... SM ENERGY €O 7.000% 08/01/32 evvvvniiiiiiiiiiiiiiiiiinieeciiiis e ssernsi s esrnnnnssessnnnnesesenns | oeeeeennnnneees fonnnd 09/16/2024 ..... BARCLAYS
81685V-AA-1 ......... SEMPRA INFRASTRUCTURE PA  3.250% 01/15/32 .eeeeeeeeeeeee e e eeeen e eeeennnes | cevvviniinnnes feennid 09/17/2024 ..... Various ...
824348-80-8 ......... SHERWIN-WILLIAMS CO/THE ~ 4.050% 08/08/24 ......evvviiiiirinniiiiiiiiiinieciiiiineeeceniieeeennnnnns | eeeeeenniieeees fonnid 07/18/2024 ..... BARCLAYS .
830867-AA-5 ......... DELTA AIR LINES/SKYMILES DELTA AIR CORP  4.500% 10/20/25 ...ovveeeeeeeneeeeeeennieeeeeennees | cevvviniinnnns feennd 09/11/2024 ..... GOLDMAN SACHS ...
830867-AB-3 ......... DELTA AIR LINES/SKYMILES ~ 4.750% 10/20/28 .......ccvvvunniiiiiiiinieiiiiiineeccinineeecvnnineeees | eeeeeenniineees fonnid 09/12/2024 ..... GOLDMAN SACHS ...
854502-AN-3 STANLEY BLACK & DECKER INC ~ 4.000% 03/15/80 .....ceeeeermmnaeeeemmnnnaeeeeennnaneeeemnnneeeeennnnees | cevvvvnnninnnns Joennid 08/21/2024 ..... Cantor Fitzgerald Fixed .. . .
87303*-AA-9 . ..|THL Credit  5.000% 12/03/24 .. 07/26/2024 PRIVATE PLACEMENT ....... .. 194,332 |
89236T-ML-6 . ..| TOYOTA  5.730% 08/07/26 .... 08/06/2024 MIZUHO SECURITIES USA INC 7,355,000 |.
898912-AA-8 . ..| TSC SPV FUNDING,20241A 2024-1A A2 6.291% 08/20/54 . 08/15/2024 BARCLAYS ... ..585,000 |.
91159H-HK-9 . ..|US BANCORP  3.600% 09/11/24 .. 08/27/2024 BARCLAYS . 1,000,000 |.
91324P-FE-7 . .. |UNITEDHEALTH GROUP INC ~ 5.460% 07/15/26 . 07/23/2024 WELLS FARGO ... 1,030,000 |.
91889F-AC-5 ......... VALARIS LTD  8.375% 04/30/30 .eeereueeeeeennnaeeeeeennaeeeeeenneeeeemnnneeeeennnnneeeernnnnnneeenns | sovevnnninnnns Jonnnd 09/16/2024 ..... JANE STREET EXECUTION SERVICES ..
91911A-AA-2 ......... VALENCIA GROVE Il LLC ~ 5.450% 12/01/62 ...euvviiiiiniiiiiiiiiiiiniiiiiiiineeeceniineeecnniinneeees | eeeeeennnineees fonnndd 07/01/2024 .....
928668-CJ-9 ......... VOLKSWAGEN GROUP AMERICA ~ 6.020% 08/14/26 ......eeeeeeeeeeieeeeeeeeeeeeeeene e eeeenn e eeeennees | eeevviniinnnes feennid 08/07/2024 ..... GOLDMAN SACHS ...
AUDAX-1*-1 Audax Direct Lending Solutions ~ 8.000% 01/01/32 .. 07/31/2024 PRIVATE PLACEMENT

009089-AA-1 .
06367U-EQ-6 .
06418G-AM-9 .
67077M-AZ-1 .
007866-AE-6 .
03837A-AC-4 . .
05565E-CN-3 .........
05683V-BE-3

06237M-AD-5 .
17186H-AH-5

..|AIR CANADA 2013-1A PTT  4.12
..|BANK OF MONTREAL  5.710% 08/
..|BANK OF NOVA SCOTIA  5.960% 09/08/28
..|NUTRIEN LTD COM  5.900% 11/07/24 .......
..| AEROPUERTOS DOMINICANOS  7.000% 06/30/34
| APTV  5.750% 09/13/54 ........

BMii US Capital LLC 5.760% O
Bain Capital Cre20191A  Limi

CIMPRESS NV 7.375% 09/15/32

5% 05/15/25 .
21/26 ...

8/13/26
t 2019-1A CR2

.| BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES

7.159% 04/19/34 ...
6.250% 07/09/54 .

EE

09/30/2024
08/20/2024
09/04/2024
08/01/2024
07/01/2024
09/09/2024
08/07/2024
08/02/2024
07/01/2024

09/12/2024

HILLTOP SECURITIES INC.
MIZUHO SECURITIES USA INC
SCOTIA ...
TD SECURITIES .
BARCLAYS .......
J P MORGAN SEC
BARCLAYS
JEFFERIES & CO
CITIGROUP GLOBAL MKTS

GOLDMAN SACHS

..910,491 |.
..2,009,000 |
. 19,895,200 |.
1,000,000 |.

2,000,000 |-
20,000,000 |.
..... 1,000,000 |...

-10,000,000 |...

277,000 |...
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22535/1-AD-9 ......... |CREDIT AGRICOLE LONDON  3.250% 10/04/24 09/10/2024 CREDIT AGRICOLE PARIS .. . 42,521 [1.G
26244M-BA-9 . ..[Dryden Senior Lo201645A 2016-45A BRR  6.936% 10/15/30 09/25/2024 GOLDMAN SACHS ... L0 |1.AFE ..
36320T-BK-8 . ..|Galaxy CLO Ltd 201622A 2016-22A DRRR  8.536% 04/16/34 09/16/2024 J P MORGAN SEC .. 2.CFE ..
39541E-AE-3 . .. | GREENSAIF PIPELINES BIDC ~ 6.103% 08/23/42 .... 07/17/2024 J P MORGAN SEC HI-YIELD 1.EFE ..
45262B-AA-1 . ..| IMPERIAL BRANDS FIN PLC  3.125% 07/26/24 07/18/2024 BARCLAYS ...eeeeiiieeeees 2.BFE ..
60700J-CU-7 . ..|MIZUHO MARKETS CAYMAN  5.810% 08/14/26 .. 08/14/2024 MIZUHO SECURITIES USA INC 1.F FE ..
60920L-AQ-7 . .| MONDELEZ INTL HLDINGS NE  0.750% 09/24/24 . 09/11/2024 US BANCORP .. 2.BFE ..
62878U-2J-0 NBN CO LTD  4.250% 10/01/29 09/25/2024 Various 1.0 FE
63906Y-AB-4 NATWEST MARKETS PLC  0.800% 08/12/24 .. 08/01/2024 Various 1.EFE
67712M-AB-5 . .| OHI GROUP SA  13.000% 07/22/29 ........... 07/17/2024 MORGAN STANLEY FIXED INC . 4BFE ..
86562\1-BM-1 . ..| SUMITOMO MITSUI FINL GRP  2.696% 07/16/24 . 07/09/2024 TD SECURITIES ..o 1.G FE ..
902674-2X-1 ......... UBS AG LONDON  5.890% 09/11/25 09/23/2024 ... MIZUHO SECURITIES USA INC ... 1.EFE
98313R-AH-9 ......... WYNN MACAU LTD  5.625% 08/26/28 .......euuuieeeeeunnusaesennnenasseeennnnsaeernnnnsssesennnnnsaennnnnns 09/17/2024 ..... UBS WARBURG ... eeeeeeueeseeennnasseeeeesaaseeemena e s e e e mnnasseeernsaeseeenns e e eeernnnaaaeeerrnnnnssaes 3.CFE .oooenn
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 255,875,765 253,445,491 XXX
29273R-BA-6 ......... |ENERGY TRANSFER PARTNERS  8.527% 11/01/66 ....evveueieeimrnnarrernnnnnaaseernnnnaseernnnnnaseennenns | sevevsssnnnnnne Joennns 07/25/2024 ..... SUNTRUST ettt e st e et s s e eenee e s eeenesesseeenesaseeennssaseeernnnaaseennnnnnaseeennnnnnteere |reennnnnnsreeennnnnseeernnnnnareene |oerennasereernnnaaererenes 418,275 |eveeeiiiiiniieeeeees 429,000 3AFE .oooeeees
1309999999. Subtotal - Bonds - Hybrid Securities 418,275 429,000 8,717 XXX
2509999997. Total - Bonds - Part 3 291,894,316 288,804, 155 1,326,327 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 291,894,316 288,804, 155 1,326,327 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
009158-10-6 ......... UBS WARBURG ... 213,481 |.
015271-10-9 . ..| ALEXANDRIA REAL ESTATE REIT UBS WARBURG .
03027X-10-0 . ..| AMERICAN TOWER CORP REIT .. UBS WARBURG . .
032654-10-5 ......... ANALOG DEVICES ....eevviiiiiiiiiiie e e i et eeenii e ssnna s ennnn e s sennnn e sssnnnnnnes | sennnnneeeennns foounnd 08/23/2024 ..... UBS WARBURG ... 480.000 |....
053015-10-3 ......... AUTOMATIC DATA PROCESSING INC ..eeeeeeemnnneeeeeenne e e eeernie e e e eeeene e e e eemnnneeeeernnnnneeeeenen | cvnnnenennnnnnn Jonnnd 09/27/2024 ..... UBS WARBURG ... ..291.000 |....
09247X-10-1 ......... BLACKROCK INC ...eeiiiiiie e ciiii e eesnna e s e nnnnn s s snnnnnnns | cennnnnenenenns fouand 09/27/2024 ..... UBS WARBURG ...
09857L-10-8 ......... BOOKING HOLDING ... eeeeeeeeeeeeeennneeeeemnn e e eeeennneeeeeennnaeeeeennnnneeeennnnneeeeennnnnnseeeennn | connienenesnnnn Joonnnd 08/23/2024 ..... UBS WARBURG ...
11136F-10-1 ......... PR IPURRRSUUTUR RN 07/15/2024 ..... Stock Split ... ... 14,535,000 |....
149123-10-1 ......... CATERPILLAR INC .. eeee e e e e e et e e e e e e e e e e e e e nnn e e e ennne e e e e ennnnneeeennnnns | cvnnnennesnnnnn Jonnnd 09/27/2024 ..... UBS WARBURG ... 177.000 |....
166764-10-0 ......... CHEVRON CORPORATION ...iiiiiuiieieiiinii s e eeesii s s cenni s s ernnn s s ennnnn s s s snnnnnnssssnnnnnsens | cennnnneeeennns foounnd 09/27/2024 ..... UBS WARBURG ...
172908-10-5 ......... CINTAS CORP ....eeeeeeeeee e e e eemee e e e e eene e e e e ennne e e e eennnneeeeeennnnaeeeernnnnnnseeennnnnneeeennnnns | consienneesnnns Jonnad 09/12/2024 ..... Stock Split N
254687-10-6 . 07/29/2024 J.P. Morgan ..572,002 |.
3030311-10-2 . 07/29/2024 J.P. Morgan .. 331,501 |.
35137L-10-5 . . 09/27/2024 UBS WARBURG . 70,741 |.
363576-10-9 ......... ARTHUR J GALLAGHER & €O ....eeeerenneeeemnnneeeeemnnaeeeeennniaeseeemnnneeeeennnnnaeeeeennnnneeeennnns | connienensnnnns Jonnnd 09/27/2024 ..... UBS WARBURG ... ... 94,808 |.
458140-10-0 ......... INTEL CORPORATION ..evviiiiiiiiiiie et e e e s e nai s s s rrnan e s snnnnnns | eeeeennnnneeees [oeeens 09/27/2024 ..... L R R 2,004.000 |.... ... 47,966 |.
460690-10-0 ......... INTERPUBLIC GROUP ...t eeeeeee e e e ee e e e e e e e e ee e e e e e ennne e e eeennnnneeeeennnnns | eeveesssinnnnns [eeens 09/27/2024 ..... UBS WARBURG ... eeeeeueeeeemnni e e eeemene e e e e eeese e e e e emeea e e e e eennna e e eeemnnn e eeennnnnaeeeeennnnnaaee [oeeeemnnnnaneeeennnnnns 4,421.000 |.... .. 141,610 |.
494568-10-1 ......... KINDER MORGAN .....eerrrunnieiiiiiie et cesi e ceeii e eeni e sessna e s e nnnan e e s esnnnnnns | sennnnneeenenns foouand 08/23/2024 ..... UBS WARBURG ....41,233.000 |.... 880,024 |.
595017-10-4 ......... MICROCHIP TECHNOLOGY INC ..eeeeeeeeeeeeee e e e eeee e e e eeen e e e e e e e e e eenn e e e eenne e e e eennnnnns | cvnnnennnnnnnnn Joonnnd 07/16/2024 ..... P MOTGaN CSA e e et e et e e e e e e e e e e e e e e e e e e e e ennnnneeeee [eeeeernnneeeeeennnaas 6,153.000 |.... 581,258 |.
65339F-10-1 ......... NEXTERA ENERGY INC ...evvvrieniiiiiiiis it rrrsi s renis s ennnn s snnnnesesennns | cennnnneeenenns fouand 09/27/2024 ..... UBS WARBURG ... .. 2,536.000 |.... 214,514 |.
704326-10-7 ......... PAYCHEX INC . eeeeeeee e e e ee et e e e e e e e e e e e e e e ennn e e e eennnaeeeeennnnneeeennnnnnenes | conniinenennnns Joonnnd 09/27/2024 ..... UBS WARBURG ... 970.000 |.... 128,902 |
741441-10-8 T ROWE PRICE GROUP INC ..evvvniiiiiiiiiieiciiii e cceiii e cesnn e sennni s esnnnnnneseens | cennnnneeeeenns Jouand 09/27/2024 ..... L R R 1,022.000 |.... .. 112,455 |.
74251V-10-2 . .| PRINCIPAL FINANCIAL GROUP 09/27/2024 UBS WARBURG . 1,090.000 |. 94,425 |.
744320-10-2 . .. | PRUDENTIAL FINANCIAL . 09/27/2024 UBS WARBURG . 1,003.000 ..121,821 |.
79466L-30-2 . .| SALESFORCE.COM INC . 07/29/2024 J.P. Morgan CSA . 758.000 .. 197,424 |.

808513-10-5 .
844741-10-8

.| SCHWAB CORP ...

SOUTHIEST AIR ...

08/23/2024
09/27/2024

UBS WARBURG .
UBS WARBURG ...

..... 4,600.000 |....

..319,658 |.
138,005 |.
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872540-10-9 ......... TJX COMPANIES INC 09/27/2024 ..... UBS WARBURG ... 7,672.000 |.... .0
882508-10-4 ......... TEXAS INSTRUMENTS 09/27/2024 ..... UBS WARBURG 224.000 |.... 0
88579Y-10-1 ......... 08/23/2024 ..... UBS WARBURG .0
918204-10-8 . . ...09/27/2024 ... UBS WARBURG .. .0
949746-10-1 ......... 09/27/2024 ..... UBS WARBURG .0
963320-10-6 ......... WHIRLPOOL CORP 09/27/2024 ..... UBS WARBURG 0
988498-10-1 . .| YUM! BRANDS INC .. ....09/27/2024 ..... UBS WARBURG .. .0
G1151C-10-1 ......... ACCENTURE PLC-CL A . . 08/23/2024 ..... UBS WARBURG ....449.000 |.... .0
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 0
31337#-10-5 ......... |FHLB CINCINNAT | ittt i et c et e e e e e s e e s e eaai s s e s e ebnis e e s e esbaa e s e eeennnsseeeeennns | ............... | ...... 07/10/2024 ..... PRIVATE PLACEMENT ... iivuuniiiiiiuniiiiiiiitis st s iiits s s s ereaui s s e s rreesessssennnnsssssresnnnssesnnnsnns [sosseesnnnssesrnnnnnns 16,442.000 [...oovvvviiiiiiinnnnns 1,644,200 |.ovveniiiiiiniiniiiiiiiiniiiiins o [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,644,200 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 8,553,791 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 8,553,791 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 8,553,791 XXX 0 XXX
6009999999 - Totals 300,448,107 XXX 1,326,327 XXX
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..38378N-F3-2 |GNR 2014-50 C  3.400% 02/16/47 ........ccceeees [ orrnnnn . 09/01/2024 . | Paydoun ... 25,468 |.... 26,711 |.... 214 ). 26,926 |.. 0 e .0 . 02/16/2047 . [1.A ........
..38379U-NF-9 | GNR 2016-45 10 0.647% 02/16/58 .........ceven [oeennn . 09/01/2024 . | Paydoun ... ...922 ... ...588 |.... 0 e ...0 . 02/16/2058 . [1.A ........
MORGAN STANLEY FIXED INC
..912810-TS-7 U S TREASURY ~ 3.875% 05/15/43 ......ccvvvvvees | uunnnns . 09/26/2024 . | .eeenieiiiiie e 23,119,788 ...l 3,250,000 |........ 2,994,570 |........2,997,872 |...ccovvvnnnnnn 0 fernnnnnnnn 8,189 [oniiiiiiiinnn0 6,159 |0 | 3,004,031 115,702 |....... 115,702 . 05/15/2043 . [1.A ........
..912810-TX-6 |U S TREASURY  4.250% 02/15/54 08/21/2024 . |CITIGROUP GLOBAL MKTS .. |. . 1,817,322 ..1,765,000 ..1,604,756 |. K . 1,605,639 .211,684 |. 211,684 |.. . 02/15/2054 . [1.A .
..912810-TY-4 |U S TREASURY  2.125% 02/15/54 ... . 08/13/2024 . | Various .......cceeeeiiinnn |oee ..9,022,316 |........ 8,720,000 |........ 8,723,732 [ovvvvvvvvnnnnnnnnn 0 o0 o 138 0 e 138 [0 e, 8,723,869 |[...............0 |....... 208,447 |....... 208,447 . 02/15/2054 . [1.A ........
MORGAN STANLEY FIXED INC
..91282C-JJ-1 |US TREASURY NOTES ~ 4.500% 11/15/33 ........... [....... . 08/02/2024 . ..6,262,945 |........ 6,000,000 |........ 6,090,883 |.... ... (3,517) | L (B517) |0 e 6,087,366 |...............0 |....... 175,579 |....... 176,579 . 11/15/2033 . [1.A ........
..91282C-JW-2 | US TREASURY NOTES ~ 4.000% 01/31/29 ......cceee [eennnn . 07/02/2024 . | BNP SECURITIES ........... |.... . 1,779,450 |........ 1,810,000 |........ 1,793,087 [oooeeiiiiiiieeeena 0 0 s 1,131 JU I <) I O | B N 1,794,168 |...............0 |....... (14,718) |....... (14,718) . 01/31/2029 . [1.A ........
MORGAN STANLEY FIXED INC
..91282C-KP-5 |US TREASURY NOTES  4.625% 04/30/29 U PRI . 09/06/2024 . | .evvviiiiiiiiiiiiiiiriiininnns e | 10,819,034 |....... 10,320,000 |....... 10,338,175 |.... .. (1,138) | S(1188) |l 0 e, 10,337,037 |.. . 481,997 |....... 481,997 . 04/30/2029 . [1.A ........
..91282C-K0-3 | US TREASURY  4.375% 05/15/34 P I . 08/15/2024 . | CITADEL SECURITIES LLC |.......eeveveeeeenes |oeeens 4,856,273 |........ 4,700,000 |........ 4,889,291 |.... .0 . (149))... 0 s 4,889,142 |.. ..... (32,869)|....... (32,869) . 05/15/2034 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 37,703,999 36,591,926 36,460,834 3,133 0 3,133 0 36,468,178 0 1,235,822 1,235,822 XXX
Redemption 100.0000
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 ........ D..... ROV 72 O K R 18,600 |............ 18,600 |............ 10,862 [o.evvvevvvnnnnnnee (VR [V R VAL [V R VAL T [V R 18,600 [.ooeeeeennnnns (VO [V [V 70 . 07/09/2030 . |5.B FE
DOMINICAN REPUBLIC SOVEREIGN  5.500% MORGAN STANLEY FIXED INC
. 25714P-EP-9 | 02/22/29 .....eevviiiiiiiiiiiiiiiniiiiiiiiiiineees [ D IRV VA V17 R K R 7,084,000 |........ 7,000,000 |........ 7,045,500 |........ 7,034,493 |............... [V R (4,359) [ceevnnennnnnne [V R (4,359) [ceevnnnnnnnnnne [V R 7,030,134 [.ocoeeiennnnns 0 . 02/22/2029 . |3.C FE
REPUBLIC OF POLAND SOVEREIGN ~ 5.500%
L 731011-AW-2 | 04/04/53 ... (D . 07/01/2024 . | JEFFERIES & CO ...oevvnnes |ouee . 4,797,500 ..5,000,000 .4,900,470 |.... , . 04/04/2053 . [1.G FE .
..903724-BM-3 | UKRAINE SOVEREIGN  7.375% 09/25/34 o (D..... . 07/22/2024 . | BANK of AMERICA SEC .... .. 112,000 350,000 ...64,209 |.... .0 . . 09/25/2034 . |6. FE .....
0309999999. Subtotal - Bonds - All Other Governments 12,012,100 12,368,600 11,999,172 0 (2,000) (2,000) 619,736 XXX XXX
CAHFA 2021-3 X CAHFA 2021-2  0.843% 03/25/35
2 A3033D-AH-8 | eeeeiiiiiiiiieeieeeeeeeeeeeeee [ . 09/01/2024 . |Paydoun ......cooovieiiiiins e e [V 0 [ 16,523 |............ 13,779 |l [V R (13,779) |cvevveieiienns [V R (13,779) |cevvveiieienns [V (VN O (VO [V [V 2,671 |. 03/25/2035 . [1.B FE .
CALIFORNIA STUD CHNTYS DEV AUT NURSING HOME Redempt ion 100.0000
..130808-2B-3 |2.050% 08/01/30 . . 08/01/2024 . .... 460,000 |.......... 460,000 |.... ..9,430 |. 08/01/2030 . [1.D FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.248% 06/25/40 .... . 09/01/2024 . | Paydoun ... ...20,547 |............ 12,838 |.... .. (12,838) |... ..2,205 |. 06/25/2040 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300 3.
L2BHXNT-6 | 08/15/42 oo [ . 09/01/2024 . | Paydoun ... 3 TAE 3,735 e (133) )0 . 08/15/2042 . [1.A ........
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 09/01/2024 . |Paydown 26,658 |.. . (2,085) . 02/01/2046 . [1.A .
FREDDIE MAC - CMO FHR 2432 PH 6.
LB133ONENT-9 108/15/32 i [ . 09/01/2024 . |Paydoun .....coooevviiiiiins |oviniiiinininnns o 4,991 i 4,991 [ 4,649 |........ 4,856 |............l [V 135 [oeeiiiiiiinnee [V R 135 . 03/15/2082 . [1.A ........
FREDDIE MAC - CMO FHR 2126 CB  6.250%
LB133TI-DR-1 1 02/15/29 i [ . 09/01/2024 . | Paydown . 02/15/2029 . [1.A ........
..3133TK-FG-0 |FHLMC FHR 2140 ND  6.500% 04/15/29 ........... [..ceees . 09/01/2024 . | Paydoun ... 0 0 . 04/15/2029 . [1.A ........
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 ........euvvn [oeeennn . 09/01/2024 . | Paydoun ... 0 . .. 0 . 01/25/2042 . [1.A ........
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 ........evvvn [oeeennn . 09/01/2024 . | Paydoun ... 0 12,135 .. 0 . 02/25/2032 . (1.A ........
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 .........ccc. [.eeenn . 09/01/2024 . | Paydoun ... ... 138,011 0 138,011 0 . 01/25/2044 . [1.A ........
..3137A8-SR-0 |FHUS FHR 3841 NW  4.500% 04/15/26 ........ccc [.eeeenn . 09/01/2024 . | Paydoun ... ...49,371 0 ..49,371 |.. 0 . 04/15/2026 . [1.A ........
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 .......evvvnn [oreennn . 09/01/2024 . | Paydoun ... ...16,022 0 ..16,022 |.. 0 . 10/15/2040 . [1.A ........
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 ......cccceer [oeeennn . 09/01/2024 . | Paydoun ... 69,503 0 69,503 |.. 0 . 05/15/2044 . [1.A ........
..3137BL-N2-0 | FHUS K049 X1  0.670% 07/25/25 ...... 09/01/2024 . |Paydown 0| 0| . 07/25/2025 . (1.
..3137BR-0L-2 | FHUS FHMS K057 X1 ~ 1.284% 07/25/26 09/01/2024 . |Paydown 0| 0| . 07/25/2026 . (1
..3137FJ-ZB-8 |FHUS K084 X1 ~ 0.334% 10/25/28 ... 09/01/2024 . |Paydown 0| 0| . 10/25/2028 . (1
..3137FT-Z8-9 |FHUS K110 X1  1.811% 04/25/30 . |. 09/01/2024 . | Paydown 0| 0| . 04/25/2030 . (1
..3137FU-PE-8 |FHR 4988 IH 10  2.500% 07/25/35 . . |- 09/03/2024 . | Paydown 0| 0| . 07/25/2035 . (1.
..3138EG-0R-8 |FN FN AL0463  3.000% 07/01/26 ...........cooee [ oennnn . 09/01/2024 . | Paydoun ... 0 0 . 07/01/2026 . (1.
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 .......ccevvee [ereennn . 09/01/2024 . | Paydoun ... 0 0 . 09/01/2043 . [1.A ........
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 .......ccceeeee [ onnnnn . 09/01/2024 . | Paydoun ... .0 . 0. . 10/01/2045 . [1.A ........
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..31302X-5H-7 |FHR FHR 2517 BQ  5.500% 10/15/32 .....evvvunnn [oreennn . 09/01/2024 . |Paydoun .....coooeeiiiiiiins foriiiiiii e 8,060 ....8,060 1,987 . .0 . 0 ...8,060 |.. . 10/15/2082 . [1.A ........
..31396E-HU-3 | FREDDIE MAC FHR 3063 LY ~ 5.500% 11/15/25 ... |....... . 09/01/2024 . | Paydoun ... ... 18,392 ... 18,392 ...18,329 |.... .0 . 0 .. 18,392 |.. . 11/15/2025 . [1.A ........
..31396G-BL-4 |FHR FHR 3087 KX  5.500% 12/15/25 ........ccco. [eennnn . 09/01/2024 . | Paydoun ... ... 29,048 ...29,048 ...28,941 |.... .0 . 0 ..29,048 |.. . 12/15/2025 . [1.A ........
..31396G-LX-7 |FHR FHR 3091 CB  5.500% 01/15/26 .........ceo. [ennnn . 09/01/2024 . | Paydoun ... ... 17,601 ... 17,601 .. 17,538 |.... .0 . 0 ..17,601 . 01/15/2026 . [1.A ........
..31396G-RY-9 |FHR FHR 3098 HV ~ 5.500% 01/15/26 .........cco. [.eennnn . 09/01/2024 . | Paydoun ... ... 32,099 .0 . 0 . 01/15/2026 . [1.A ........
..31396H-FA-2 |FHR FHR 3107 MY  5.500% 02/15/26 ............. [....... . 09/01/2024 . | Paydoun ... ... 11,081 .0 . 0 . 02/15/2026 . [1.A ........
..313960-B6-5 |FNR 2009-73 LD ~ 4.000% 09/25/29 .......ccoeees [ereennn . 09/01/2024 . | Paydoun ... ...61,183 .0 . 0 . 09/25/2029 . [1.A ........
..31397H-YG-7 |FHR FHR 3320 LB 5.500% 06/15/27 .......evvvnn [oeeennn . 09/01/2024 . | Paydoun ... .. 20,626 .0 . 0 . 06/15/2027 . [1.A ........
..31397H-YJ-1 |FHR FHR 3320 MB  6.000% 06/15/27 ............. [..ceens . 09/01/2024 . | Paydoun ... 13,033 .0 . 0 . 06/15/2027 . [1.A ........
..31398F-TR-2 |FNR 2009-91 GL  4.000% 11/25/24 09/01/2024 . | Paydown ... 785 0 0| . 11/25/2024 . (1.A .
..31398J-N7-4 |FHR FHR 3573 MD  4.000% 09/15/24 .. 09/01/2024 . |Paydown 26,587 0 0| . 09/15/2024 . [1.A .
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 09/01/2024 . |Paydown 16,329 0 0| . 01/15/2025 . [1.A .
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 .............. [..cces . 09/01/2024 . | Paydoun ... .. 19,257 .0 . .0 . . 12/01/2025 . [1.A ........

INDIANAPOL IS IND LOC PUB IMPT BOND BANK Redemption 100.0000

.. 455288-VR-4 |6.210% 02/01/27 ...oeeiiiiiiiiiieiiiiieeeeeeis [ eveeens . 08/01/2024 . . 02/01/2027 . |1.D FE ....
N HSG FIN AGY SINGLE FAMILY HSG ~ 3.230%
..604160-HR-8 | 08/01/49 ....oovvviiiiiiiiiiiiiiiiiiiiiciciieeeeeeeens [ . 09/01/2024 . . 08/01/2049 . |1.A FE ...
TXBL MUNI FUNDING TRUST VARIOU NURSING HOME
..62630W-EL-7 |5.150% 09/01/30 .eeeiiuiiiiiiiiiiiiiiieeeeeiies [ ereeens . 07/03/2024 . | .. . 09/01/2030 . |1.E FE ....
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 .....ooeervecs | evennn . 07/03/2024 . . 10/01/2037 . |2.B FE ....
..928120-03-5 |VASHSG 2013-D A 4.300% 12/25/43 .........eevn [oeeennn . 09/01/2024 . . 12/25/2043 . |1.A FE ...
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
..92813T—EE-6 | 08/25/42 .....eveeeiiiiiiieeiiiiiiiee e | eeees . 09/01/2024 . [ ..eveiiiiiiiiiiiieiiiiiiieees e feee.....9,086 [onlllllll 9,056 il 90056 [l 90056 [0 e 0 L0 0 . 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 4,061,333 4,061,333 4,273,292 1,570,436 0 (109, 106) 0 (109, 106) 0 4,061,333 XXX XXX
Redemption 100.0000
. 000000-00-0 |PINEBRIDGE ~ 9.691% 09/21/32 .......eevvevviunnns | nnenn L 0771072024 . [ eveeiee [ [ 184,362 |...oeeenn 184,352 |........... 184,352 |.......... 166,091 |....coveeeeene [V O, (O O [V O, (O O [ O 184,352 . 09/21/2032 . |2.CPL ....
Redemption 100.0000
. 000000-00-0 |PINEBRIDGE 11.691% 09/21/32 .....evvvvveeiinns | eeenn L 07/10/2024 . [ eveeeeeii [ [ 83,79 |..ccoeeens 83,794 |............ 83,794 |............ 75,4% ... [V O, (O O [V O, (O O [V 83,794 . 09/21/2032 . [4.A PL ....
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 | 07/30/51 . 07/30/2024 . |Paydoun ... .0 [ 2,000 . 07/30/2051 .
..00841Y-CB-2 | ABMT 2015-3 B1 ~ 3.477% 04/25/45 ... 09/01/2024 . | Paydoun 0] 93,434 . 04/25/2045 .
..023608-AH-5 | AMEREN CORPORATION  2.500% 09/15/24 . 09/15/2024 . |Maturity . .. 359,000 ..359,000 ..357,061 |. 0 .359,000 . 09/15/2024 .
..025816-Cli-7 | AMERICAN EXPRESS CO  4.050% 05/03/29 09/24/2024 . | GOLDMAN SACHS . 17,014,410 17,000,000 .16,929,710 |. 0] 16,950,681 . 05/03/2029 .
..02665X-AA-7 | AH4R 2014-SFR3 A 3.678% 12/17/36 . 09/01/2024 . | Paydoun ... 11,855,493 .11,855,493 11,854,717 |. 0 11,855,493 . 12/17/2036 .
..02665X-AD-1 | AH4R 2014-SFR3 D 5.040% 12/17/36 ...ccccuvvee | vveennn . 09/01/2024 . [Paydoun ......cceeeeeeeiiics foereiiiiiiieeeiis [ 9,150,000 |........ 9,150,000 |........ 9,246,566 |.... 0 e 9,150,000 |.. . 12/17/2036 .
..02666A-AA-6 | AH4R 2015-SFR1 A 3.467% 04/17/52 .....ccevnn | ueeenn . 09/01/2024 . |Paydoun ... .0 [ . 04/17/2052 .
..02666A-AG-3 | AH4R 2015-SFR1 XS 0.000% 04/17/52 .....cccee |eveeenn . 09/01/2024 . |Paydoun ... .0 [ . 04/17/2052 .
..038779-AB-0 | ARBYS 2020-1A A2 3.237% 07/30/50 ......ceeees | vunenn . 07/30/2024 . |Paydoun ... .0 [ . 07/30/2050 .
..05526D-AZ-8 |BAT CAPITAL CORP  3.222% 08/15/24 ............ |.eeeeen . 08/15/2024 . [Maturity . .0 [ . 08/15/2024 .
..05531F-BH-5 | TRUIST FIN CORP  2.500% 08/01/24 ............. |.eeeeen . 08/01/2024 . [Maturity .... . . . 0 fes . . 08/01/2024 . |1.G FE ....
..05552J-AA-7 | PNC BANK NA  2.500% 08/27/24 . |- 08/27/2024 . [Maturity .... .......... 680,000 |.......... 676,910 |.... ....0 [.......... 680,000 [.. . 08/27/2024 . |1.F FE ...
..06051G-FH-7 | BANK OF AMERICA CORP  4.200% 08/26/24 ....... . |- 08/26/2024 . [Maturity ........ccccoees |oereiiiiiennnnniis |-e.... 3,000,000 |........ 3,000,000 |........ 3,011,430 |.... 0 fes 3,000,000 .. . 08/26/2024 . 2.A FE ....
..06051G-GZ-6 | BANK OF AMERICA CORP  3.366% 01/23/26 ....... . 09/04/2024 . [BARCLAYS .....coociieneers foeeeiiiiiieeeeeiis [eee. 1,985,020 ... 2,000,000 |........ 1,925,620 |.... 0 e 1,984,935 |.. . 01/23/2026 . |1.G FE ....

BASIN ELECTRIC PRIVATE PLACEMENT  6.390% Redemption 100.0000
..070101-J#-8 |02/15/54 uvveeeeeeeiiiieeeeeiieeeeeeiieaees | e . 09/15/2024 | .vviiiiiiiiiiieiiiiiiies e o 1,041,667 |........ 1,041,667 |........ 1,041,667 |.....eeeeeennn.... 0 Joeeeeiines 0 [t 0 loeeeeinees 0 fooeeeanns 0 loeeeeines 0 [, 1,041,667

. 02/15/2054 . [1.F Z .....
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BENCHWARK Mor tga2024V5 2024-V5 XA  1.208%
..08163X-AZ-6 | 01/10/57 ...evvvvvrrrrnrirniinnnns [ . 09/01/2024 . | Paydoun ... we (1) .0 . 0 . 01/10/2057 . [1.A FE ....
..097023-DL-6 |BOEING CO  6.528% 05/01/34 ........evvvueunnnnnn [erreenn . 09/26/2024 . | BARCLAYS .. e (52) ) .0 . 0 . 05/01/2034 . [2.C FE ....
..117043-AS-8 | BRUNSWICK CORP  0.850% 08/18/24 .......cccoees [oreennn . 08/18/2024 . |Maturity ....ccccoviiiiiins Joeveeeennnnnnnnns e 1,616,000 ... 1,616,000 |........ 1,610,021 [ooeeeviiiiinnnnnn O o0 s 5,979 |. .0 . 0 . 08/18/2024 . 2.B FE ....
..117043-AU-3 | BRUNSWICK CORP  4.400% 09/15/32 .... U [N . 07/15/2024 . |MARKET AXESS .. .0 . .0 . . 09/15/2082 . (2.B FE ....
BX Trust 2021CIP 2021-CIP B 6.482%
L A24B4F-AE-T | 12/15/38 oo [ . 07/15/2024 . |Paydoun ......cooeeiiiiiiins foniniiii e 229,3% |........... 229,3% |........... 229,070 |........... 229,203 |ooeevviiiiinns [V 191 | 0 0 . 12/15/2038 . [1.A ........
Cascade Funding 2022HB8 Trust 2022-HB8 A
.. 12526W-AA-7 | 3.750% 04/25/25 ....evvnnnniiiiiiiiin [ . 09/25/2024 . |Paydoun ......cooooiiiiiiins i e 453,138 |........... 453,138 |........... 444,163 |........... 447,949 |oooiiiiininns [V R 5189 |l 0 0 . 04/25/2025 . [1.A FE .
.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 .......evvvvnn [oeeennn . 09/18/2024 . | Paydoun ... .0 . 0 . 09/18/2045 . [1.F FE .
.. 12647P-AF-5 | CSMC 2013-7 A5 3.000% 08/25/43 .........ccce. [oeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 08/25/2043 . [1.A ........
.. 12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 .......eeevn [eeeennn . 09/01/2024 . | Paydown .0 . 0 . 09/25/2057 . [1.A ........
.. 12657N-AA-8 | CQP HOLDCO LP/BIP-V CHIN ~ 5.500% 06/15/31 .. |....... . 07/24/2024 . | GOLDMAN SACHS . .0 . .0 . . 06/15/2031 . 3.B FE .
CPS Auto Trust 2022A 2022-A C  2.170%
. 126590-AE-8 | 04/16/29 ....oooeeiiiiiiiii [ . 09/15/2024 . |Paydoun ..........coeeeenns 0 [V R 1,440,345 |....oovvnnenee (VO [V [V 21,000 |. 04/16/2029 . [1.C FE .
COLT Funding LLC20226 2022-6 A1  4.650%
L 12662Y-AA=7 | 0B/27/67 ...evvvvvvvvviiniiiiiiiiiniiiiiiiniiiinnnnnns [ eeeeens . 09/01/2024 . | Paydoun ... . .0 . 0 20,267 |.. 0 . 06/27/2067 . [1.A FE .
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 .. 08/01/2024 . |Paydoun ... .(28) .(24)]. . (14)) 0 0| .4 0| .1 11/25/2035 . [1.A FM .
.. 14448C-AS-3 | CARRIER GLOBAL CORP  3.577% 04/05/50 08/13/2024 . (Call 77.3990 ..6,615,000 ..6,614,757 |. .6,614,300 |. 0 0| .6,614,352 0| ..(1,291,968) |. 04/05/2050 . [2.B FE
..15189T-Al-7 | CENTERPOINT ENERGY ~ 2.500% 09/01/24 . . |- 09/01/2024 . [Maturity .. P 0 0| .229,000 0| 2,863 |. 09/01/2024 . |2.B FE
INTL FCSTONE
.. 172967-KG-5 |CITIGROUP ~ 3.700% 01/12/26 ....cevvnnnnnnnn [ eeeennn . 08/08/2024 . | INC .4,998,3% |.... .0 . w0 |, 4,908,788 |.. . (80,538) |.... 198,875 |. 01/12/2026 . [1.G FE .
..17307G-L9-7 |CMLTI 2005-9 22A3  6.000% 11/25/35 .......... [....... . 09/01/2024 . | Paydoun ... L3147 .0 . 0 . 11/25/2035 . [1.A FM
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 ............ [.....es . 09/01/2024 . | Paydoun ... ....2,686 |.... .0 . 0 . 10/25/2043 . [1.A ........
.. 17324D-BA-1 | CGCMT 2015-P1 XA  0.843% 09/15/48 . R [ . 09/01/2024 . | Paydoun ... 0 e (1,782) | 0 . 09/15/2048 . [1.A FE .
..17888H-AA-1 | CIVITAS RESOURCES INC ~ 8.375% 07/01/28 ..... |....... . 09/16/2024 . |US BANCORP .. .0 . 0 . 07/01/2028 . |3.C FE
.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 ............. [.oeees . 07/25/2024 . | Paydown .0 . 0 . 04/25/2047 . |2.C FE
..20338Q-AD-5 | COMMSCOPE FINANCE LLC ~ 6.000% 03/01/26 ..... |....... . 08/01/2024 . |Various ... .0 . 0 . 03/01/2026 . |5.A FE
.. 224044-CH-8 | COX COMMUNICATIONS INC ~ 3.150% 08/15/24 .... |....... . 08/15/2024 . |Maturity . R .0 . .0 . . 08/15/2024 . |2.B FE
Redemption 100.0000
..22970*-AA-8 |BNSF LEASE PP 4.070% 05/15/34 .........cceeees [ oennnn . 09/01/2024 . ...38,080 |.... .0 . 0 . 05/15/2034 . (1.D PL .
..233063-Ali-6 | DBJPM 2020-C9 XA  1.818% 09/15/53 ......cccct [oeennnn . 09/01/2024 . | Paydoun ... ... 3,459 |.... .0 . 0 . 09/15/2053 . [1.A FE .
..26208L-AE-8 |HONK 2019-2A A2 3.981% 10/20/49 .......ccooe [oeeennn . 07/20/2024 . | Paydoun ... ...10,625 |.... .0 . 0 . 10/20/2049 . |2.C FE
..26200X-AA-9 | HONK 2020-1A A2~ 3.786% 07/20/50 [ . 07/20/2024 . | Paydoun ... L1312 .0 . .0 . . 07/20/2050 . |2.C FE
..26209X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/51 ...eevvvvnnnn [oeeennn . 07/20/2024 . |Paydoun ......ooooeeeeiinins |ovnniiinnnninns o 1,250 [ 1,250 [, 1,287 0 0 . 01/20/2051 . |2.C FE
Redemption 100.0000
..28032M-AA-3 |ELM RD GENERATING STAT ~ 5.209% 02/11/30 .... [....... . 08/11/2024 . | evvvvriiiniiniiiiiiiis 0 0 . 02/11/2030 . [1.F FE .
..2893201-AG-0 |ELM RD GENERATING STAT ~ 4.673% 01/19/31 ... [....... . 07/19/2024 . |Various ... .0 . 0 . 01/19/2031 . [1.F FE .
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 ........eevvveee [eerenn . 09/01/2024 . | Paydoun ... . . .0 . . 0 . 06/25/2043 . [1.A ........
..30296A-AN-7 | FREMF 2017-K 61  0.100% 12/25/49 ........cccc [oeeeenn . 09/01/2024 . | Paydown ...12,510 |.... 0 e (12,510) ... 0 . . 12/25/2049 . (1.A FE
..30310X-AG-4 |FREMF 2019-K94 C  3.964% 07/25/52 ... [ . 08/02/2024 . | SOCIETE GENERALE R R .. . , . , . 3,143,444 . 0 e (14,979) ... .0 |........3,128,464 |.. . 07/25/2052 . (1.D ........
..30312D-AJ-0 |FREMF 2019-K98 C  3.738% 10/25/52 ......cccceu [eennnn . 08/02/2024 . | SOCIETE GENERALE ........ |oeeeeeeeeieeenennnns |oeeend 6,386,252 |........ 6,873,000 |........ 7,211,012 |........ 7,096,039 [V R (23,325) [cuvuvnnnnnnnnns 0 fnns 7,072,714 [oooeeieeennnn 0 f..... (686,462) |...... (686,462) . 10/25/2052 . (1.D ........
FREMF Mor tgage T2019K100 2019-K100 C  3.495%
..30313P-AU-7 | 11/25/52 . . 08/02/2024 . |BANK of AMERICA SEC .... . 8,321,371 .8,913,723 |.... 12,745 ). (605,008) |...... (605,008) . 11/25/202 . (1.D ........
..33767D-AB-1 |FIRSTCASH INC ~ 4.625% 09/01/28 .. 09/17/2024 . [BANK of AMERICA SEC .. 342,495 ..356,137 |. (893) |. . (12,749) |. (12,749) |.. . 09/01/2028 . |3.B FE
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 . . . 07/30/2024 . |Paydoun .......oooeveiiiiins Jeniiininiinins e 1,750 1,790 ... (40) ] . 04/30/2047 . |2.B FE
Focus Brands Fun20171A 2022-1 A2 7.206%
L S4417R-AB-2 07/30/52 woveveiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeees [ . 07/30/2024 . | Paydoun ... ... 12,500 ...12,500 |.... .0 . . 07/30/2052 . |2.B FE
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Redemption 100.0000
..34486*-AA-0 | FOOTBALL CLUB TRUST PP 3.410% 10/05/24 .... |....... . 08/01/2024 . | evvveniiiiniiiiiiiiiiiiininnn feeeeeeeeeeeeeeeeenns [ 384,616 |0 384,615 [l 384,615 (Ll 384,615 [0 L0 0 0 . 10/05/2024 . (1.F FE ....
..36228F-2R-6 | GSR 2004-6F 3A4  6.500% 05/25/34 .......ccceee [oeeenn . 09/01/2024 . | Paydoun ... . .0 . 0 . 05/25/2034 . [1.AFM ....
..36257C-AA-5 | GSMS 2017-GPTX A 2.856% 05/10/34 . 07/01/2024 . |Paydown . 682,808 . 682,808 |. ...0 ] 0 .0 682,808 0| . 05/10/2034 .
..36260R-AB-5 | GSMBS 2020-PJ6 A2  2.500% 05/25/51 .. . 09/01/2024 . | Paydoun ... ... 75,170 ...78,048 |.... ...(3,421) | .0 ..(3,421) ... ..75,170 |.. .0 . 05/25/2051 .
GS Mor tgage-Back2021MM1 ities 2021-MM1 A6
.. 36264J-AF-0 |2.500% 04/25/52 ......evvunnnnnniinin [ . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 12,121 [ 12,121 | 10,311 [ (VO [V R 1,810 [ [V R 1,810 [ [V R 12,121 [oeiiiiiiiiens (VO [V [V 80 . 04/25/2052 . |1.A ........
GS Mor tgage-Back2023PJ1 ities 2023-PJ1 A4
..36267T-AG-3 |3.500% 02/25/53 ......evvuummnninnnniniiis [ eeeeenn . 09/01/2024 . |Paydoun ......cooeveeeiniins ovinnninnnnnnnns Joeeeen. 68,002 ...l 68,002 ...l 61,160 [oniiinnnnnn 61,278 [0 s 6,730 |. . 02/25/2053 . [1.A ........
Redemption
..39121J-A@-9 | GREAT RIVER ENERGY PP 6.060% 07/01/26 ..... |....... AN V[0 S O R PR 51 8 < T A 555,556 0 0 . 07/01/2026 . [1.G ........
..403949-ANM-2 |HF SINCLAIR CORP  5.000% 02/01/28 ........ccu [eerennn . 09/05/2024 . | Tax Free Exchange .... 673,000 .0 . 0 . 02/01/2028 . |2.C FE
.411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 .... . |- 09/20/2024 . | Paydown .0 . 0 .0 . 12/20/2050 . |2.B FE
..44400M1-AA-4 | HUDSON PACIFIC PROPERTIE ~ 3.950% 11/01/27 .. . 07/10/2024 . | Various .4,516,667 |.... .0 . 0 635,658) . 1170172027 . |3.C FE
..45258-AA-5 | IMOLA MERGER CORP  4.750% 05/15/29 .. 09/16/2024 . | JEFFERIES & CO ..287,403 |. 0 0| 23,217 |.. . 05/15/2029 . [3.C FE .
..46590M-AT-7 | JPMCC 2016-JP2 XA 1.939% 08/15/49 09/01/2024 . |Paydown 0 0| . 08/15/2049 . [1.A FE .
..466247-SE-4 | JPMMT 2005-A5 1A2  5.099% 08/25/35 09/01/2024 . |Paydown 0 0| . 08/25/2035 . [1.A FM .
..46648H-AY-9 | JPMMT 2017-2 BY ~ 3.649% 06/25/47 ............. [oeeeens . 09/01/2024 . | Paydoun ... .0 . .0 . . 06/25/2047 . [1.A ........
JP Morgan Mortga20191 2019-1 B1  4.483%
.. 46650H-AN-8 105/25/49 ... [ . 09/01/2024 . | Paydown 0 L O X O O | N [V 157 [. 05/25/2049 . |1.A ........
JP Morgan Mortga2019LTV2 2019-LTV2 B4
..46651A-BD-3 |4.668% 12/25/49 ....ccoeeeiiiiiiiiiii [ . 09/01/2024 . | Paydown 0 0 . 12/25/2049 . (1.C ........
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .......cceen [reenn . 09/01/2024 . | Paydoun ... .0 . 0 . 05/25/2050 . [1.A ........
..46652H-AC-0 | JPMUM 2020-ATR1 A3 3.000% 02/25/50 ........ [.eeeenn . 09/01/2024 . | Paydoun ... .0 . 0 . 02/25/2050 . [1.A ........
..46653L-CK-0 | JPMMT 2020-LTV2 B4 4.012% 11/25/50 ......eee [.ennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 11/25/2050 . (1.B ........
..477600-AB-9 | JIMMY 2017-1A A211 ~ 4.846% 07/30/47 ......... [oeeennn . 07/30/2024 . | Paydoun ... .0 . 0 . 07/30/2047 . |2.B FE
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 ........... [....... . 07/30/2024 . | Paydoun ... .0 . 0 . 04/30/2052 . |2.B FE
..526057-BV-5 |LENNAR CORPORATION ~ 4.750% 05/30/25 .......evw [eeennn . 08/13/2024 . |Various ... .0 . .0 . . (15,218) |.... 111,601 [. 05/30/2025 . |2.B FE
MORGAN STANLEY FIXED INC
..55916A-AA-2 | MAGIC MERGECO INC ~ 5.250% 05/01/28 .......... [....... . 09/16/2024 . .0 . (5,686) |.... 7,419 |. 05/01/2028 . [4.C FE .
..57643M-HD-9 | MASTR 2004-10 4A4 ~ 5.500% 11/25/34 .. U IR . 09/01/2024 . | Paydoun ... 0 . 11/25/2034 . [1.A FM .
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58549J-BU-7 |83.000% 04/25/52 ...coooveiiiiiiiiiiiiiiiieiieieeeees [ . 09/01/2024 . | Paydoun ... .0 . .0 . 04/25/2052 .
..58769J-AV-9 | MERCEDES-BENZ FIN NA  5.590% 07/31/26 ....... [....... . 07/30/2024 . |Various ... K .0 . 0 e .. . 07/31/2026 .
..50980A-AB-3 |MCMLT 2017-2 M1 3.250% 07/25/59 ............. [.eeens . 09/01/2024 . | Paydoun ... . . , .. (2,837) ] .0 . 0 e 1,095,515 |.. . 07/25/2059 .
..50981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 09/01/2024 . |Paydoun ... . 1,005,142 1,003,228 |. .1,914 ). 0 0| .1,006,142 .0 .0 . . 11/25/2058 .
..60856B-AC-8 | MOLEX ELECTRONICS TECH ~ 3.900% 04/15/25 .... 09/04/2024 . [MARKET AXESS .. .. 991,690 ..099,717 |. 136 | 0 0| .999,854 (8,164) |. . (8,164) |.. . 04/15/2025 .
..61761J-3R-8 | MORGAN STANLEY ~ 3.125% 07/27/26 ......... 09/11/2024 . [DEUTSCHE BANK . ..978,580 ..999,370 |. . 154 | 0 0| .999,524 . (20,944) |. (20,944) |.. . 07/27/2026 .
..62482B-AA-0 | MOZART DEBT MERGER SUB  3.875% 04/01/29 09/16/2024 . | WELLS FARGO K .. 335,961 ..343,262 |. 1,442 ). 0 0| .344,704 . 04/01/2029 .
..62042(-AA-4 |NRPMT 2013-1 A1 3.250% 07/25/43 ............. . 09/01/2024 . | Paydown ... 13,031 ...13,609 |.... L322 . .0 . .0 . .. 13,931 . 07/25/2043 .
INTL FCSTONE FINANCIAL
..637432-NG-6 | NATIONAL RURAL UTILITY  3.250% 11/01/25 .... |....... L 08/13/2024 .| INC oo e e 4,911,550 |........ 5,000,000 |........ 5,008,900 |........ 5,022,504 |............... 0 fens (8,687) [c.vvvrnrnnnnnnn 0 0 fnns 5,013,817 . 11/01/2025 . [1.E FE .
..64016N-AA-5 |NBLY 2021-1A A2  3.584% 04/30/51 ............. [ ..ot . 07/30/2024 . | Paydoun ... .... 2,500 2,514 e 2,509 ... 0 0 .2,500 |.. ....67 |. 04/30/2051 . [2.C FE
..64016N-AC-1 |NBLY 2022-1A A2 ~ 3.695% 01/30/52 ........coees [rnnnn . 07/30/2024 . | Paydoun ... .12, ...12,500 |... ...12,500 |............12,500 |.... X .0 ..12,500 |.. ...346 |. 01/30/2062 . [2.C FE
..655844-Ali-8 | NORFOLK SOUTHERN CORP  5.590% 05/17/25 ...... [....... . 09/04/2024 . |MARKET AXESS ......coovves |oveniiniiiinniinns |oeees 7,021,420 |........ 7,000,000 |........ 6,641,890 |........ 6,956,236 [........eeeeee. [V R 20,648 |ooooeiiiiinnns [V R 20,648 |ooeoeiiiiennnns [V R 6,976,884 |...............0 |.........44,536 |.........44,536 |........... 313,040 |. 05/17/2025 . |2.A FE
Onslow Bay Finan2022J1 2022-J1 B1A  2.846%
LB7116W-BD-0 | 02/25/52 ...evvvniiiiiiiiiiiin [ e . 09/01/2024 . |Paydoun .....ccooeeeeiiiiins foveiinniiis e 1,110 |l 1,10 [ [ P (VO [V 198 |l [V 198 |l [V 1,110 [oeeeiiiinnnes (VO [V [V 3 |. 02/25/2052 . [1.C FE .
..681936-BD-1 | OMEGA HEALTHCARE  4.500% 01/15/25 ............ [....... . 09/27/2024 . | GOLDMAN SACHS .....oevvvve Jovveeveeeiiieeeeenns |oeees 1,996,280 |........ 2,000,000 |........ 1,962,120 |........ 1,994,731 [oooinnnnnnns 0 e 3511 | [V PO 3511 | 0 feennn 1,998,241 [.vvvvnnnnnes 0 [ (1,961))........ (1,961) [.......... 108,750 |. 01/15/2025 . [2.C FE
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¥'G03

OneMain Direct A20221A ivable 2022-1A A1

..68269D-AA-2 |4.650% 03/14/29 ....evvviiiiiiiiiiiiiiiiiiieeeees [ e . 09/14/2024 . Paydown .......cceeeeennnne . 2,115,001 ..2,115,001 ..2,114,864 |........ 2,114,920 |.... .2,115,001 |.. . 03/14/2029 . (1.A FE ....

..69354N-AC-0 |PRA GROUP INC  7.375% 09/01/25 ......ocoeeevin | vueennn . 09/04/2024 . [Call 100.0000 ..... ..274,000 274,000 265,095 |...........266,702 |.... ....269,513 |.. . 09/01/2025 . |3.B FE ....
PFP 111 20218 2021-8 A 6.197%

..69357X-AA-9 | 08/09/37 ...t [ reeeas . 08/14/2024 . [Paydonn ......cceveeeeiiiis fooreiiiiiiiieeiei [ 2,407,734 |........ 2,407,734 |........ 2,407,734 |........ 2,407,734 | 0 foeeeiiiiins (O IO 0 foreeeiiiiis (O O 0 foeeeens 2,407,734 | (O O 0 foreeeiiiiinas 0 foeeiinns 92,827 |. 08/09/2037 . [1.A FE ....

Redemption 100.0000

..694031I-AB-3 |PACIFIC BEACON LLC ~ 5.773% 07/15/26 ......... |.eee.n L 07/15/2024 . [ eveeieeiiiiiiieiiieees [ [ 90,695 |..cceeenns 90,695 |............ 77,091 [oeeinnes 87,611 oo, 0 foeeennne 3,084 |ooooiiiiinnnns 0 foeeeene 3,084 |ooooiiiiiannns 0 fooeeeanne 90,695 |...oveeeennnee (O O 0 foreeeiiiiiis [ P 5,338 |. 07/15/2026 . [2.B FE ....
PACEWell 5 Trust20211 2021-1 A 2.628%

L.B69410P-AA-1 | 10710759 . [ eeeees . 09/10/2024 . [Paydoun ......cceveieeiiiis foereiiiiiiieeiis [ 27,661 |........... 27,661 | 27,689 |............ 27,694 | 0 fooeeeenne (34) |- 0 fooeeeeenne (K7 0 fooeeeanne 27,661 | (O O 0 foreeeiiiiinas [\ IO 302 |. 10/10/2059 . |1.A FE ....

PACEWell 8 Trust20231 2023-1 A 5.500%
..69410T-AA-3 | 02/10/62 oo [ . 09/10/2024 . | Paydoun ...

Rederption  100.0000|

. 02/10/2062 . |1.A FE ...

..72303#-AA-7 |PINEBRIDGE ~ 6.000% 12/31/31 ....ccoviuviniaens | eveens L 09/12/2024 . [ eeeiieiiiiiii [ [ 403,525 |........... 408,525 |.....oeeen. 408,525 |........... 383,155 [c.oeeeeiinnnns 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeenne 403,525 |...ocoeiunnnns (O O 0 foreeeiiiiinas [ P 3,320 |. 12/31/2031 . [1.E PL ....

..72703P-AC-7 |PLNT 2019-1A A2 3.858% 12/05/49 ........oee | eeeeenn . 09/05/2024 . [Paydoun ......ccceveeieiiiis ferrieiiiiiiineiiis [ 12,500 |...ooeeeenne 12,500 |...coeeens 12,500 |....ooeeees 12,500 |...ccvveeennnne [V O, (O O [V O, (O O [V O 12,500 [vevvvvvvnnnnns (VN 0 | [V 362 |. 12/05/2049 . (2.B FE ....
Redemption 100.0000

..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... | ..ccoen L 09/13/2024 . [ eveeieieii [ [ 34,755 | 34,755 | 34,755 f.oooonnes 34,755 [oveeieiinnns [V O, [ O [V O, (O O [V O 34,755 | (VN 0 | 0 . 09/13/2027 . (1.D ........

Progress ResidenmSFR10 st 2021-SFR10 E2
..74333W-AL-6 | 3.666% 12/17/40
..T4387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 ...

....... . 09/01/2024 . |Paydoun ...
....... . 09/01/2024 . | Paydown ...

. 12/17/2040 . |2.C FE ....
. 12/25/2049 . |1.A ........

...... (186,480) |...... (186,480)

o o oo

..74460D-AC-3 |PUBLIC STORAGE INC ~ 3.004% 09/15/27 ......... |.eeeeen . 07/30/2024 . [ GOLDMAN SACHS . . 09/15/2027 . |1.F FE ....
..T47262-AZ-6 |QVC INC ~ 4.375% 09/01/28 .....evvvnnnninini [ eeeenn . 09/11/2024 . | Various e [ [ 1,114,878 [ 1,383,000 |........1,383,000 |........ 1,383,000 [.......ccevvennO ferrrrrrnnnnnnnn0 foiiiinnns0 o0 0 00 1,383,000 ol 0 e (268,123) |...... (268, 123) . 09/01/2028 . |4.B FE ....
Redemption 100.0000

..747420-AA-4 | SUN HOLDINGS PP 4.340% 08/15/51 ...cccevvvees | wveenns . 09/17/2024 . ...31,638 .0 . .0 [ . 08/15/2051 . |1.D PL ....
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 RN R . 09/25/2024 . |Paydoun ... .0 . .0 [ . 10/25/2063 . |1.A FE ....
..760759-AU-4 |REPUBLIC SERVICES INC ~ 2.500% 08/15/24 ..... |....... . 08/15/2024 . [Maturity . .0 . .0 [ . 08/15/2024 . |2.A FE ....
..76112B-SF-8 | RAMP 2005-SP1 1A6  5.000% 09/25/34 ........... | .eeeeen . 09/01/2024 . |Paydoun ... .0 . .0 [ . 09/25/2034 . [1.A FM ...
..76112B-Si-1 | RAMP 2005-SP1 249  5.250% 09/25/34 ........... | .eeeees . 09/01/2024 . |Paydoun ... .0 . .0 [ . 09/25/2034 . |1.A FM .
..78016E-ZV-2 |ROYAL BANK OF CANADA  5.690% 07/29/24 ....... |....... . 07/29/2024 . Maturity . .0 . .0 [ . 07/29/2024 . |1.E FE .
..79549A-YP-8 | SBM7 2003-1 A1 6.500% 09/25/33 ......cccuvvee | vveennn . 09/01/2024 . |Paydoun ... .0 . .0 [ . 09/25/2033 . [1.A FM ....
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 .......cceeee | eenenn . 09/01/2024 . |Paydoun ... .0 . .0 [ . 07/25/2043 . |1.A ........
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 ........ceeeee [erennn . 08/01/2024 . | Paydoun ... .0 . .0 [ . 01/25/2045 . |1.A ........
..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 09/01/2024 . |Paydown 0 0 . 01/25/2045 . |1.A .
..81745R-AH-3 | SENT 2013-3 B2 3.530% 03/25/43 . . 09/01/2024 . |Paydoun ... .0 . .0 . . 03/25/2043 . [1.A ........

Sequoia Mortgage20194 2019-4 B3

B17480-C0-5 | 11/25/49 ...evveiiiiiiiiiicieiee e . 09/01/2024 . | Paydoun ... .0 | 4,866 .0 [ . 11/25/2049 . |1.A ........
..822800-BY-6 | SCOT 2015-1 B1 ~ 3.775% 08/25/45 . - |- 09/01/2024 . [Paydown 0 36,277 0 . 08/25/2045 . |1.A . .
..824348-BQ-8 | SHERWIN-WILLIAMS CO/THE ~ 4.050% 08/08/24 ... |.......|. 08/08/2024 . Maturity . K 0 226,000 0 . 08/08/2024 . |2.B FE ....
..82568N-AC-5 | SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .... |....... . 07/30/2024 . | JEFFERIES & CO .. ...48,001 |... ...31,149 |.... .0 . ..33,613 |.. ..7,008 |.... . 10/01/2027 . |5.B FE ....
..842400-GN-7 | SOUTHERN CAL EDISON ~ 3.700% 08/01/25 ........ |....... . 08/16/2024 . [ GOLDMAN SACHS ..........o. |oeeeeeiiiinieneis [one...2,964,120 ... 3,000,000 |........ 2,993,580 |.... 0 e 885 |0 2,998,981 |.. . (34.,861) ... . 08/01/2025 . |1.G FE ...
..842587-DC-8 | SOUTHERN CO  4.475% 08/01/24 ..ocoovvnviiiiiins | eeeens . 08/01/2024 . [Maturity .....cooooviniees foeeeniiiiinenennis [oeee. 1,730,000 ... 1,730,000 |........ 1,726,592 |.... 0 3,408 |0 [ 1,730,000 |.. . 08/01/2024 . |2.B FE ....
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ....ceeuvvres | veeennn . 09/25/2024 . |Paydoun ... 100,942 100,937 |.... .0 | .100,942 |.. . 09/25/2037 . |1.A FE ...
..872480-AA-6 | TIF 2020-1A A 2.000% 08/20/45 ......ovvvveess | eeeeens . 09/20/2024 . |Paydown ... .... 200,000 199,913 |.... .0 . 200,000 |.. . 08/20/2045 . |1.F FE ...

Rederption 1000000
BT3035-AA-O | THL Credit  5.000% 12/03/24 vvveeerererees | o . 07/26/2024 .
8O177B-AA-3 | TPUT 20191 A1 3.750% 03/25/58 .vvvvveerrne | e . 09/01/2024 . |Paydown ..

..90353K-Al-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 ......... | .eeeees . 09/01/2024 . |Paydown
Redemption 100.0000
....... . 07/07/2024 .| ..

. 12/03/2024 . |1.E PL ....
. 03/25/2058 . [1.A ........
. 10/15/2051 . [1.A ........

..90931L-AA-6 | UAL 2016-1 AA PTT  3.100% 07/07/28 ... 79,149 ...79,149 ...79,149 |............79,149 |....

..79,149 |.. . 07/07/2028 . |1.F FE ....
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Redemption 100.0000
..909320-AA-4 |UNITED AIR 2014-2A PTT ~ 3.750% 09/03/26 .... |....... . 09/03/2024 . | evviiiiiiniiiiiiniiniiiniinns e | 714,307 |eeeeeenens 714,307 |l 714,307 . 09/03/2026 . 1.F FE ....
..91150H-HK-9 | US BANCORP  3.600% 09/11/24 ........ccooeeeeeies [ oennnn . 09/11/2024 . |Maturity .... . 1,000,000 ..999,250 |.... . 09/11/2024 . (1.G FE ....
..92343V-DS-0 | VERIZON COMMUNICATIONS ~ 5.012% 04/15/49 .... |....... . 07/10/2024 . | US BANCORP .. ... 37,756 ...38,023 |.... . 04/15/2049 . 2.A FE ....
Verus Securitiza20227 st 2022-7 A1 5.152%
.. 92530N-AA-4 | 07/25/67 ...cevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeins [ . 09/01/2024 . |Paydoun ......cooeeveiiiiins |oeneniiiieis e 182,498 |...........182,498 |........... 179,874 |.......... 180,679 |......ceveeenns 0 |eeeenns 1,818 [ 0 eeeeenn 1,818 . 07/25/2067 . [1.A FE ....
Redemption
..92783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ [....... . 09/30/2024 . | .eeeiiiiiiie , , , ;17 O | N (VO 0 | 0 . 06/30/2030 . [1.F PL ....
..950010-AS-0 | WFCM 2018-C46 ASB  4.086% 08/15/51 .......... [....... . 09/01/2024 . | Paydoun ... ... (1,213) | 0 e (1,279) | . 08/15/2051 . [1.A ........
..95002T-AA-2 | WFMBS 2020-3 A1 3.000% 06/25/50 .......evvvvs [ereennn . 09/01/2024 . | Paydoun ... ... (1,208) | 0 [ (1,208) ... . 06/25/2050 . [1.A ........
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.190% 08/15/53 ............ [..cees . 09/01/2024 . | Paydoun ... ... 20,754 |.... .0 . (21,504) |... . 08/15/2053 . [1.A FE ....
..976520-BL-2 |WIN 2014-2 B3 ~ 4.041% 09/20/44 ................ [ ... . 09/01/2024 . | Paydoun ... ...39,154 |.... .0 . . 09/20/2044 . (1.A ........
Zaxby's Funding 20211A 2021-1A A2
e e U LT 1 U [P . 07/30/2024 . |Paydoun .......oooeeeiiiiins Joeniiiiniiiiins e 2,461 |oeeeiennns 2,461 ... 2,975 |, (V2 0 s P2 [V ST 287 . 07/30/2051 . 2.B FE ....
BMO CAPITAL MARKETS CORP
..380355-AH-0 | GOEASY LTD ~ 9.250% 12/01/28 .......coeennnnnnn A..... . 09/16/2024 . | evvviiiiiiiiiiiiniiiiiiiiiins e [ 241,331 |l 225,000 fo..veeenne. 225,000 [........... 225,000 [...vunnnnnnnnnn 0 e (VO 0 | (VO 0 s 225,000 [.oooeiiiiiennn [V 16,331 |........ 16,331 [oevennnnee 16,708 |. 12/01/2028 . |3.C FE ....
HILLTOP SECURITIES INC.
..683715-AD-8 | OPEN TEXT CORP  3.875% 12/01/29 .............. A..... . 09/16/2024 . | evvviiiiiiiiiiiiniiiiiiiiiins e [ 214,719 |eeeeeeens 295,000 fo..veeennee 249,865 . 12/01/2029 . 3.B FE ....
GEMS MENASA KY LTD/GEMS GEMS MENASA CAYMAN
. 000000-00-0 |LTD  7.125% 07/31/26 ... D..... . 07/31/2024 . | Call 100.0000 ..... .. 285,000 285,000 274,669 |.... . 07/31/2026 . (4.B FE ....

Rederption 1000000

. 000000-00-0 |MINEJESA CAPITAL BV ~ 4.625% 08/10/30 ........ D..... . 08/10/2024 . .. 42,120 . . 08/10/2030 . |2.C FE

. 007866-AE-6 | AEROPUERTOS DOMINICANOS ~ 7.000% 06/30/34 ... [D..... . 07/01/2024 . [ BARCLAYS LONDON . . 2,009,000 .2,009,000 [.. . 06/30/2034 . |3.B FE
BSPRT Issuer, Lt2022FL8 2022-FL8 A  6.842%

..055983-AA-8 | 02/15/37 ...vveeiieiieeieeee s .. |D..... . 09/16/2024 . [Paydoun ......ccceeeeeeeiics foeeeiiiiiieeeeis [ 1,365,547 [l 1,365,547 |........ 1,365,547 |........1,365,547 [oooooiiiiiiin0 |0 o0 o0 0 s 1,365,547 |.. . 02/15/2037 . |1.A FE ...

..05601H-AA-2 | BSPRT 2021-FL6 A 6.311% 03/15/36 . .o |- 09/16/2024 . | Paydown ... .. 3,691,853 ..3,691,853 |. .3,691,853 |. .3,691,853 . 03/15/2036 . [1.A FE ....

.. 10554N-AB-4 | BRASKEM IDESA SAPI  6.990% 02/20/32 . R A . 09/26/2024 . [J P MORGAN SEC ... 137,000 . . 02/20/2032 . [4.B FE .
Canyon Capital C20203A 2020-3A C  8.063%

..13876R-AG-9 | 01/15/34 . 08/22/2024 . [Paydoun .......ceeeeeennnne . 1,000,000 994,000 [........... . . 01/15/2034 . |1.F FE

..17186H-AG-7 | CIMPRESS NV 7.000% 06/15/26 . . . 09/26/2024 . [Call 100.0000 .. 356,000 ..356,000 ..365,533 |. ..369,225 |. .(3,225) | ..(3,225) .356,000 . 06/15/2026 . |4.C FE ....

..20752T-AA-2 | CONNECT FINCO SARL/CONNE ~ 6.750% 10/01/26 .. . 07/18/2024 . [Various ... . 5,582,080 ..5,696,000 ..5,749,850 |. .5,705,877 |. (8,048) |. . (8,048) .5,697,828 . 10/01/2026 . |4.A FE ....

..22546Q-AP-2 | CREDIT SUISS NEW YORK ~ 3.625% 09/09/24 . 09/09/2024 . |Maturity . .5,000,000 ..5,000,000 ..4,999,600 |. . 4,999,776 |. . 224 | .5,000,000 181,250 |. 09/09/2024 . |1.E FE .

..29003B-AL-5 |ELMI5 2020-2A AR  6.694% 10/20/34 . 09/18/2024 . |Paydoun ... 20,000,000 .20,000,000 .20,000,000 |. .0 20,000,000 ,252,987 |. 10/20/2034 . [1.A FE

..45262B-AA-1 | IMPERIAL BRANDS FIN PLC  3.125% 07/26/24 ... . 07/26/2024 . Maturity . ....500,000 |.......... 500,000 |........... 498,989 |.... ..1,011 +..500,000 fouveeiiiiiiin0 o0 o0 e 7,813 |. 07/26/2024 . |2.B FE .
LoanCore 2021-CR2021CRE6r, Ltd 2021-CRE6 A

..53948H-AA-4 |6.511% 11/15/38 . [D..... . 07/15/2024 . |Paydoun ... ..841,315 841,315 806,742 |.... ... 17,382 |. .841,315 |.. .33,570 |. 11/15/2038 . |1.A FE ....
Logan CLO 111 Lt2022 822

..54054P-AA-4 | 04/21/35 ...ovviiiiiiiiiii s D..... . 09/06/2024 . [Paydoun .......cccevverienn feeeiiiiiiii o 30,000,000 |....... 30,000,000 |....... 29,635,500 |.......29,669,627 |............... 0 ... 330,373 [oeeieiiinnns 0 ... 330,373 [oeeiiiiinnnns 0 f...... 30,000,000 f..eoeeriunnnnes (O O [V O, [\ FO 1,829,311 . 04/21/2035 . |1.A FE ....

Redemption 100.0000

..552021/-AA-8 | MC BRAZIL DWNSTRM ~ 7.250% 06/30/31 .......... L 08/01/2024 . [ evveiieeeiieei e e 4,098 e (29)). .0 ...4,098 |.. . 06/30/2031 . |4.A FE ....

..60920L-AQ-7 |MONDELEZ INTL HLDINGS NE  0.750% 09/24/24 .. . 09/24/2024 . |Maturity .. 250,000 L0 0| .250,000 . 09/24/2024 . |2.B FE ....

..63006Y-AB-4 | NATWEST MARKETS PLC  0.800% 08/12/24 ........ . 08/12/2024 . [Maturity .... R R . 2,001,000 .0 ... .0 .2,001,000 |.. . 08/12/2024 . |1.E FE .

Redemption 100.0000

..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 . 09/22/2024 . ...83,300 |.... ..83,300 |.. . 03/22/2030 . |4.B FE ....

..78485l-AA-7 | STUD 2019-FL1 A 6.291% 07/15/38 .. ... |- 07/15/2024 . | Paydown ... . 760,884 . 760,884 |. 760,884 . 07/15/2038 . |1.A FE ...

..80414L-2(-0 | SAUDI ARABIAN OIL CO  2.250% 11/24/30 ....... [D..... . 07/18/2024 . [BANK of AMERICA SEC .... ..6,000,000 .5,976,315 |.. . 11/24/2030 . [1.E FE ....
Shelter Growth C2021FL3 2021-FL3 A 6.291%

..822866-AA-7 |09/15/36 ....cvvvviiiiiiiiiiie e . 08/15/2024 . [Paydoun .......cccvvveriein foniiiniiiiiin e 8,366 |..eeernnn. 8,366 .0 . ...8,366 |.. . 09/15/2036 . [1.A FE ...

..8656211-BM-1 | SUMITOMO MITSUI FINL GRP  2.696% 07/16/24 . . 07/16/2024 . [Maturity . 1,280,000 ..1,280,000 ,219, X X 0 R .1,280,000 0 . 07/16/2024 . [1.G FE ...

..92857W-BD-1 | VODAFONE GROUP PLC  4.375% 02/19/43 .......... . 07/12/2024 . [Various ... oo |......3,523,600 |........ 4,000,000 |........ 3,426,760 |........3,537,659 |.... .0 [. . 0 s 3,545,215 |.. .214 ... 214 . 02/19/2043 . [2.B FE ...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 219,783,861 225,872,520 224,256, 186 206,096,661 0 436,157 0 225,126,1% 0 (3,826,101) [ (83,826,101) 7,210,015 XXX XXX




9'G03

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

SCHEDULE D - PART 4

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

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
2509999997. Total - Bonds - Part 4 273,561,293 278,894,379 277,010,883 222,691,440 0 334,250 0 334,250 0 277,669,807 0 (2,592,279) |  (2,592,279) 8,597,889 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 273,561,293 278,894,379 277,010,883 222,691,440 0 334,250 0 334,250 0 277,669,807 0 (2,592,279) |  (2,592,279) 8,597,889 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..00206R-10-2 | AT&T INC .oevvvvvviiiiiiiiiiiiiiiieieeeeccceeeeeeeeeees [ e . 09/05/2024 . |EVERCORISI ...oooovviiiinns |oeenns 15,155.000 |.........311,749 [....cccooiiiiiiiiis [nnnnnnn. 283,007 |...........254,301 |........ 29,606
..03073E-10-5 |CENCORA, INC. ...coevrreiiiiiiiiiiiein [ . 07/02/2024 . | J.P. Morgan CSA .......... |........ 2,280.000 |......... 505,046 [.........cccoeeiinns [onnnnnnnn 217,085 |...........468,266 |...... (251,181)
..04010L-10-3 | ARES CAPITAL CORP ........evvmmmmmmmmmmnnnnnnnnnnnns [ eeeeenn . 07/16/2024 . | UBS BLOX [ R 15,788.000 |......... 331,976 |........ccceeeeins |oe...288,730 |...........316,234 |....... (27,504)
..09250E-10-8 | TCP CAPITAL CORP .......eevvvrmmmmmnnnnnnnnnnnnnnnnns [ eeeeenn . 07/18/2024 . | Various JU IO 26,335.000 |.........284,796 [.......oeeviiiiiinnn fornnnnn.... 304,169 [........... 303,906 |[............ 263
..26614N-10-2 | DUPONT DE NEMOURS INC . . |- 07/19/2024 . | J.P. Morgan CSA . N P 2,980.000 [......... 237,144 [..ocoooiiiiiiiiiins [oennnnnn 214,069 |...........229,251 |....... (15,182)
..38147U-10-7 | GOLDMAN SACHS BDC INC ... . |- 07/17/2024 . |UBS BLOX ..evvvvvvvvvvinnns Joeeeens 20,966.000 |.........322,532 |....ccooeiiiiiiiiins [oennnnnnn 322,457 |Llllll0307,152 el 15,305
..3817311-10-2 | GOLUB CAPITAL BDC INC 07/16/2024 . |Morgan Stanley Blox 20,826.000 .. 327,063 . (5,758)
..459200-10-1 | IBM ... 07/29/2024 . | J.P. Morgan CSA . .1,799.000 .. 341,585 (79,421) (79,421)
..482480-10-0 |KLA CORPORATION 07/19/2024 . | J.P. Morgan CSA . .. 356,445 ......(233,681) .(233,681)
..530830-10-9 | LOCKHEED MARTIN ....oooverriiiiiini [ . 09/05/2024 . | UBS WARBURG L391,213 [ 00 260,728 .l 312,282 . (51,555) |.. .. (61,555) |...
..505112-10-3 | MICRON TECHNOLOGY INC .....ccooonnniniins [ eeeenn . 07/19/2024 . | J.P. Morgan CSA .... 432,858 | |.....308,859 |.......... 113,076 |....... (15,561) |.. (15,561) [...
..681919-10-6 | OMNICOM GROUP .....cooeeeeieiiiiiiiiiieiieiieeeieeees oo . 07/29/2024 . | J.P. Morgan CSA .... L 143,662 | | 127,202 |l 34344 (2,592) ..(2,592) [...
..68389X-10-5 | ORACLE CORP ....ceeveeeieiiiiiiiiiieiieeeeeeeeeee [ . 08/23/2024 . |Various ... . .. ...........420,033 |...... (133,141)
..718546-10-4 |PHILLIPS 66 .......cccoiiiiiiiiiiiiiiiiiiiiiiiiinn [ oo . 08/23/2024 . |Various ... P 4,682.000 |.. 361,248 |...........623,361 |...... (262,114)
L. 747525-10-3 | QUALCOMM .. [ . 07/19/2024 . | J.P. Morgan CSA .......... |..cccee. 1,137.000 |.. 119,425 |...........164,444 |....... (45,019) |..
..828806-10-9 | SIMON PROPERTY GRP LP REIT ...cevvvvvvvviiiinnenns [ eeennn . 08/23/2024 . | UBS WARBURG [ I 4,610.000 |.. 671,132 |...........406,526 |.......... 2,900 |..
..83012A-10-9 | SIXTH TREET SPECIALITY LENDING .....ovvvvvvunnnn fereenn . 07/17/2024 . |Morgan Stanley Blox .... |....... 14,879.000 |.. 310,297 |...........321,386 |....... (11,089) |..
..868157-40-5 | SUPERIOR ENERGY SERVICES INC 07/16/2024 . (RBC/DAIN .......... .8,188.000 ..278,392 |. ..605,912 |...... (327,520)
..882508-10-4 | TEXAS INSTRUMENTS ... 07/19/2024 . | J.P. Morgan CSA . .1,536.000 ..248,136 |. L0 .0
..898320-10-9 | TRUIST FINANCIAL CORP 08/23/2024 . | UBS WARBURG . X .5,281.000 ..232,635 |. .. 194,975 |. . 37,661
..91913Y-10-0 | VALERO ENERGY CORP oo |eeeennn [ 08/23/2024 . |Various ...... PP 4,598.000 |.. 391,114 |...........500,370 |...... (206,382) |...
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 8,169,911 XXX 5,786,711 6,453,823 (1,581,965) 0 0 (1,581,965) 0 5,786,711 0 2,383,199 2,383,199 295,576 XXX XXX
..31337#-10-5 |FHLB CINCINNATI eeveieiiiiiiiiiiieeeeeeeeeeeeeee | ....... | 09/18/2024 . |PR|VATE PLACEMENT ....... | ........ 5,629.000 |......... 562,900 |oivvevriiiiiiiiiiins Joveriienns 562,900 |[........... 562,900 [....ccvnnenes 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Jeeeeenns 562,900 [..oooeiiiennnn [ 0 Joeeeeeiieenn [ 31,540 |ooeeees o] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 562,900 XXX 562,900 562,900 0 0 0 0 0 562,900 0 0 0 31,540 XXX XXX
5989999997. Total - Common Stocks - Part 4 8,732,811 XXX 6,349,611 7,016,723 (1,581,965) 0 0 (1,581,965) 0 6,349,611 0 2,383,199 2,383,199 327,116 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 8,732,811 XXX 6,349,611 7,016,723 (1,581,965) 0 0 (1,581,965) 0 6,349,611 0 2,383,199 2,383,199 327,116 XXX XXX
5999999999. Total - Preferred and Common Stocks 8,732,811 XXX 6,349,611 7,016,723 (1,581,965) 0 0 (1,581,965) 0 6,349,611 0 2,383,199 2,383,199 327,116 XXX XXX
6009999999 - Totals 282,294,104 XXX 283,360,494 229,708,163 (1,581,965) 334,250 0 (1,247,715) 0 284,019,418 0 (209,080) (209,080) 8,925,005 XXX XXX




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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/13/2021 |. 10/11/2024 |....eevveeeei i@ oo o 201083 [ lB57 | o oo BTT s [l BTT [ 26T [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 10/15/2021 |. 10/15/2024 |..........2,832 |.ccecurerinrniins foneeennnnn 202,30 [oeeeeen 25,728 | | oo 31,625 | 31,525 [ 22,744 [ [ [ | | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/27/2021 |. 10/25/2024 |......eeeeei 812 |oriuiiiinniiiiis foniiie i 202,78 | 5,843 | | o 3188 s el 3138 e 1201 [ e e e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/10/2021 |. 11/14/2024 |..........2,463 |.ocoeuvernnrniins fonnennn i 203045 | 22,845 | | oo 11,845 | 11845 [ 40879 [ [ [ [ | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/15/2021 |. 11/15/2024 |..........2,074 |.ooocemmeiiiriiiis o 208048 | 18,8271 | | oo 20,449 | 020,440 143 o e [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/22/2021 |. 11/27/2024 |.....evvveinii89 |eiiiiiiiiiiiiiis fonii i 202,87 [ 838 | [ oo 820 | o321 132 [ e [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/15/2021 |. 12/16/2024 |........ocd, 118 |oooieiiiiiiiiiiis o 201230 [ 10,018 | s oo 15,586 s [ 15,536 [ 11,222 [ e e e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 12/22/2021 |. 12/27/2024 |.... -

GS oldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 01/13/2022 |. 01/14/2025 |....

GS oldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/18/2022 |.01/15/2025 |..........2,961 |.ococurerinrniiins foveennnn i 19960 | 26,004 | | oo 80,276 | e [0 50,276 [ 085,590 foeeeeciiiiiiiee [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 01/26/2022 |.01/27/2025 |........ecei 386 |oeeoumeemnnrniins o 19680 [oeiin 3,336 | | oo 4,105 | [ 4,105 e 1,864 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/11/2022 |. 02/14/2025 |............ 680 |oeeccureeerrniiins fovnnennn 199094 |0 5,930 | | oo 5,859 | 0 5,889 [ 2313 [ e [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 02/15/2022 |.02/18/2025 |..........7,264 |ooooceumernnrrniins o 199.20 | 62,945 | | oo 130,977 s [ 180,971 [ 00092,835 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 [. 02/25/2022 |.02/27/2025 |..........5,160 |oeeeeurerrrrriins fornnennnnn 199,62 | 44,908 | | oo 44,632 | [ 44,832 [ 18,317 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/11/2022 |. 03/14/2025 |..........3,267 |oeeecuumeeenrriinn o 202,66 |oeeen 28,731 | | oo 48,868 | s [ 48,868 [ 84,495 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 03/15/2022 |.03/17/2025 |..........3,131 |oeoeiiiiiiiriiiis fonnnnnn s 201054 | 27,259 | | o 94,553 o 94,583 [ 80,840 [ [ [ e | = e 0001 e

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/24/2022 |.03/27/2025 |..........5,206 |...cccuveeeeerenne foeeee... 204,38 .. 45,839 | | | 30,090 o e 80,091 [ 12,182 [ e e e | = oeeeen (0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

1’903

1 2 3 5 6 7 9 10 11 12 13 14 15 16 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income Schedule/ Maturity Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/12/2022 |. 04/14/2025 e eeeeeeeeeemnnnes forreeeeenn 202,68 | 802 [ [ foeeeee 85T | [ 651
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/18/2022 |. 04/15/2025 eeeeereeennnn foreeeeennnn 202,40 | 36,508 [ [ | 60,345 | Ll 60,345
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/26/2022 |. 04/25/2025 e eeeeeeeeeemnnnes forreeeeenn 201028 | B BAT [ e [ 5,017 | [ 5,017
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/12/2022 |. 05/14/2025 eeeeereeennnns forreeennn 200034 BT [ e e T8 1,718
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/16/2022 |. 05/15/2025 eeeeeeeeeeennnnes forreeeeennn 201060 |oeeinn it 56,632 [ [ [l 106,109 | 106, 109
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/25/2022 |. 05/27/2025 eeeeereeennnnes forreeennn 201098 | 119,610 [ [ o 108,269 |l L. 108,269
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/13/2022 |. 06/13/2025 e eeeeeeeeeennnnes forreeeeenn 202,25 |oeiii 859 [ [ o808 | [ 608
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2022 |. 06/16/2025 |..........5,388 [cceiriirrrrniinins Jovvinnnnnns 201.92 |oeeennnns LTV PO RN R 86,212 [.evnneeeeen [ 86,212 [t 80,618 o e e [ = 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 06/27/2022 |. 06/27/2025 ....191,992|...
GS oldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 07/13/2022 |. 07/14/2025 ....105,883 |...
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/15/2022 |. 07/15/2025 e eeeernnnes foreeeeeenn. 199,49 | 84,018 [ e [ 195,267 | el 195,267
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 07/26/2022 |. 07/25/2025 eereeeeeeernnne forreeeennnn 199098 | 93,605 [ [ [ 104,227 | L 104,227
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/15/2022 |. 08/15/2025 e eeeeeeeeeennnnnes foreeeeeenn. 198,83 it i100,956 [.eceieeees e [eeeeen22250,100 | 02250, 100
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/26/2022 |. 08/27/2025 eeeeereeernnne foreeeeennnn 198,38 | 43,967 [ [ | 56,264 |l L 56,264
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/13/2022 |. 09/12/2025 e eeeeeeeeeennnnnes forreeeennnn 197,29 | 57,854 [ [ e 81,074 81,074
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEKS28 |. 09/15/2022 |. 09/16/2025 eeeeeeeeeenen Joveereree 197,92 |0 76,084 e oo [0000002.218,849 | ... 218,849
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/26/2022 |. 09/26/2025 eeeinereeeeennes foeeeeeeenn 195,08 |oiinli 59,900 [ | e 97,874 | L 97,874




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

SCHEDULE DB - PART A - SECTION 1

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

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

¢'903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/13/2022 |. 10/14/2025 |.........11,053 |ooooceueeiiirniiiis founneeee i 195,51 [ 86,440 | | o 138,827 [ [ 138,827 [ 7197 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/18/2022 |. 10/15/2025 |..........7 475 |oeoeceuveennnniinns fornnennn i 195046 | 58,728 | | oo 189,031 | 189,031 [ 127,817 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/26/2022 |. 10/27/2025 |.........eei.352 |oeeoeeeeennrniins o 19586 [ 2,767 | oo oo 4,388 s [ 4,888 [ 15400 [ e [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/10/2022 |. 11/14/2025 |..........9,277 |oeoecurerinnnnins forneeeee s 195,97 | 73,265 | [ oo 1786 e 114,756 [ 089,427 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 11/18/2022 |. 11/17/2025 |......o.B,914 |oieiiiiiiiiiiiis o 19616 [ 46,226 | | oo 146,242 | [ 146,242 [ 98,897 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/21/2022 |. 11/26/2025 |............ 576 |oeeeuvvvennnniins fouveeeee 19617 | 4543 | | oo 1074 | [l 7,074 [ 2,887 [ [ [ [ | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/13/2022 |. 12/12/2025 |..........4,152 |oeoecumeinirniiis o 195,82 [ 83,008 |occceces oo oo 52,146 | [ 82,146 [ 17,894 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2022 |. 12/15/2025 |.......... T R 194.98 |.......... 40,722 [evveeeciiiiiin [ [ 135,856 | ... RIS 0001 ...........

68 INDEX Goldnan Sachs
Index Call - Buy Side

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 12/27/2022 |. 12/23/2025 |....

14279 L

GS ol dnan act;s
Index Call - Buy Side
........................... Index Account Hedge . |N/A ....
GS INDEX Goldman Sachs
Index Call - Buy Side

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 [ 01/17/2023 |. 01/15/2026 |....

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/26/2023 |.01/27/2026 |..........1,089 |eeoueeerreriniins o 19636 |oeei 8,547 | | oo 13,240 s [ 13,240 [ 4,385 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 02/13/2023 |.02/13/2026 |..........1,833 |.coeiureriiriiiins foneennnnn 196,35 | 14,472 | | oo 22,808 | [ 22,808 [ 7,584 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 02/15/2023 |.02/17/2026 |..........5,389 |ocoecumemrnrniiins o 196,33 | 42,320 | | ool 185,477 s [ 135,477 [ 00090,583 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/24/2023 |.02/27/2026 |...........895 |ooiiiiieninnniins fonnennn s 195,93 | 3,881 | | oo 8,307 e 08,307 [ 2,074 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/15/2023 |.03/16/2026 |..........2,219 |oeoecummeinrrniins foneeee e 193,74 | 17,844 | | oo 63,188 s [ 83,188 [ 41,704 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/17/2023 |. 04/15/2026 |..........4,664 |..occouveieeriiiins fonneneen s 197,67 | 87,433 | | o T T T T [ T3 [ [ [ e | = e 0001

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 05/15/2023 |. 05/15/2026 |..........4,498 | ..ccoovveerriins fonneee 19940 | 36,777 | | | 99,952 [ o 99,082 67, 14 [ e e | | = eeeeen (0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

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

€903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/13/2023 |.06/12/2026 |..........2,829 |.eoecumemrerrrniinn o 202,21 [0 28,052 | oo oo 27,854 | [ 27,884 [0 90818 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/15/2023 |.06/15/2026 |..........2,434 |.ococirrerinrniiins fonnennnn 202,90 | 19,828 | | oo 47,837 s [ 47,837 [ 82,451 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/26/2023 |. 06/26/2026 |.........cceiiB0 |ooieummeiniiniiins fonieiiiii 200072 |82 | o o826 s o626 [ 216 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 07/14/2023 |.07/14/2026 |..........1,198 |.oooiureiiiriiiis foveeenn i 200040 | 9,648 | | oo 12,826 e [ 12,826 [ 4,263 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 07/17/2023 |.07/15/2026 |..........2,719 |oeoecumernrrnniins o 200,83 [ 21,895 | o oo 58,915 | [ 88,915 039,421 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 07/26/2023 |.07/27/2026 |.........12,569 |..cccurerinrniiins foneennnnnn 202,82 | 101,466 | | oo 128,178 | 123,178 [ 82,907 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/11/2023 |.08/14/2026 |.........ceeiiTO |ooiiimmiinnnniiinn fonieeeiin 200080 [ 859 | oo oo 763 s [l 783 [ 284 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 08/15/2023 |. 08/17/2026 |.......... 247 [ | 199.94 |.......... RICTCICY I U R RN 55,196 [.ooovveees |oeeennnnn 55,196 | 36,863 [.eeeeeeeiinien o e e RIS 0001 ...........

68 INDEX Goldnan Sachs
Index Call - Buy Side

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 08/24/2023 |. 08/27/2026 |....

GS ol dnan act;s
Index Call - Buy Side
........................... Index Account Hedge . |N/A ....
GS INDEX Goldman Sachs
Index Call - Buy Side

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 09/15/2023 |. 09/15/2026 |....

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/26/2023 |. 09/25/2026 |..........5,924 |.ooocumiiiiiiiiis o 200,38 [oeei 46,887 | oo oo 68,102 s [0 85,102 [ 21,881 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 10/16/2023 |. 10/15/2026 |..........3,018 |oooocmrererriiins founneene 19814 |0 28,621 | | oo 87,182 | 87,182 11770 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/15/2023 |. 11/16/2026 |.......eeeen 976 |ooruemmeienrnnins o 19781 | 7701 | | oo 12,274 | [ 12,274 [ 03,864 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/13/2023 |. 12/14/2026 |.........ceeo.81 |ooiiiiiiiiiiniiins fonneei s 196,55 | 845 | | oo 1,085 e [ 1,085 [ B34 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/15/2023 |. 12/15/2026 |..........1,959 |ooooiumeiiiirniiis founeeine i 196285 |oeei 15,6831 | | oo 26,11 s 26,11 08,031 [ e [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/26/2023 |. 12/23/2026 |..........9,168 |..cocumrerrrrniins founnennn 19841 | 73,851 | | o 113,498 | 113,408 [ 36,121 [ [ [ e | = e 0001

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/11/2024 |.01/14/2027 |........oooo T iiiinnnnnniiiiis oo 19877 | | 838 | o 10857 e e 1867 [ B4 [ e | | | = eeee, (0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

903

1 2 3 5 6 7 8 9 10 11 13 15 17 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Code (Decrease) Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 01/16/2024 |. 01/15/2027 e 2,082 [ e 198L32 | ieeeennnn. 9,028 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 02/13/2024 |. 02/12/2027 e 1,086 [oeneiiiis o 20059 | R 1 V) O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 02/15/2024 |. 02/16/2027 weeeneee 65 [ e 201096 | reeeennnn.. 1,248 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 03/13/2024 |. 03/12/2027 88 [ [ 20473 | e 125 O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/15/2024 |. 03/15/2027 w929 [ o 20458 | eeeeennnnn. 1,439 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/15/2024 |. 04/15/2027 e 3T [ o 20611 | ieeiinnnn. 3,776 O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/25/2024 |. 04/27/2027 e 04 [ | 20570 | eeeennnen 506 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2HZNBB6KS528 | 05/15/2024 |. 05/17/2027 |............ [C15 70 O R 208.38 |..evvenieiiinnnnn fooeeeinnnn 5,546 | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/14/2027 |.... -
GS oldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/17/2024 |. 06/15/2027 |.... -
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/15/2024 |. 07/15/2027 wernnnnes D20 [euee e e 209078 | reeeennnnnns (209) PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/13/2024 |. 08/13/2027 e B e [ 204070 | e 1,433 O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/15/2024 |.08/16/2027 e TR0 [ o 205028 | eeeeennnn. 2,707 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/26/2024 |. 08/27/2027 e 5,960 [eaneiiiiiiis [ 20638 | R T V) O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/12/2024 |. 09/14/2027 e 1,004 [ e 20724 | TP . X PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LRONP2IHZNBBEK528 |.09/17/2024 [.09/15/2027 |...v.even5,029 |oveevuvnencncecen [rvnrrenenes 20719 i, eeeeenenns 3,281 [SUUTEURURIORURIURE NVURRURURIUROROTE NUURRUROURORORRORN EPPOROO
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/13/2021 |. 10/11/2024 ceeeena3,950 | fooeeeenn... 201,53, ..., 37,890 ioeeenn... 10,941 ieeennnneeerennnn forenereernnnnaees Joernnnnneerennnnn [T eeeenans




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

SCHEDULE DB - PART A - SECTION 1

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

G903

1 2 3 5 6 7 8 9 10 12 13 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/15/2021 |. 10/15/2024 v 151 [ [ 202,30 IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 10/27/2021 |. 10/25/2024 e D28 | [l 202,73 e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 11/10/2021 |. 11/14/2024 8,807 [ [l 208,45 IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 11/15/2021 |. 11/15/2024 e 408 [ [l 20348 e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 11/22/2021 |. 11/27/2024 e BT [ [ 202,87 IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 12/13/2021 |. 12/13/2024 e 14,893 [ el 200,43 e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 12/15/2021 |. 12/16/2024 cevnnnnes 38 | [ 201230 IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 |.......... P PO RN 202.28 |oveeeeennn 23,220 [ [ feeeeennnn 15,110 [ 15,110 [ B A3 e e [ [ = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/13/2022 |. 01/14/2025 |.... -
GS oldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 01/18/2022 |.01/15/2025 |.... -
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |.01/26/2022 |.01/27/2025 e 1,585 [ [l 19680 IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 02/14/2022 |. 02/14/2025 8217 [ [ 199,94 e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 02/15/2022 |. 02/18/2025 e 818 [ [ 199220 IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 02/24/2022 |. 02/27/2025 e 2,870 [ [l 199,62 e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/11/2022 |. 03/14/2025 e 9134 | . 202,66 IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/15/2022 |. 03/17/2025 wevrennns BT e [l 201,54 e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/24/2022 |. 03/27/2025 e 1761 | ... 204,38 PPN PP TTUUTUUPTR FPTTTTTUUUPPTRTUUNN FPPPTTTTUTTUPPRI LR TRTTTTN




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

SCHEDULE DB - PART A - SECTION 1

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

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

9903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/12/2022 |. 04/14/2025 |..........8,087 |.eoecuueereerriins o 202,68 [oeee 78,263 | o oo 56,202 i [0 86,202 [ 20,783 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/18/2022 |. 04/15/2025 |..........1,408 |..cocoureiirrniiins fonnennnnn 202,40 | 12,740 | | oo 19,882 e [ 19,882 [ 13,884 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/26/2022 |. 04/25/2025 |........cceo ST |oeiiiiiiiiiiiiiis fonieee s 201028 | 5,128 | o oo 583 | e 583 [ TTT [ e [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 05/12/2022 |. 05/14/2025 |..........5,970 |oeeecurerinrniiins fonnnnnnn 201084 | 83,729 | | oo 7,879 e [ 47,879 [ 18,865 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/16/2022 |. 05/15/2025 |.......... 1,853 |ooooiumeiiiriiiis founneeii i 200080 [oeee 13,991 | | oo 2748 | [ 28,748 [ 17,382 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 05/25/2022 |.05/27/2025 |..........4,764 |.ocoeiureenerniiins e 201293 | 43,194 | | oo 36,021 | [0 36,921 [ 14,826 [ [ [ | | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/13/2022 |.06/13/2025 |.........13,637 |oooouueeiiirniins fonneeni i 202,25 | i120,525 |occcccs | oo 104,729 s [ 104,729 41,728 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 06/15/2022 |. 06/16/2025 |............ £ O 201.92........... [C38: 7153 R IOOURROP RSP 12,441 ... RIS 0001 ...........

68 INDEX Goldnan Sachs
Index Call - Buy Side

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 06/24/2022 |. 06/27/2025 |....

GS ol dnan act;s
Index Call - Buy Side
........................... Index Account Hedge . |N/A ....
GS INDEX Goldman Sachs
Index Call - Buy Side

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 (. 07/14/2022  |. 07/14/2025

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 07/15/2022 |.07/15/2025 |..........3,409 |.ooocumerrrrnniins o 199049 | 30,124 | | oo 86,060 | e [ 86,060 [.eeeeee 45,007 [ [ oo e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 07/26/2022 |.07/25/2025 |..........7,080 |ooeecurererrniiins fonnnennnnn 199,98 | 413 | | oo 90891 | 9,89 [ 3,721 [ [ [ | | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/11/2022 |.08/14/2025 |..........7,241 |oooocumiiiiriiiis fonieie e 19886 [eee 83,648 | | oo P27 s [ 78427 [ 27,372 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 08/15/2022 |.08/15/2025 |..........1,504 |..occoviiiiriiiins fonnnnnnnn 198,83 | 13,216 | | oo 80,888 | e fnnnn00030,888 [ 20,300 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/25/2022 |.08/27/2025 |..........1,573 |oeiicumiiiiriiiis foniiiee i 198,38 | 13,697 | o oo 16,580 s [0 16,530 [ 6,140 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 09/13/2022 |. 09/12/2025 |..........8,941 |.ooocireiiiriiiis fonnennn s 197,29 | 76,381 | | oo 100,856 | e [ 100,856 [.eeeeee 87,016 [ [ [ e | = e 0001 e

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 09/15/2022 |.09/16/2025 |............ 309 |..occcvereerriine fonneeee . 197120 2,629 | e | D124 [ e 7124 40886 [ e | | | = oeeen (0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

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

2'903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/26/2022 |. 09/26/2025 |............ 836 |oeeeceeeeeerrriiins fonenneenn 195,08 |oeiin 6,944 | | oo 10,678 | s [ 10,678 [0 3,785 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/14/2022 |. 10/14/2025 |..........9,324 |.occcuverirrniins founnenne s 195,51 |l TT 478 | | oo TIT 14 117 11 [ 089,815 [ [ [ | | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/18/2022 |. 10/15/2025 |.......eeeeeiid |ooremmninniniiis o 195046 | 385 | e oo 170 | e 1170 78T [ e e e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/26/2022 |. 10/27/2025 |..........6,852 |.ccccureeerriiins founneennnn 19586 |ooeee 57,169 | | oo B 767 e [ 84,757 028,983 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/10/2022 |. 11/14/2025 |..........6,868 |.ooccueeeeeerriins o 195,97 | 57,60 | oo oo 84,962 | [ 84,962 [ 020,191 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/21/2022 |. 11/26/2025 |..........3,099 |..cocmrerinrniins forvnennein 19617 |0 25,962 | | oo 38,080 | e [0 38,060 [ 13,110 [ e [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/13/2022 |. 12/12/2025 |..........7,732 |oeeeueeeeenriiins o 195,82 | 85,253 | o oo 97,109 s [ 97,109 083,328 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/15/2022 |. 12/15/2025 RIS 0001 ..evvvennns

68 INDEX Goldnan Sachs
Index Call - Buy Side

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 12/27/2022 |. 12/23/2025

GS ol dnan act;s
Index Call - Buy Side
........................... Index Account Hedge . |N/A ....
GS INDEX Goldman Sachs
Index Call - Buy Side

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBBBKS28 . 01/12/2023 |. 01/14/2026 |....

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/17/2023 |.01/15/2026 |..........1,646 |ooooueeeriiiniiis fonneiee i 19618 | 13,954 | | oo 41,342 | [ 41,382 27446 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 01/26/2023 |.01/27/2026 |..........2,567 |oeeecuveeeernniins foneeennnn 196,36 |ooeee 20,778 | | ool U776 e [ 31,776 [ 10,524 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 02/13/2023 |.02/13/2026 |..........2,307 |oeeecuumemnnrrniins o 196235 | 19,343 | | oo 28,700 [ e [ 28,700 [ 9,505 [ oo e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/15/2023 |.02/17/2026 |..........1,956 |oooeiuvrerinrniiins fonnennnnnn 196,83 [ 16,320 | | oo 9,171 | 4917 082,859 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/24/2023 |.02/27/2026 |..........3,190 |oeeeiumemrrrrniis foneeneiii 195093 |0 26,438 | | oo 40,839 s [0 40,639 [ 18,366 [ oo e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/13/2023 |.03/13/2026 |..........4,708 |.occcurerrnrniins forvnennnn 195,99 | 39,793 | | oo 62,290 s [0 62,200 [onneen 16,385 [ [ [ e | = e 0001 e

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 03/15/2023 |. 03/16/2026 |............877 |.oeecouereerrnine foonneeee . 198,74 | 7,860 | | e 24981 o e 24,981 [ 16,487 [ e | | | = eeeees (0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 5 6 7 8 9 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 Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/24/2023 |. 03/27/2026 8,105 [ e 195,30 [ 69,494 | e IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/13/2023 |. 04/14/2026 e 3,665 [ e 19784 31538 e e e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/17/2023 |. 04/15/2026 e 2,019 [ e 197067 [ AT 197 e e IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/26/2023 |. 04/27/2026 ceeenn 2,072 [ e 19787 [ 17,835 | e e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/11/2023 |. 05/14/2026 e 1120 [ e 199014 | 9T | e IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/15/2023 [. 05/15/2026 e 1219 [ e 199040 1057 e e e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/24/2023 |. 05/27/2026 e 3,020 [enniieiiieeee e 198L37 [ 25,877 e [ IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2023 |. 06/12/2026 |.......... [T (V) R 202.21 |eeeeeenns 58,593 |..evviiiiiiiinin oo | 65,468 [ | 65,468 [ 023,019 [ e e [ = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/15/2023 |. 06/15/2026 |.... -
GS oldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/26/2023 |. 06/26/2026 |.... -
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/14/2023 |. 07/14/2026 e 2,615 [ e 200040 [ 22,8375 e [ IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 07/17/2023 |. 07/15/2026 e 1,839 [ | 200083 [ 11489 | e e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/26/2023 |. 07/27/2026 e A9 [ e 202082 [ 87,906 e [ IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/11/2023 |. 08/14/2026 8,885 [ |00 200030 [eann B8LAT0 e e e e R LT TTTI
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/15/2023 |.08/17/2026 e 1,691 [ e 199094 | 14207 e [ IR FEPURRRUIR ISTRRTRPPRPRRR ISUUURRRRPRPRR PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LRONP2IHZNBBEK528 . 08/24/2023 . 08/27/2026 |...evecuevs 407 |oveevvnenicecen [ovnvnenenes 199018 [t 3,426 [ o [RCUSURURIRURUIR EURURURIRURORR NUURPRURRURURIORE NUURRORORRURORRORE RPN
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/13/2023 |. 09/14/2026 ceenn 3,688 | e 20255 | 81528 e [ PPN PP TTUUTUUPTR FPTTTTTUUUPPTRTUUNN FPPPTTTTUTTUPPRI LR TRTTTTN




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

SCHEDULE DB - PART A - SECTION 1

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

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

6903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/15/2023 |.09/15/2026 |..........2,531 |oeoiiumeiiiiriiis fonneiii i 202,66 |oeeen 21,649 | | oo 50,222 i feiin0050,222 [ 00083,920 [ oo e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/26/2023 |. 09/25/2026 |..........4,59 |..cccourerirriiiins foonnennnnn 200038 [t 38,682 | | oo 50,513 | 080,513 [ 16,822 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/13/2023 |. 10/14/2026 |..........3,482 |occeumeemerrriiins o 19874 |0 20,138 | | oo 1748 | [ T8 [ 18,336 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/16/2023 |. 10/15/2026 |..........1,620 |ooeocuurerinrniins founnenneen 10814 | 13,482 | | oo 19,043 19,048 6,318 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/26/2023 |. 10/27/2026 |..........2,656 |oceecuueereerrninn founneeee e 19731 [0 22,008 | oo oo 33,967 [ [0 83,967 [ 10,596 [ oo oo e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/14/2023 |. 11/13/2026 |..........6, 119 |.oooiveiiiriiiis fonnennn 19759 |0 50,899 | | oo 7,847 e [ TT BT [ 24,383 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/15/2023 |. 11/16/2026 |..........2,315 |oeoecummmmeirniiins foneeee e 19781 | 19,419 | | oo 29,127 s [0 29,127 [0 9,169 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/22/2023 |. 11/25/2026 |............ (S R R 197.67 | N1 (V1) RN RO RO 8,467 |cuveeeeee | 8,467 |........... N R A R (NN LT 0001 ..evvvennns
GS INDEX Goldman Sachs
Index Call - Buy Side
Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 12/13/2023 |. 12/14/2026 |......... 10,145 |... ....135,233 |... -

GS ol dnan act;s
Index Call - Buy Side
........................... Index Account Hedge . |N/A ....
GS INDEX Goldman Sachs
Index Call - Buy Side

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 12/15/2023 |. 12/15/2026 |....

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/26/2023 |. 12/23/2026 |..........4,319 |oooiimmiiiiiiiiis foneei i 10841 [ 36,937 | | oo B3T3 s [ 83478 17,018 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 01/11/2024 |.01/14/2027 |..........1,835 |oooeiuuriiininiins founeeee 19877 | | 14,008 | | 20,046 | e [0 20,046 [oneeeen 8,038 [ [ [ e | = e 0001 i
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/16/2024 |.01/15/2027 |........ci1,629 |oooeeeeeinniniiis o 198L32 | e 18,954 | o 20,342 s [0 20,342 [0 6,389 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 01/25/2024 |.01/27/2027 |.....vvveeee 802 |oeeenvvennnnniinns fonneennn 199,38 | e 5,180 | o 1,216 e et 7,216 [0 2,086 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/14/2024 |.02/12/2027 |......ci2,579 |oeiiueeeennrniinn foneeeee i 201089 | e 22,152 | oo 28277 s [ 28,271 [0 6, 119 [ e e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 02/15/2024 |.02/16/2027 |..........83,362 |oeeecrreennrniinn fornneennn 201296 | e 28,998 | 36,310 e [0 86,310 [ 70317 [ e e e | = e 0001

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 02/27/2024 |.02/26/2027 |......... 0,751 |.occoenneeniiins foneeee. 208,89 | | 15,208 | o 17,422 [ e 17,422 220 e e e | | = eeeen (0001 e
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2024 |.03/12/2027 |...eeeeu8,074 |ooeeemnneiieiiinin [ n 20473 [ e TOLA8 | [l 77788 | [ TTT58 e 7,885 [ e oo e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/15/2024 |.03/15/2027 |....ceeeui, 467 |oovvveennninninnnn fovennnencn 20853 [ e 12,750 o o 14,272 | [ 1272 | 1522 [ e foe e | = e 10001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/28/2024 |.03/24/2027 |..........2,882 | eeeeeemmeveeemnnn fornneeeeen 207250 [ooeeeinniieciis e e 25,415 | [ 24,554 | [ 24,554 | (BB e oo [ | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/11/2024 |. 04/14/2027 |..........2,780 |.eeveeveenvirnvnnnn fonenneenn 206,95 oo o 28123 s e 25,433 | [ 25,433 e 1,809 [ e [ e | = e 10001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/15/2024 |.04/15/2027 |..........8,488 | eeeeeeeeireeimnnn foneeeeen 2061 [ e 80,270 e [ 31,989 | [ 81,989 | 719 s e oo [ | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/25/2024 |.04/27/2027 |....cee..3,979 |oiviiiinnniiniiinnn fovieneeenn 205,70 [ooervinnineniiis o 27,468 o o0 29,823 | [0 20,823 o 2,385 [ e [ e | = e 10001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/13/2024 |.05/14/2027 |....cceeeid,846 |oeeeeeeenniiieiinnn [oneeeeen 20752 [ e 16,201 e [ 16,057 | e [ 16,057 e (14D e oo [ | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/17/2027 |.......... 1,867 LT 0001 .eevnnenens
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 05/23/2024 |. 05/27/2027 |..........1,178 |... -
GS oldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBBEK528 |. 06/13/2024 |. 06/14/2027 |..........9,251 [... -
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/17/2024 |.06/15/2027 |........cc1,885 |oeeeeeeeenireeennnn [oneeeeeen 20540 [ e 1,705 | [ 31,989 | [ 81,989 | 17,284 [ e o [ | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/26/2024 |.06/25/2027 |.....eeeeeee 582 |oevvievnnniiiinnnn fonnnennn 20630 [oenvvnnnnninniin Joneeeen 5,100 oo oo 5,433 | e [ 5433 838 [ e [ e | = e 10001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/12/2024 |.07/14/2027 |..ceeeeid 778 |oeveemenneieeennnn [ s 200007 [ e 82,857 o [ 89,708 | [ 89,708 e (8, 149) s e oo [ | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 07/15/2024 |.07/15/2027 |..........2,851 |oevierenviininnnn foneeneenn 20973 oo e 25,854 | e 23,010 | e [0 23,010 o (2,844) s e [ [ | = e ]0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/25/2024 |.07/27/2027 |.eeeeeeee 1,313 |oeeeimnniiiiiiinin Jorneee s 20562 [ e 11,883 | [ 12,763 | [ 12,763 e 10180 [ e oo [ | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |.08/14/2024 |.08/13/2027 |......e0ei2,745 [eveveueeverirans forreieen 20470 [ [ 28,847 | o 27,894 | e [ 27,898 | 30887 | e e [ | = e {0001 e,
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/15/2024 |.08/16/2027 |.........cce 897 |oeeevvrnuannnennnnn Joneneeeeen 205,28 fooieeiiiniiniiins Jmmeeeee e 7,986 | [ 8921 | e 8,920 e 985 [ e o foeeeeceii [ = e 0001 Laeeeeeiees




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

SCHEDULE DB - PART A - SECTION 1

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

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

117903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/26/2024 |.08/27/2027 |..........9,744 |.oooiuiiiiiiiiiis foiiii i 206,38 | | 87,680 | oo 92,667 [ i [ 92,867 [ 4,987 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/13/2024 |.09/14/2027 |..........5,930 |oeeeeurernnrniiins foneenenn 207,24 | | 83,953 | oo BT e [ B4 7T [ T8 [ [ [ | | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/17/2024 |.09/15/2027 |.......eeid,315 |ooiieiiiiiiiiiiis fonii e 20799 | e 39,247 | | 39,826 [ [0 89,826 [ 880 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/27/2024 |.09/27/2027 |..........8,352 |oeeecuvveeennnninns foneeeen 20804 | | 58,086 | oo 56,655 | e [ nn0086,685 [ (1,380 [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/13/2023 |. 10/11/2024 |..........6,748 |oooeeeeeiiiiiiiis fonieeee i 10874 |0 85,402 | | oo 38,703 | [ 88,703 [0 28,272 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/16/2023 |. 10/15/2024 |..........6,137 |oeoeimreiinrniiins fonnee 10814 082,224 | | oo 56,707 e [ 56,707 [ 27,240 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/26/2023 |. 10/25/2024 |..........3,446 |.ooocemeeiiirriiins fonneee i 19731 | 18,020 | | oo 34,8395 | [0 834,395 [ 16,267 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/13/2023 |. 11/14/2024 |.......... RN R R 197.59 |.......... 21,651 [ooeeeeeiiieen [ e 40,273 (... RIS 0001 ...........

68 INDEX Goldnan Sachs
Index Call - Buy Side

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 11/15/2023 |. 11/15/2024 |..........5, 111 ...

GS ol dnan act;s
Index Call - Buy Side
........................... Index Account Hedge . |N/A ....
GS INDEX Goldman Sachs
Index Call - Buy Side

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 11/22/2023 |. 11/27/2024 |..........5,615|...

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/14/2023 |. 12/13/2024 |..........6,523 |.coceueeeeerriins o 196,85 | 34,101 | | | 69,726 | [0 69,726 [ 00080,982 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/15/2023 |. 12/16/2024 |..........3,663 |.ocecurerirriiiins fornnennnn i 196,55 |0 19,224 | | oo 39,196 e 089,196 [ 17,364 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/26/2023 |. 12/27/2024 |..........3,518 |oooeeeeeiiiiiiiiis o 10841 | 18,637 | | oo 82,380 e [0 32,830 [ 12,102 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 01/12/2024 |.01/14/2025 |..........4,568 |.occcurereerniiins foneeee 19877 | e 24,338 | o 1188 188 [ 16,824 [ [ [ [ | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/16/2024 |.01/15/2025 |..........6,308 |.eoocuueererrriiins o 198L32 | el 8,277 | oo 89,106 | [ 59,106 [0 25,829 [ [ oo oo | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 01/26/2024 |.01/27/2025 |..........2,282 |oeeecurrernnrnninns fonnennnnnn 199,38 | e 12,049 | | 19,672 e [ 19,672 [ 70528 [ [ [ e | = e 0001

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 02/14/2024 |. 02/14/2025 |..........4,286 . ..cceveeeerinne foeeeee 200269 | | 22,982 | o 80,687 e [ 80,687 [ 7,705 [ e e e | = oeeees (0001 e




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 5 6 7 8 9 10 12 13 14 15 16 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Current [ Adjustment Quality |Effectiveness|
Used for 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)
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 02/15/2024 |. 02/18/2025 5,348 | [l 201,96 eeeeennnn 28,836 [ |l 87,059 [ . 837,059 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 02/26/2024 |. 02/27/2025 e 3,340 [ ol 20389 e 18,116 [ e 19,339 [ )l 19,339 O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/14/2024 |. 03/14/2025 8,184 | [ 20478 reeeeneenn 33,676 [ el 33,701 [ . 33,701 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/15/2024 |. 03/17/2025 ceenenn 1,086 [eeeneiiiiiiiiens [l 204,53 e 38,277 [ e 39,320 [ ]l 39,320 O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 03/26/2024 |. 03/27/2025 e 4463 | e 207,50 e 28,682 [ e 18475 | e 18,475 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 04/12/2024 |. 04/14/2025 e 5,079 [ ol 20615 reveennnnn 20,850 [ e 25,343 | . 25,343 O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 04/15/2024 |. 04/15/2025 8787 [ e 20611 e 87,992 [ e 44,109 | el 44,109 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/25/2025 |.......... 2,990 |ouvveeiiiiiiins foereeiinnns ATV PO RN 16,298 |.oovevveiieiiiinn [ 15,936 = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 05/13/2024 |. 05/14/2025 |..........4,641 ... -
GS oldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/15/2024 |. 05/15/2025 |.... -
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 05/23/2024 |. 05/27/2025 e 1,835 [ [, 20708 ieeeennnn 10,908 [ .. 8,588 [ . 8,588 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/13/2024 |. 06/13/2025 e 3,707 [ ool 205,82 e 20,296 [ e 42,410 [ ]l 42,410 O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/17/2024 |. 06/16/2025 e 1,838 | [ 205,40 reeeennn 82,665 [ e 89,514 | ). 89,514 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 06/26/2024 |. 06/27/2025 e 2,788 | el 206,30 e 15,082 [ e 15,336 [ ]l 15,336 O T TTIy
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/11/2024 |. 07/14/2025 e 1,990 [ [, 209,07 e 11107 [ e 8874 | . 8,874 PUPUP FURRRRRRRN ISUUTRRRPRPPRT (PR
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ........... Goldnan Sachs ...... W22LROWP2IHZNBBEK528 . 07/15/2024 . 07/15/2025 |.....eeoi5,478 |oveeeevenenieces [erevnnen. 200.73 eereren 30,563 | [rereeeen 23,010 [ [ 23,010 [SUUTEURURIORURIURE NVURRURURIUROROTE NUURRUROURORORRORN EPPOROO
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/25/2024 |. 07/25/2025 oo 1,940 | [l 20562 e 10,613 [ e 1O e 11,014 ieeennnneeerennnn forenereernnnnaees Joernnnnneerennnnn [T eeeenans




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

SCHEDULE DB - PART A - SECTION 1

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

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

€17903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/14/2024 |.08/14/2025 |..........3, 141 |oiiiiiiiiiiiiis fo i 20470 | e 17,282 | o 20,284 | [ 20,284 [ 4,002 [ oo [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/15/2024 |.08/15/2025 |..........5,691 |.ocociuveiiiriiiins fonnennnnnn 205,28 | | 31,186 | |0 36,986 | e [0 36,936 [t 5,750 [ [ i e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/26/2024 |.08/27/2025 |..........2,868 |.oeecuueererrriiinn o 206,38 |oeeiiiciii e 15,866 o oo 17,240 s [ 17,240 [ 1874 [ e [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/12/2024 |.09/12/2025 |..........2,779 |oeeecurrernnrniins foneeennn 207,24 | oo 165,437 | | 15,026 | [ 15,926 [ 889 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/17/2024 |.09/16/2025 |.........12,530 |oeoecummerenrniiinn fonneeee s 20799 | e 89,578 | oo 72,045 s [ 72,045 [ 20472 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/26/2024 |.09/26/2025 |..........3,637 |.ooecurerinrniiins fonnennn 20804 | e 20,363 | o 19,712 e 19,712 [ (BB [ [ | | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/13/2022 |. 10/11/2024 |.......coi2,926 |oeoeeeeeeenrnnins o 195,51 [ 020,592 | o oo 33,909 s [0 33,909 [ 16,003 o oo feee e feeeeiieeeeeee | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/18/2022 |. 10/15/2024 |.......... 4451 [ | 195.46 |.......... RO /LN U R N 104,688 |... RIS 0001 ...........

68 INDEX Goldnan Sachs
Index Call - Buy Side

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 10/26/2022 |. 10/25/2024 |....

....13,6% ...

GS ol dnan act;s
Index Call - Buy Side
........................... Index Account Hedge . |N/A ....
GS INDEX Goldman Sachs
Index Call - Buy Side

. |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 . 11/10/2022 |. 11/14/2024 |....

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/18/2022 |. 11/15/2024 |..........4,282 |ococueeeienriiins o 19616 |0 29,993 | o oo 88,279 i [0 95,279 [ 1089,672 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/21/2022 |. 11/27/2024 |...ccvei 1,754 |oeonnnninnniniis fonnee 19617 | 12,483 | | oo 19,272 | 19,272 08880 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/13/2022 |. 12/13/2024 |..........6,690 |oooocemeereerrniins o 195,82 | 47,853 | | oo 75,662 [ e [ 75,662 [0 83,382 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/15/2022 |. 12/16/2024 |..........5,616 |oooeeuurererrniins fonneene 194098 | 39,749 | | oo 136,524 | [ 136,524 [ 0098,392 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/27/2022 |. 12/27/2024 |..........2,884 |ooooeeniiiiiiiiis o 193097 [ 17,206 | | oo 31,409 | 081,499 [ 13,301 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 01/12/2023 |.01/14/2025 |..........2,020 |.ocecurrernnrniins founnennennn 19600 | 14,414 | | oo 22,689 e [ 22,889 [ 9,152 [ [ [ e | = e 0001

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 01/17/2023 |.01/15/2025 |.........3, 410 | ..ccoeeeeriinns foneeee... 19618 .. 24,285 | | | 76,489 e [ 76,489 [ 63,607 [ oo e | | = eeeeen (0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

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

¥1°903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/26/2023 |.01/27/2025 |..........2,307 |oeeecumemnnrriiins o 196,36 | 16,489 | | oo 28,331 s [0 25,83 [ 010,220 e [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 [. 02/13/2023 |. 02/14/2025 |..........2,007 |oecocurernnnnnins forneeennnnn 196,35 | 14,228 | | oo 22,178 e e 22,178 08,929 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 02/15/2023 |. 02/18/2025 |..........4,375 |ocoocumeinnrnniis fonneeee i 196,33 | 80,924 | | oo 98,050 [ e [0 98,080 [ 89,086 [oiieee feeeee e feeeiiiieeeeee e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/24/2023 |.02/27/2025 |..........1,552 |oeoecrreennrniins fonneennnn 195,93 | 10,014 | | oo A7 734 | A7 T84 [ TL106 [ [ [ [ | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2023 |. 03/14/2025 |..........5,610 |oeoecueereerniiiis o 195019 | i039,968 | oo oo 87,600 [ e [ a87,600 [ 20,997 [ e oo e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 03/15/2023 |.03/17/2025 |..........3,334 |.oooimreiinrniiins fonneee 193,74 |0 23,579 | | oo 88,761 | 8876 [ 81,819 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 03/27/2023 |. 03/27/2025 |..........1,510 |oooecueeiiiiiiiis foniiiii i 195.30 [oeiie i 10,856 |oiccccs | oo 18,14 | 18,14 [0 7,205 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/13/2023 |. 04/14/2025 |.......... 1,380 [ooeeiiiiiiiieniis oo 197.84 |........... 9,965 [c.oeveeeiiiienns e e 14,075 |.eveeeeeee o 14,075 | 5,423 [ [ e e RIS 0001 ...........

65 INDEX Goldran Sachs
Index Call - Buy Side
Index Account Hedge . |N/A ....

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 04/17/2023 |. 04/15/2025 |..........7,683 |...

GS ol dnan act;s
Index Call - Buy Side
........................... Index Account Hedge . |N/A ....
GS INDEX Goldman Sachs
Index Call - Buy Side

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 04/26/2023 |. 04/25/2025 |....

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/11/2023 |. 05/14/2025 |............944 |..ooiiiiiiiiiiis fonn s 19984 |0 6,900 | o oo 8,081 s o0 8,981 e B84 [ e [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/15/2023 |. 05/15/2025 |..........5,662 |..cccureerrriiins fouvnnnnnnnn 19941 |0 41,200 | | | 106,383 | e [0 106,383 [ 74,338 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/24/2023 |. 05/27/2025 |..........1,583 |ocoocuumiiiiiniiis foneeiee i 19837 | 11,430 | | oo 15,908 | s [0 15,908 [ 40479 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 06/13/2023 |.06/13/2025 |..........1,840 |.ooocueiirriiiis fonnennnnnn 202,21 | 13,429 | | oo 14185 | 14,185 05,848 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/15/2023 |. 06/16/2025 |..........1,964 |oooocueeiirrniiis fonneiei i 202,10 [oeeie 14,332 | o oo 30,998 | feieennn0080,998 [ 21,805 [ oo e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/26/2023 |.06/27/2025 |..........1,510 |ooooiuieiiiiniiins fonnennnnnn 200072 | 10,908 | | oo 13,183 e 13183 05,228 [ [ [ e | = e 0001

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 [. 07/13/2023 |.07/14/2025 |..........1,542 | ..ccoevveeeiinns [ 200240 | 1,155 | | | 18877 e e 180877 [ 5,227 [ e | | | = oeeees (0001 e




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 5 6 7 8 9 10 11 12 13 15 16 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Unrealized Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Valuation (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code | Fair Value | (Decrease) Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 07/17/2023 |. 07/15/2025 e 3T [ | 200088 [0 22,536 e [ reveenenes feeeeee... 56,949 |.......... 39,400
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 07/26/2023 |. 07/25/2025 e 3,528 [ | 202832 [0 25,597 i e ceverres feeee 27,911 L. 10,643
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/11/2023 |. 08/14/2025 eeeenn2,826 [ e 200230 [ 20,876 e [ revevrnes feeeeeeen. 26,308 ..l 9,975
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/15/2023 |. 08/15/2025 e 5,082 [ e 199,94 1 10086,259 e e ceveernee feeeee 96,737 ... 66,033
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 08/24/2023 |. 08/27/2025 wemrnees 893 [ e 19918 [ 4,95 e e cevevrne fereeeeee 6,921 Ll 2,501
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 09/13/2023 |. 09/12/2025 e 3,890 [ o 202055 [ 28,210 e e reveennees feeee 31,551 L1 12,216
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 09/15/2023 |. 09/16/2025 e 1,569 [ e 202066 [ BA97 e e revevnenes feeeeen... 123,531 ... 86,215
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/26/2025 |.......... L7 O F, 200.38 |....unnnnnn 9,49 |oevveenneiriiininn oo e 12,518 e 12,518 AT | [ [ | [ e 0001 L
GS INDEX Goldman Sachs
Index Call - Buy Side
. | Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/12/2023 |. 10/14/2025 |....
GS oldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/16/2023 |. 10/15/2025 |....
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 10/26/2023 |. 10/27/2025 e 2878 [ e 19731 [ 17,506 e [ v feeeeeeen 28,877 .l 9,938
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 11/13/2023 |. 11/14/2025 e 1,999 [ e 19759 [ 1B e e cevevrnee feeeeen 22,690 |l 7,996
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 11/15/2023 |. 11/17/2025 e 2,189 [ e 1978 [ 15,588 e e revevrs feeeeeee.. 24,582 1)L 8,690
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 11/22/2023 |. 11/26/2025 e 888 [ e 197067 [ 6,101 e e v feeee 9,704 L 3,428
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 12/13/2023 |. 12/12/2025 e 1404 [ e 19655 [ 9,964 e e revevnnes feeeeeee.. 16,991 L. 5,898
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS28 |. 12/15/2023 |. 12/15/2025 e 1,928 [ | 19655 [ 13758 e e ceveernees feeeen. 23,351 L. 8,009
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2IHZNBBEKS528 |. 12/26/2023 |. 12/23/2025 8,951 | e 198040 | B4 469 | [ cevvennnns feeeeeeee 98,731 )., 46,008




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

SCHEDULE DB - PART A - SECTION 1

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

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

91903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/11/2024 |.01/14/2026 |..........2,546 |oeooemmernrrrniis fonaiee it 19877 | e 18,418 | | 20,722 i [ 27,722 [ 9,804 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/16/2024 |.01/15/2026 |..........4,437 |ocoeourerinrnniins fonnnnn s 198L32 | | 32,032 | 49,520 e [0 49,520 [ 17,488 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/26/2024 |.01/27/2026 |..........1,665 |oooecumeeerrrnniis fonneneeii 19938 | e 12,085 | oo 17,851 s [ 17,857 [0 5,866 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/14/2024 |.02/13/2026 |..........2,416 |.ooocurerinrniins fornneennn 201289 | e 17,581 | | 22,853 e [0 22,883 [ 5,273 [ [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/15/2024 |.02/17/2026 |........ccd,793 |oeoieeeemniriiiins fonieiii i 201096 | e 85,042 | o 44479 | [ 4479 [ 9,438 [ [ [ [ | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/26/2024 |.02/27/2026 |..........2,222 |.eceeurerenennins foneeennnn 208,89 |ooeiiiiiiincii oo 16,353 | o 18,552 | 18,582 [ 2,199 [ [ [ | | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2024 |.03/13/2026 |..........4,269 |.ooouueereirrniins foneeiei s 204073 | e 31,551 | o 34,195 | [l B4,195 [ 2,644 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/15/2024 |. 03/16/2026 |.......... NIZX N R PR F R P PO 32,833 .o | 32,833 | JC] 1N AR RPN KRR RN RIS 0001 ...........

65 INDEX Goldran Sachs
Index Call - Buy Side
Index Account Hedge . |N/A ....

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 03/26/2024 |. 03/27/2026 |.......... 1,195 |...

GS ol dnan act;s
Index Call - Buy Side
........................... Index Account Hedge . |N/A ....
GS INDEX Goldman Sachs
Index Call - Buy Side

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 04/11/2024 |. 04/14/2026 |..........1,101[...

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 04/15/2024 |. 04/15/2026 |..........5,206 |eeocemeererrrniinn founnenee i 20611 | el 3843 | e 39,258 s [0 839,283 [ 840 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/25/2024 |.04/27/2026 |............ 569 |oooicuvveinnriiiinn foneeennn 208,70 |oeeiiiiiiincci oo 4,189 | o 40425 | e 4425 [ 287 [ [ [ | | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/13/2024 |.05/14/2026 |..........1,918 |ooooiemiiiiiiiiis foniiiii i 207282 | o 14,288 | o 18,559 s [ 13,589 [ (729 [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/15/2024 |.05/15/2026 |..........3,302 |.eeeeurererrriins founneennnn 208,38 |ooeiniiiiiinciii oo 28768 | | 22,164 | e 22,184 (2,61 [ [ | | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 [. 05/23/2024 |.05/27/2026 |..........1,734 |ocoiiumiiiiriiiis foniiii i 207208 | e 12,888 | o 12,274 | [ 12,274 [ (B [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/13/2024 |.06/12/2026 |..........1,939 |.ooocureriiriiiis fonnennnin 206,82 |eeniiiiinncii | 14,364 | |0 30,882 e [0 80,882 [ 16,518 [ [ [ e | = e 0001

GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/17/2024 |. 06/15/2026 |..........3,330 |..eccuveneeeninne foneeeeenn. 205,40 | | 24,624 | o 52,048 o e 52,048 [ 28824 [ e e | | = e, (0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

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

21903

GS INDEX Goldman Sachs
Index Call - Buy Side

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/26/2024 |.06/26/2026 |.............252 |oeeeueeemnerrniinn o 206,30 |oeeieiiiiiiiiii oo 1,872 | o 1,969 s e 1,969 [ 97 [ e e e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 07/11/2024 |.07/14/2026 |..........1,837 |oooeiuiiiinrniiins fonnennnnnn 209207 | oo 13,939 | o 12,379 e 12,379 [ (1,860 [ [ e | = e 0001
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/15/2024 |.07/15/2026 |..........2,494 |.oooiumiiiiiniiis fooei i 200,73 | e 18,985 | o 16,159 | [ 16,189 [ (2,826) e [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 07/25/2024 |.07/27/2026 |..........1,342 |ocoocirininrniiins foniienn i 206062 | | 10,019 | o 11,074 e 1,074 1,085 [ [ [ | | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/14/2024 |.08/14/2026 |..........3,561 |oooocummeiniiiiiis fonieiii i 20470 | e 26,754 | oo 31,126 | [ 81,126 [ 4,372 [ [ [ e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/15/2024 |.08/17/2026 |..........2,441 |.ooocriiiiniiiiis fonnin i 205,28 | | 18,337 | 20,799 e 020,799 [ 2,462 [ [ [ [ | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 08/26/2024 |.08/27/2026 |..........1,623 |ocoocemmeriirriiis fonieiii i 206,38 | e 12,205 | oo 18,067 [ [t 18,067 [ 772 [ [ e e | = e 0001 e
GS INDEX Goldman Sachs
Index Call - Buy Side

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/13/2024 |. 09/14/2026 |.......... P3N0/ R N 207.24 oo [ 21,476 [ o 21,821 [ 21,821 [ [ZJ) AR KRR RPN RN RIS 0001 ...........

68 INDEX Goldnan Sachs
Index Call - Buy Side

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 09/17/2024 |. 09/15/2026 |....

GS ol dnan aci;s
Index Call - Buy Side

........................... Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/26/2024 |. 09/25/2026 |.... |- eeeeee 0001 L.
ZBUT11VBOBEZRVTUTBO7

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 10/13/2023 |. 10/11/2024 |.......... LI TE T FOPR 204.43 i LI FU R PTR AR AT I I 29,644 |.......... B P N RRTTIee 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 10/16/2023 |. 10/15/2024 |.......... R R A 204.45 ...l 21,017 [eveeeeein o 74,279 [ oo | 74,219 |.......... L P PP RRTTIee 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A .... . 10/27/2023 |. 10/25/2024 |.... |- eeeeee. 0001 L

. |Equity/Index |JP Morgan ...

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 11/14/2023 |. 11/14/2024 |.......... 2,406 [.vvereeeiiiiines | 206.94 |.......... 15,438 |vvviieeeeiiins Lo foiiees LG PO 46,758 |.......... 19,324 [vveeeeeeieins e e e RRTTIee 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 11/15/2023 |. 11/15/2024 |.......... 2,280 [ovveereeeiiiiiines feeeeins 206.69 |.......... 14,201 e feneeeeeiens foees 43,783 [ oo | 43,783 |.......... L O P PN RRTTIee 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 11/27/2023 |. 11/27/2024 |.......... N R R 207.95 |.......... 20,212 [eueeeeeiiiieen e e 58,287 [ .eeeeeis [ 58,287 |.......... L P N RRTTIee 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 12/14/2023 |. 12/13/2024 |.......... RV R 215.10 [coennnnns L O PP T LIV DU HAB|.......... L P P A Y RRTTIee 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 12/15/2023 |. 12/16/2024 |.......... 07 R R 214.78 ... 33,480 [ovveeeeeiiiieens e e 65,319 [ .o | 65,319 [.......... R O N RRTTIee 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 12/27/2023 |. 12/27/2024 |.......... P LN DU RN 216.18 |........... L IVA T AU R AR 15,494 [ oo i 15,494 ........... LR P N RRTTIee 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 01/12/2024 |.01/14/2025 |.......... P R R 215.30 [ceeeeeiiiiiieen [ 14,071 | s 26,687 [.ooeeei e 26,687 |.......... 12,616 | i foieeneceins Lo RRTTIee 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... voveeeiiiiiiiiiiiiiiee . 01/16/2024 |. 01/15/2025 |.......... 1 P PPPPIN FPTTTTTUOUR 213.89 | e 21,029 |oeeeiiiiiieee e, 43,643 .. e 43,643 1.......... 22,615 |0ieeiiiiiiiieen | i e [RIRTTTPen 0001 ...........




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

SCHEDULE DB - PART A - SECTION 1

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

81903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 |.01/27/2025 |.......... 1,202 |uveeeieiieennns v 213,80 |vuveeeeiieeenn foeviienans 8,044 |oeeeiiiiiiiieiin e 16,805 [.oeeneenn feeeeennnnn 16,805 |oenneene 8,767 [t e foeeecicn o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 02/14/2024 |. 02/14/2025 |..........1,564 |... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/18/2025 |.......... 2,475 | e 212,09 |veniiiiiiieenn foeenens 16,433 [oveeeiiieeenns Jevieennns 38,006 [..ooevueen Jorneeennnn 38,006 [oeenneini 21,663 [ounenniiiiienn foeneiineeieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 02/27/2024 |. 02/27/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 03/14/2024 |. 03/14/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2024 |. 03/17/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2025 |.......... 1,225 | v 211,38 | e 8,262 |ouuiiinienieienn foeeieens 19,801 [.veeneenn feeeeennnnn 19,801 Joenn et 11,538 [ e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2025 |.......... 5,628 |ouuiiiiiiieiiis foeviiennns 210,02 |veieiiieiieeenn foeeneens 37,706 [ooveveieinienns | 96,577 [.eeeeninen o 96,577 [oeen el 58,871 [ e o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/25/2025 |.......... 1,345 | e 21112 | e 9,060 [.ovvveieriiinis e 22,048 | eeeeieins [ 22,048 [0 12,988 e e [ [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2025 |.......... 2,120 | e 214.65 |oveniiieiiieeenn [ 14,469 [o.veeniiiieiias v 29,719 | oo o n 29,719 [0 15,250 e e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/13/2025 |..........1,585 |oeeuuvernnvinnnienn foreennenn 213294 | ot 10,984 [ e 86,570 [ | 46,570 [0 35,587 [ e o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/17/2024 |. 06/16/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/27/2025 |............ 173 [ e 213086 |ovuveeneiiiieinn foeriienans 1,214 | e 2,564 |.cunnnnns = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2025 |............ T3 | v 20764 |ovneviiiiieeen e 5,168 [oeveeeieiiiiins e 9,147 | vt = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2024 |. 07/15/2025 |.......... 1,902 |enieviieiiienis Joevieennns 2713 i foeeins 13,464 [oveeeiiieeiis v 24,823 [oeieiii [ 24,423 | 10,959 [ e e [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |. 07/25/2025 |............ L5151 1 TR R 220,33 [oeeeeiiiiieiies Joeeeis 4,022 |oeuiiieiiieienn e 6,146 [..eeenees o 6,146 [ 2,124 [ e o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2024 |. 08/14/2025 |.......... 1,331 | e 222.36 [oeeeeeiniieiies Joeeeis 9,650 |vuuiiiiiiniienn foeeneens 13,392 | e e 13,392 [l 3742 | o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2024 |. 08/15/2025 |.......... 3,832 | e 222.33 [eeeeeiiiiiiiiees [ 20,775 [eeeeiiiiiiiies | 38,666 [...ccvnveen Jornerennnn 38,666 [ooenniini10,891 [ouniiiiiiiiiii fereeieeen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2025 |.......... 1,385 |oeieeeieniienis foevieennns 225.22 [eeeeniiiiiiiiees fereeeie 10,202 [oeeveiieiiveiees foreeennns 12,080 [.veeneenn foenrennenn 12,080 ovnneen e 1,878 [oeeiciiies e foeeeeicen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/16/2024 |. 09/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.09/27/2024 |. 09/26/2025 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 10/14/2022 |. 10/14/2024 |............ J2L3 T T 211.90 |.oeuennnns 6,888 [..evuiiieiiiiiies foreiiniiiiiiiis Jeeeinns 11,896 [.ooeeeeee foeeeene e 11,896 | 5,490 [ e fovreniiiiiiiinies o = eeeeen. [0001 Lo




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

SCHEDULE DB - PART A - SECTION 1

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

61903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 10/15/2024 |.......... 1,087 [oeeeeiiiiiiiiieee Joeeeis 21218 | 9,730 [oeeeveenneenn foereeeeieeeinees foreeeis 31,220 | eeeneenns o 31,220 [0 22,645 o e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 1072772022 |. 10/25/2024 |.... ... 2,073 -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2024 |............ 880 |vuveeneieiieiins v 21474 et 7,919 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 11/18/2022 |. 11/15/2024 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .. |- 1271472022 |. 12/13/2024 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2022 |. 12/16/2024 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2024 |............ 320 [oreeeiiiiiiiieen foeeeis 215.73 | 2,898 [oeeriieiiieen feereeeineeieen o 3944 [ o 3944 L BT0 [ e e [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2025 |............. 429 [ o 219.03 |..uuennnns 3,939 e o e 4,29 |.ceenienns v 4,296 | 1,699 L e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/17/2023 |. 01/15/2025 |.......... 1047 [oeeeeiiiiiiiees o 218.71 [ooeeeannn 9,641 | foereeieciiees feeeeeis 21,39 | o 21,391 [ 15,057 e o e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |.01/27/2025 |............. A2 [ o 219.51 |oeiennnns 4074 |oeeeneeinneens Jeveveinceiinees foreiienn 4,339 [ fereeee e 4,339 | LTS [ e e e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2025 |............ 871 | e 217.09 |oeevennnns T919 | foereeieeceiees foreeeis 10,204 [ .veeeeins o 10,204 e 4,092 [ e e [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/15/2023 |. 02/18/2025 |..........3,406 |..cuuverunvernnnenn foreennneenn 217,00 |oenninnn 30,964 [ooeeencniieiees e foeeenn.. 80,200 | -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2025 |............ 126 [oeeeveieiieieiis v 21473 | 1131 [ [ e 1,701 [ o 1701 | lB78 [ e foeeeee o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/14/2025 |............ 267 |oeeieieieieeinns e 213.56 |ouuuiennnns 2,388 [ feereveineeieen o 3,867 [eeeenneen Jeeeeennn 3,867 [t 1,607 [ e o e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/15/2023 |. 03/17/2025 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/25/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2023 |. 05/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/26/2023 |. 05/27/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/13/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/16/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.06/27/2023 |. 06/27/2025 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 07/17/2023 |. 07/15/2025 = eeeeen. [0001 Lo




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

SCHEDULE DB - PART A - SECTION 1

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

0c¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |............ KV PR IR 215.36 |ovuuennnns 1,204 [ feeeeeeeeieeenn foevieenans 1,840 [oveeniins e 1,840 [.oeevnneennnns B72 |veeennieninens foeerec e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |.08/14/2023 |. 08/14/2025 |.... PO 514/ IR FOPTOUPPPOUPPTRUPR RUPPRRPPIN 5,69 |... . 5,6% |... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2023 |. 08/15/2025 |..........1,698 |.eeuvirrnvvinnninnn forvnnnnnn 21197 [ 15,552 |oveeenieiieeenn [ o 55,706 [..evvnenn |eunrannnns 55,706 [.......... 37,6071 [oeeeeneeiiiiins Joreeieeieeens [ [ ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 08/25/2023 |. 08/27/2025 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 09/14/2023 |. 09/12/2025 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2023 |. 09/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/26/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/16/2023 |. 10/15/2025 |.......... 1193 | [ 204.45).......... 10,419 e o foiieees 25,719 [ oo | 25,719 ... TA95 [ o e e RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |.10/27/2025 |.......... 1,379 | [ 201.54|.......... 11,759 e fonreeeeeeiiees foiieees 32,360 [.coeniiens | 32,360 |........... LI KT) PR RUUUUTRRIR KRR R RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/14/2025 |............ (N PR I 206.94 |..euennnns 1,452 |oveeiieeieeenn o e 3,288 |.eeeiein e 3,288 |oeeennnnn 1,007 [oevenieeiiennnee fooreenneenneeni ferneenineeinees o ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 11/15/2023 |. 11/17/2025 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/26/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/12/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |- 12/15/2023 |. 12/15/2025 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2023 |. 12/26/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/26/2024 |. 01/27/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/13/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/17/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/13/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2024 |. 03/16/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |. 03/27/2024 |. 03/27/2026 |.... |- eeeeeee 0001 L.
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 04/12/2024 ). 04/14/2026 LIRTTTITTN 0001 .oouvennns




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

SCHEDULE DB - PART A - SECTION 1

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

12903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |.04/15/2026 |.......... P2 (115 R R AT 7 O N 19,271 | | 39,250 [.eoeniiies | 39,250 |.......... 19,979 [evveeeeeeiieens o e e RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . | 04/26/2024 |. 04/27/2026 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 05/15/2024 |. 05/15/2026 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |. 05/24/2024 |. 05/27/2026 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |.06/12/2026 |............. 332 | [ 21394 | o 3,181 | | 11,008 |.evveeeeees o 11,008 |........... /1 PR RIS KRR RN RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/17/2024 |. 06/15/2026 |............ L) S PATCK] R RSSRRIN 3 (1) PR R 26,575 [.eeeiiiies | 26,575 |.......... 18,989 [ oo e e RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/26/2026 |............ 187 [ v 213086 |ovueeeneiiiieenn foeriienans 1,812 [ o 3,146 | e o 3,146 | 1,834 | e o e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/12/2024 |. 07/14/2026 |............ 129 e foreeineens 20764 |oenviiiiiieeen e 1,268 [oeeeeiiviiiiinns foeeeiis HR 7 T 1,923 | B55 [oeernieriiiiiee oo ferei e o ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/15/2024 |. 07/15/2026 |............ S | e 2713 | s 5,028 |oeuieeiiiieienn foeviiennns VAL P 7776 |oeeeennns 2,747 |eveeeiniiiieenn foee e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2026 |............ 340 [oreeeiiiiiiiiees Joeeeis 220,33 [oeeeeiiiiieiies Joeeeis 3,405 |oeneiiiiiieeeen e 4,667 [.eoeeenies | 4,667 |veeennnen 1,262 [oueevneenivenn Joerneenneeiinees [ e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 08/14/2024 |. 08/14/2026 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2024 |.08/17/2026 |............ LK TR R 222.33 [eeeeiiiieiees Joeeis 4,697 |oeneiiieiiieeinn e 5,976 | .eveeenns [ 5,976 |oeeennnen 1,280 [oeveeieviiinnnee Jooneenneeineen fereeeenineeieen o ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2026 |............ T19 | v 225.22 [eeeeeiiiiiiiies Jeeeeis 7,820 |oeeeiiiiiieeeen v 8,401 [.eiieiiis i 8,401 [ooveenieenans 982 [oeeveiieiveieee Joereeneeieen fer e [ ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |. 09/13/2024 |. 09/14/2026 |.... |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/16/2024 |. 09/15/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2024 |. 09/25/2026 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/14/2021 |. 10/11/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/15/2021 |. 10/15/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2021 |. 10/25/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/12/2021 |. 11/14/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2021 |. 11/15/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/26/2021 |. 11/27/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2021 |. 12/13/2024 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... .| 1271572021 |. 12/16/2024 |.... |- eeeeeee 0001 L.
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 12/27/2021 |. 12/27/2024 LIRTTTITTN 0001 .oouvennns




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

SCHEDULE DB - PART A - SECTION 1

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

¢c¢’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)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2022 |. 01/14/2025 |............. 522 [eevieiiiiiiiiieen foeeiis 235.42|.cccunnnnn 709 [ feevieeiieeeiieees foreeienns 1,003 [.eeeieias fereveens 1,003 [oeeveniennnnes (5)]sevnvennnvennnnen foreenneeieins e foe ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |.01/18/2022 |. 01/15/2025 |.... ... 5,750 |- eeeeee. 0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2022 |.01/27/2025 |.............. L3 PP TOTRPR O 230.27 |ouuiiiiiennn 978 e o e 288 | [ 288 |eeeiiennns B8 |eeeennieninenn foeerneei e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 02/14/2022 |. 02/14/2025 |.............. 87 | v 228.76 |ouuurennnns 1,130 [oeeeeeeeecns Joeeeeeieeeieees [ 27 [ o 7J PO 126 [oeeevnveiieenns Joerneeineeineen forei e ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 02/15/2022 |.02/18/2025 |............ B34 [ o 228.78 |ouuuiennnnn 8,207 |ooveerneeenineenis feerneveiieeeninees foreeinenns 6,262 | ceueinn v 6,262 |..eevnnnen 4,069 |ovnniennienieenn foeen e ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2025 |............ 276 | e 228.32 [.cevunnn 3515 | o e 2,9 | [ 2,941 | 1,959 [uiiviievieienn Joerneeineeinees o e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2022 |. 03/17/2025 |............. LIS TR R 228.85 |ouuuennnns 5,859 |oevuiiiieiinees o e 9,782 |.eeeeinn v 9,782 | 8,135 |veieeieieenn foeen e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/25/2022 |. 03/27/2025 |............ 376 | v 231.65 |ouuuiennnns 479 Lo o e 1,637 [ceeeeieas e 1,637 [oeeenneinnnns S | foee e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2022 |. 04/14/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/18/2022 |. 04/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2022 |. 04/25/2025 ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 05/13/2022 |. 05/14/2025 |.... |- eeeeee. 0001 L

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/16/2022 |. 05/15/2025 ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2022 |. 05/27/2025 ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |.06/14/2022 |. 06/13/2025 |.... |- eeeeee. 0001 L

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2022 |. 06/16/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2022 |. 06/27/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/16/2022 |.07/15/2025 |.......... 1,209 | [ 223.29 | 15,254 [ovoeeeiiiieee e e 25,001 | .eeeeeeiis e 25,001 |.......... LRIk ) RO RTUUETRRR RROPIURRRRRN RN RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/12/2022 |.08/14/2025 |.......... L PE7(U N PO RSP 226.15 ... 19,064 |..evvveeeeeiiins fornneeeeeeiiiees fonieens 13,406 |.evveeeeees o 13,406 |........... L3812 O U U RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/15/2022 |.08/15/2025 |.......... 1193 | [ 226.23 | LRV RO IO RO 20,277 [ eeeeeeeis [ 20,277 | 13,832 [ [ e e RIS 0001 ...........
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |.08/27/2025 |.......... 2,730 [ceveeeeeeiiieenes Joeeeins 223.06 |.......... 32,521 |oooiiiiineei e s 27,821 | oot [ 27,821 |.......... (RN 1CICT RN KU RO RN RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2022 |. 09/12/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/15/2022 |. 09/15/2025 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2022 |. 09/26/2025 ERTTRTIT 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . |. 10/14/2022 |. 10/14/2025 |.... |- eeeeeee 0001 L.

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... voveeeiiiiiiiiiiiiieee . 11/18/2022 |. 10/15/2025 |.......... 2,380 [ouvverrriiiiiiiiins foeeeiees 212.18.......... 27,500 fvvveeiiiiiiiiens foviiiiiiiiiii o 79,589 | | 79,589 1.......... 52,409 |oeeeiiiiiiieen | i e [RIRTTTPen 0001 ...........




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

SCHEDULE DB - PART A - SECTION 1

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

€2¢'903

1 2 3 4 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/27/2025 |............ 202 [oeeneiiiiieiiees foeeiis 213.29 [.eevnnn 2,223 |oeveeiineenneen o e 3,254 e o 3,254 1,050 [oevvnierinveninee Jooreeneeenneens fernneeniieeieen o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... .| 1171472022 |. 11/14/2025 |.... e 8,285 [ e [ereein 8,815 ... .. 2,904 |. -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/18/2022 |. 11/17/2025 |..........2,390 |oeeuvvirnvirnnnennn forennnenn. 215,48 |ooeees 26,280 [o.eeeneeniieennn foerereiieeiiees foreeeis 71,485 [.eeeeniies | 71,485 [l 47,567 [oeeeeniiiiiiiins e [ [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 11/23/2022 |. 11/26/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .. |- 1271472022 |. 12/12/2025 = eeeeens 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2022 |. 12/15/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/26/2025 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/17/2023 |. 01/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |. 01/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2023 |. 02/17/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/27/2023 |. 02/27/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2023 |. 03/13/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2023 |. 03/16/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/27/2023 |. 03/27/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/17/2023 |. 04/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2023 |. 05/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/12/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/15/2023 |. 06/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/17/2023 |. 07/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/27/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/14/2023 |. 08/14/2026 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/15/2023 |. 08/17/2026 = eeeeen. [0001 Lo




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

SCHEDULE DB - PART A - SECTION 1

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

2903

1 2 3 4 6 7 9 11 12 13 14 15 17 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Unrealized Year's to Carrying of at Inception
Income Schedule/ of Maturity Premium Premium Current Adjusted Valuation (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional (Received) | (Received) Year Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount Paid Paid Income Value Code (Decrease) Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |. 08/27/2026 |...........e85 |eeuiiniiiiniiiinn foreenin 21125 | 938 |eeveenneenneen o e 1,589 | .eeeenies e 1,589 [ A3 [ o feer e [ = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 09/15/2023 |. 09/15/2026 |.... ....47,064 | ... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 |.............943 |oeeuvinniiiiiiinn e 20562 [ouniiie et 9,972 [ [ e 20,511 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 10/13/2023 |. 10/14/2026 |..............68 |oeeunvernvinniinn foreennnenn 204,43 |oueennn T2 |eeeieeneeenneen o e 1,548 = e 0001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... | 1071672023 |. 10/15/2026 |..........1,854 [ccevivuiiinniiinnns Jounnennn 204,45 (.. 19,443 |oeeeiieiiieenn e e 41,89 = e 0001 e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2023 |. 10/27/2026 |........... 382 |oeeenvevnnvinnnnenn forvennnen 20154 |oeeins 3,927 |veeeeieeieeen o e 9,250 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2023 |. 11/13/2026 |......ccceeu 174 |eeeniiniiiiiiiinn e 206,94 |oeaes 1,861 |oeveenieeneees o e 3,711 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/15/2023 |. 11/16/2026 |........c.. 798 |oevenvennniinnnienn foreennnenn 206,69 |oeenneenns 8,498 | [ foreeeis 17,140 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/27/2026 |......ceeeue 139 |oevnnvinniiiiniinn foreennen 20795 e 1,502 [oeeeeiieeeies Jeeeeeieeeieeenn foevieennns 2,906 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/14/2026 |.........coeec19 |evniinniiinniinn foreenenenn 215010 | 210 |eeeeeeieeieeen o e B2 e [ 321 93 [eeeeiierieienene Joereereereen fereren o = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/15/2023 |. 12/15/2026 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/27/2023 |. 12/24/2026 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2027 |...evuvvenen 204 |oeeniiiiiineiinn o 215,30 [ o 2,310 | e 3,540 |oeeiiin [ 3,540 | 1,230 [ouvevnvenneenns Joerneenineeiinees foevenniinns e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/16/2024 |. 01/15/2027 |.....ueeei 1,384 |oennnienniiiiiiinn foreenn e 213089 | o 15,510 [orevnviniiiiees foreeenns 24,910 | coveennns [ 24,910 |oeee 9,400 |vuniernveniienn foeenee e = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 02/14/2024 |. 02/12/2027 |.... -
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/15/2024 |. 02/16/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/26/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/12/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/15/2024 |. 03/15/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/25/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2027 = eeeeens 0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/15/2024 |. 05/17/2027 |.... -
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 05/24/2024 ). 05/27/2027 = eeeeen. [0001 Lo




Gc'909

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... . 06/14/2024 |. 06/14/2027 |............ LA U S R 21394 | o 8,269 [..oveeeeeiiiiiin o 26,323 [.coeiiees | 26,323 |.......... LTV R RUUUER RRROTRRRN RN RIS 0001 ...........
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 06/17/2024 |. 06/15/2027 |.... ...3,046 |... - . |0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/27/2024 |. 06/25/2027 |............ 496 [oevveiiiniiiiees foeeeis 213086 |ovuveeeiiiiienn feeriieians 5,819 | foeviiennns 9,219 | oo o 9,219 |evunennns 3,400 |vuniennieniienn foeenee e ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/12/2024 |. 07/14/2027 |............ {07 PO RN AT PR RN 2828 | [ 3,429 | oo | 3,429 .ccunennnns I [0Z3 RPN ) R RN EIRTTT 0001 .eevnnenens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |.07/15/2024 |.07/15/2027 |............ 507 |ovueveeneieneeenns foevieennns 2713 | s 6,061 [ceveeniiiiiiins e 8,709 [.eveenaes v 8,709 |.oevvnnnen 2,648 |oeniieieieenn foee e ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 07/26/2024 |.07/27/2027 |.....ouvevnn.. LS RPN 220,33 [oeeenieiiieninee Joeeeneeans T19 |eeiiiieiieees [ (o0 U P 936 |+eveeinieenn 207 | [ e ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeee voveeiiiiiiiiiiiiieeans . 08/14/2024 |. 08/13/2027 |............ LISV N TR R 222.36 [oeeeeiiiiiieiies Joeeeis 5,580 |ouuieiniiiieennn foeriienans £ [ I 6,786 |..cuunnnns 1,206 [oeeeeeenniennnee Jooreenneeineens fereeninneiees o, ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveiiiiiiiiiiiiiieeeans . 08/15/2024 |. 08/16/2027 |............ 603 |eniieeiiieeiis e 222.33 [eeeeiiiieiees Joeeis TA3T | e 9,107 [eeieeiies e 9,107 |oevvnnnen 1,670 [oeevniennieninee fooreeneeeineens fereenineeineen o, ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov voveeiiiiiiiiiiiieeeans . 08/27/2024 |. 08/27/2027 |............ L3 VA PO AT 225.22 [eeeeeiiiiiiies e 5,264 |ouuiiiiiiieiinn e 5,847 |eeveiiinins [ 5,847 [eoveivieennns B83 [eeeeeieiiiiiiee Jeereereeieen fere e e ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoov coveniiiiiiiiiiiiieeeans . 09/13/2024 |. 09/14/2027 ERTTRTIT 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/16/2024 |. 09/15/2027 ERTTRTIT 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 09/27/2024 |.09/27/2027 |.... - . |0001 ...
S&P500 OTC European
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573 [ 10/13/2023 |. 10/11/2024 |............ LV R RN 4,327.78 |.......... 28,245 | [ | 104,813 [.ooeeeiis [ 104,813 |.......... 47,310 [evveeeeeeeiieees oo e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 10/16/2023 |. 10/15/2024 |.......... ST N RN 4,373.63 |........ 471,860 .oeoeeeeiiiieen [ [ 1,723,620 [.couuvreaes |oenne 1,723,620 |......... L Z T U IO I RN RIS 0001 ...........
S&P500 OTC European
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 10/27/2023 |. 10/25/2024 |............ (0 R R 41737 | 25,380 [ceveeeeiiiiiienns e [ 121,289 [ | 121,289 |.......... 48,013 [eeeeeeeiiees o e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 11/14/2023 |. 11/14/2024 |.............. K] FOSR R 4,4%5.70 |........... 7,566 | fonneeneeeeiiiens fovieeens 29,075 [ oo | 29,075 |.......... LSTCTA ) RO RTUUETRRRRR RROTRROR RN RIS 0001 ...........
S&P500 OTC European
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 11/15/2023 |. 11/15/2024 |.....oeee 1,401 | o 4,502.88 |......... KUKV AU RO N 1210435 [ | 1,211,135 |......... 662,207 [..eeeeennieieeee [eeeeeiiiiiieeeen i e RIS 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... .... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... J 4,550.43 |.. ...165,378 | ... ....165,378 |... - . (0001 ...
S&P500 OTC Europear
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 12/14/2023 |. 12/13/2024 |............ 172N FO R 4,719.55 |.......... L7 7.V FOUUUUR R N 94,832 [ .o | 94,832 |.......... 62,578 [ oo e e RIS 0001 ...........
S&P500 OTC European
Call-Buy .evevverrnnnes Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 12/15/2023 |. 12/16/2024 |.......... 1,248 | o 4,719.19 |......... 265,899 |...vviiieeeens [ e 851,734 .o | 851,734 |......... 560,229 |...uvviiieeeiiins [ [ [ RIS 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..vevveernnnns Index Account Hedge . [N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 12/27/20238 |. 12/27/2024 |.............. L (O R 4,781.58 |.......... 18,839 | e foiieees 51178 |t e 51,178 |.......... 26,846 [.oeeeeeeeiieen o e e RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 01/12/2024 |. 01/14/2025 |.............. [ PO RN 4,783.83 | | 5,771 | oo 51,143 oo | 51,143 |.......... KT V72N FOUU R R RN RIS 0001 ...........
S&P500 OTC European
Call-Buy .eeevveernnee Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5I70UK5573  [. 01/16/2024 |. 01/15/2025 |.......... LK 7 PO RO 4,765.98 |..evveeeeeeiiins oo 354,835 | | 1,140,659 [.ccevvneee |- 1,140,659 |......... 785,824 ..o [ e e RIS 0001 ...........
S&P500 OTC European
Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 . 01/26/2024 |. 01/27/2025 |.............. 10 | o 4,890.97 |.cvviiieieiiiins o 2,088 | | 5,895 |.eeeeeeiis o 58%5[.......... N[0T AR RUUUUSRRR RO R RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 02/14/2024 |. 02/14/2025 |.............. [ O R 5,000.62 |..cvvvieineeiinn oo P78 PO 53,110 | .eeeeeeis e 53,110 feoeeennee RO U FUUUUUUU IO RN RIS 0001 ...........
S&P500 OTC European
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 . 02/15/2024 |. 02/18/2025 |.......... [ ) O R 5,020.73 [ceveeeeiiiiiien o 275,388 |.ooeeiiiiiieeens [ 622,978 | .o | 622,978 |......... RZYART:I¢T) FR RUUEURRRRR RPN RN RIS 0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... .... | Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . . 02/27/2024 |. 02/27/2025 |.... 5,078.18 .. .. 2,423 1... ... 4,909]... .. 2,486 |. - . (0001 ...




9¢'903

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/14/2024 |. 03/14/2025 |.............. L1V N PO R 5,150.48 |oovveniiiiiiiis i 37,685 [ciiiiiiiiniens | 40,032 | .coeeiiinnn [ 40,032 |ouunnnnnens Y PO KPR R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... L ICKES N R I 5, 117,09 [ceveniiiiiiiinns oo 404,963 |..oovvnneeniiinnn forees 804,719 [..eveeeeens o 804,719 |......... 399,757 |ovvvvenieiiiinnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 03/27/2024 |. 03/27/2025 |.............. LY/ PO RN 5,248 49 |...cevviiiiiiiinn feeeeeeens (U7 FO RN 17,521 [ | 17,5821 [ 0251 R FORUPY R U, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.... P P 512841 | e 181 | [0 36,305 | 18,241 -
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 04/15/2024 . 04/15/2025 |.......... 1,539 [cooeiiiiinnniiiiins Joeennnnd 5,061.82 [cevveniiiiiiinnnns Joerennnnn RCT Y0 151 NN RN 937,235 | eeeeeiiinnn [ 937,235 |.......... 590,077 [cvvneiviinnnnnnns foevennineeeeiinnn oo i EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/26/2024 . 04/25/2025 |....evvveveendb foiiiiiiiiiiiins oo 5,099.96 |...cevvnniiiiiinn foeeeeeens 10,900 [oovvevvennniiiiinn [ 25,416 | ceeeeiiin [ 25,416 |.......... L) () R AR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |......eevveei99 [oniiiiiinniinns Joovennnnn 5,246.68 |.....iiiiiininn i LV L R FPRR 46,429 | .oooeinin [ 46,429 |.......... 22,811 | fe e EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/15/2024 . 05/15/2025 |.......... 1,204 [occooiiiinnniiniins Joevnnnnns 5,308.15 [cuvveniiiiiiiinns foeeeinnnn 7)1 F AR 509,421 | eoeeveis [ 509,421 |..ouunnnns L V< O EPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... [N P 5,304.72 .. ....21,897 | ... - . |0001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |.............. eIt O R 5,431.60 [cuvveeiiiiiininns foereiinnnn JECTRCIC N PO RN 34,559 [.eeeeeiiis | 34,559 |.......... BECTRCLCICT) R AR R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/17/2024 |. 06/16/2025 |.......... L2 R A FIYR T O 264,957 |.oeeveneiiiiinnn [ 337,849 | .o [ 337,849 |.......... 72,892 |oeeveiiiiiinnns fooveevniicns e i EIRTTT 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 |.............. (11 PO RN T8V PO RN 13,310 [ o 16,757 [eeeeeens | 16,757 |oevveennnns FCTT 1 N O KPR R RN EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |.............. [:7 PO RN 5,615.35 |.oiviveiiiiiiinn [ 10,948 [ooveeiiiiiiiins o 10,461 [.eeeeeeens | 10,461 |.ccevnennnns [1:70) S RN KRR R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ L2 R RN 5,631.22 |.ccevviiiiiiiinnn foreeees 232,105 |oeevveneiiiinnnn foreeees 214,882 | oo [ 214,842 |......... [QVAYICK)) R R RPN RN, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeoeeeiiiiiiiiieeeeinnns . 07/26/2024 |. 07/25/2025 |.............. [T/ PO RN 5,459.10 |.oovvvineiieiiinn [ L[ FOR RN 14,438 | .coveeeees o 14,438 |........... LT YE TN PO KPR R RPN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/14/2024 |. 08/14/2025 |............ LU I R 5,455.21 |.oiviiiiiiiiiiinn feeeees 28,750 [oiiiiiiiineens s 43,483 | .o [ 43,483 |.......... LA ) PO EPTRR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |BARCLAYS ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |.......... 1, 113 [eeeeiiiiiiiniiiins Joerinnnnn 5,543.22 [ccoviiiiiiiiniiis i 202,387 |veeeineieiinnnn o 386,854 [..evnneenns o 386,854 |.......... 94,468 |..ovveiiiiiinin [ e EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... [N PR 5,625.80 |.. - . |0001 ...
S&P500 OTC Europear
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/12/2025 |............ UG I R 5,626.02 |ceuveeiiiiininnn foeeeinnnnn P02 F RN 35,144 | [ 35,144 1.......... LT R AU KRR R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |BARCLAYS ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |.......... IR-T£C 1 R A, 5,633.00 |..cccvveniiiiinnn foreeenes 430,240 |.oevvenieiiiiinn fees 515,565 | .oevvrunnns [ 515,565 |...uunnnnn 85,326 |..vvvnniiiiiinns [ e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |BARCLAYS ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. P2/ PO R TV T T PO RPN <2 PO RN V251 V) SRR R VA1 T/ L R RN R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/16/2023 |. 10/15/2024 |.......... L IO G R A 4,373.63 |.......... 52,439 |.eeviiniiiiiinn e e 308,780 |... 186,077 |ovvvveeiivvennnn oo i [ EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/16/2023 |. 10/15/2024 |............ [CIEK ) R I 4,373.63 |.......... YR 1V U RPN AR 222,197 | eeeeeeii [0 222,197 | TSR TN SR AU R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/16/2023 |. 10/15/2024 |.... P RO 4,373.63 |.. ....86,082 ... ....60,392 |. - . 10001 ...
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/15/2023 |. 11/15/2024 |............. Rcit ) FO R R 4,502.88 |.......... 20,980 |ouenneeeiiiines foeveeiieeiiinn fees 87,197 [ [ 87,197 [ LIS T R FOR R R R EIRTTT 0001 .eevnnenens
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 11/15/2023 |. 11/15/2024 |............ (SIS P AR 4,502.88 |.......... 40,287 [oeeeeeeeiiniees Joeveinieneeiiinnn [ 166,274 [.eveneeeees oo 166,274 |.......... 108 4 S R R AR EIRTTT 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiieiiiiiiiiieniiinnnns . 11/15/2023 |. 11/15/2024 |.............. B2 i e 4,502.88 |........... 8,378 .. | [ P\l R 27,240 |.......... 18,962 [..vvvvveniiiins e fovvviiiiiniins o [RRTITTN 0001 .ooennnnens




12’903

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 12/15/2023 |. 12/16/2024 |............ L7/ P AR 4,719.19 |.......... 26,507 |veeeeeiiiiinns foeveiiinciinn e 75,484 LT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 12/15/2023 |. 12/16/2024 |............ [S1572) P R 4,719.19 |.......... FCSTR-7< 2 U IR RN 101,772 LT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/15/2023 |. 12/16/2024 |.... P RO 4,719.19 |.. 13,222 -
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 01/16/2024 |. 01/15/2025 |............ L3 1) R R 4,765.98 |oovveniiiiininn foeeeiinnnn 40,595 |evveniiiiini oo 86,769 [..evueeens [ 86,769 |.......... LT % ) R R R EIRTTT 0001 .ovennenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 01/16/2024 |. 01/15/2025 |............. 945 | o 4,765.98 |oevvvniiiiininns foeeeiinnnn [ 17727 IS R, 134,475 | ceveenee [ 134,475 |.......... P27 |eveeeeieiiinns foeevvviin e i EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 02/15/2024 |. 02/18/2025 |............. LSSV R R V24 TR N LV 728 T FO RN 48,947 | ooeeeii [ 48,947 |.......... LT 7T R AR R R, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 02/15/2024 |. 02/18/2025 |............. L1/ F R AR 5,020.73 |..cevviiiiiiiiinn feeeees AT P RN 44,145 | [ 4145 16,666 |.evvveneieeennnns fooreeeiiiniiiiins e i EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 02/15/2024 |. 02/18/2025 |.............. [ PO RN 5,020.73 |.cceiviiiiiiiinn feeeees 11,392 [ o 20,136 [ceveeeeees [ 21,136 |oeennnnneen [T 2.7 PO KPR AR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/15/2024 |. 03/17/2025 |............ J£7 I I 5,117.09 [eevveiiiiiiiins oo L YL N PO RN LN 77 I 4,827 ..o 5,953 |oeiviiiiniiiiinn feereeriiei e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/15/2024 |. 03/17/2025 |............ SV R I 5,117.09 [eevveiiiiiiiins oo 55,089 |..evveniiiiiiin [ 65,565 | ..oevvrnnnn [ 65,565 |.......... U TE ) R AR KR EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/15/2024 |. 03/17/2025 |.............. L1V PO R 5, 117,09 |oeveeeiiiiiiiins [ A1V PO RN 11,081 | e [ 11,081 | -7/ R FRUUPR R R, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 04/15/2024 |. 04/15/2025 |............ (<78 IS R ESTV[C R FO RN 31,105 [oiiviiiieeees v 46,333 | .ooevniinnn [ 46,333 |.......... LS T2: T PO ERPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 04/15/2024 |. 04/15/2025 |.... PR P 5,061.82 |.. - . 10001 ...
S&P500 OTC Europear
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 04/15/2024 |. 04/15/2025 |.............. 80 |oveieiniiniiennn foreiins 5,061.82 ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 05/15/2024 |. 05/15/2025 |............ [ 20 P AR 5,308.15 [cuvveniiiiiiiis i FC IR £ VN R FP, 30,991 | oeeeeii [ 30,991 [ouuennnnnnns (i) PO RPN R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/15/2024 |. 05/15/2025 |............. B49 | o 5,308.15 [cuvveniiiiinii i LT PO F 35,140 | ooeeeeiin [ 35,140 [oenniiinnnnn L 1K N R R N KRN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 05/15/2024 |. 05/15/2025 |.............. L ) PO R 5,308.15 |oevveniiiiiini [ L7 R 8,620 [.uuneeeeens |oeriiinnnns 8,620 [...uvnnnen. Lt R FRRUNR R N, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ L3 [0} SR RN FIYR T N N T VL PO FP 18,131 [t i 18,131 ... [RET0Z) O EPTRR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ [ P R FIYR T N N ECTAC ) U I, 26,392 | .o [ 26,392 ). QALY FO RUUR PR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ [0 I R FIYR T N N 2L 7 P RN 19,927 [ceveeeeens [ 19,927 |.......... [ (615 R EPR [ RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..oevevnvernnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/15/2024 |. 07/15/2025 |............ 460 |veniiiiieiiieinn o 5,631.22 ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 07/15/2024 |. 07/15/2025 |.... [N P 5,631.22 .. - . |0001 ...
S&P500 OTC Europear
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 07/15/2024 |. 07/15/2025 |.............. 25 [ foeeeeans 5,631.22 ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy ..oevevnvernnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/15/2024 |. 08/15/2025 |............ 331 [ foeeens 5,5643.22 ERTTRTIT 0001 .evenns
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 08/15/2024 |. 08/15/2025 |.... [N P 5,643.22|.. - . |0001 ...
S&P500 OTC Europear
Call-Buy ..oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/15/2024 |. 08/15/2025 |.............. 36 [oeeeeiennieiiiien foeeenans 5,5643.22 ERTTRTIT 0001 .ovvneans
S&P500 OTC European
Call-Buy ..oovvvuvvrnnns Index Account Hedge . [N/A ........... Equity/Index |JP Morgan ....ccceev coveeiiienniiiiiiiiiennns . 09/16/2024 |. 09/15/2025 |............ T12 )i o 5,633.09 LIRTTTITTN 0001 .oouvennns
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 09/16/2024 |. 09/15/2025 |.......... LI 1 R A 5,633.00 |...ccvvnniiiiiinn foeeeeeens 68,492 |...oveiiiiiiiin [ 42,405 | .ceeeiiin [ 42,405 |........ [LI0EELC)) R AR R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 09/16/2024 |. 09/15/2025 |.... [N P 5,633.09 |.. ....(4,63)]. - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/13/2023 |. 10/11/2024 |............ 12N P AR 4,327.78 |......... LTSIV N O EPPROUTR AR 482,334 | oo [ 482,334 |......... 264,237 |.eevvnneiiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC Europear
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/16/2023 |. 10/15/2024 |.... P RO 4,373.63 |...... 1,877,013 P A 6,382,257 | .covvvnnnnn fennnnn 6,382,257 |...... 3,566,063 |. - . 10001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ LU I R 4,465.48 |.......... RT3 U R AR 136,891 [.eveeeeeees oo 136,891 |.......... AT (<1° ) R R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............. LIV F R AR 4,117.37 |oueen 185,240 [oevvveviinnnees Jovvenineeviiiens o 755,886 [...oeeeees [oennnn 755,886 |......... 374,920 |.eevvvenieiiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. 349 | e 4,49%5.70|......... JECT 0 (1< R AR RN 440,676 [..oevneeees [oernne 440,676 |......... 252,169 |oeevvenieeeinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |.......... 2,958 |oueeiiiiiiiieeens e 4,502.88 |...... LI LU TCY A R (R RN 3,712,142 | oo [ 3,712,142 |...... 2,129,021 |oevveniiiiiinins foerriii e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/15/2023 |. 11/15/2024 |............ T2 foes 4,608.70 |.......... TR 7< 2 EUU R 129,176 [.eeeneeeees o 129,176 |.......... A3 PPN I RN RN EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... P RO 4,550.43........ 101,716 ..327,219 ... ... 327,279 |... - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............ KAL) PO R 4,719.55|........ LRLTR<2 2 Y U AR RPN 332,698 |..eevrrnnnn [ 332,698 |......... (V7R YA PO KON R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573  |. 12/15/2023 |. 12/16/2024 |.......... 2,848 |ouveiiiiiiieeens e 4,719.19 [...... 1,109,688 |.oevvveneeeivinen oo s 3,013,428 | ..covvnnnnn [ennnnn 3,013,428 |...... 1,874,339 [ceveniiiiinienes foereiiieeeceens o EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 12/15/2023 |. 12/16/2024 |.............. (7 R AR 4,832.45|.......... 21,389 | e 63,599 | .coeeiii [ 63,59 |.......... 41,997 |veeeiieiiiis foeeeii e EIRTTT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2023 |. 12/27/2024 |............. RGN FO R RN 4,781.58 |......... 127,285 [ | o 335,222 [.eueeeenen o 335,222 |......... BLIC Tt R FOR R R R EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |............ ot VN R ERN 4,783.83 [cevveeiiiiiinnns Joeeennnnn 146,894 [..oovvvniiiiiis Jevninnns 383,747 [ eveeeeen o 383,747 |..uuen.. 236,852 |..eevvnnieiiinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.......... RS (1[G PO RPN 4,765.98 |oevveniiiiiinnn oo LRIV VN U R 3,930,517 | eevevvenns [eennns 3,930,517 |...... 2,400,199 |..evvnniiiiinins foerriiin e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.............. L2 PO R 4,880.36 |..euuniiiiininn foereiinnnn 30,503 |.evveeiiiiiniin [ 86,157 [.eveeeeees [ 86,157 |.......... 55,655 |.evvneiiiiiiin [ e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ L F AR 4,890.97 |oevveniiiiiininn foeeeiinnnn 80,767 |oeveveeeiviinnnn [ 185,808 |.ooevevvnnn |evennnns 185,808 |......... J[STN0Z N R AR R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ L7/ P AR 5,000.62 [cevvnniiiiiinnnns Joerennnnn ALV VN O I 41,768 [ | 411,768 |......... AR TYL N R KRR R RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.......... FC T (CI0 N PR RN 5,020.73 |.ocevviiiiiiiinnn [ 1,397,613 [ o 2,587,551 | eeeeeiin [ 2,537,551 |...... LA L JNeicic N O KRR AR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.............. [ PR RN 5,150 44 |..oovviiiiiiiiins [ LI I T R FP, 64,118 [ ..o [ 64,118 |.......... 32,938 |eeveeieiiinnn foereriiienn e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2024 |. 02/27/2025 |............ P 1 P R 07 R R, 101,083 |ooevveeeiecinnnn o 191,920 [.eeeneeeees s 191,920 |.......... eV <Y A R R R EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/14/2024 |. 03/14/2025 |............ X7/ P AR 5,150.48 [cevveniiiiiiiinns e 183,849 [civiiiiiieies Jeviins 312,312 | oo [ 312,312 |ouueenns 128,463 [ e foeviiein o EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... T (L3 PO R 5, 117.09 |eevveiiiiiiiins oo 1,419,701 [ v 2,380,226 | ...cvvnnnnn feunnnn 2,380,226 |......... 960,525 |..ovvvnnniiiiinnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. -1 1N R AR 5,219.43 | [ 30,719 [ooeiiiiiiiineens v 53,193 LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 03/27/2024 |. 03/27/2025 |............ L) I 5,248 49 |...ccviiiiiiiiinn foeeeeeens £ TR T O R, 119,020 [.eveneeeees o 119,020 |.......... 40,884 [...iiiiiiiiins e [ e EIRTTT 0001 .eeennnnens
S&P500 OTC European
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LIV O RN 512841 | e 260,728 [..enneiiiiinnnnns foeeennnnn 428,651 [.oeveneeens o 428,651 |......... LT S N R R EIRTTT 0001 .oeennnnens
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ... .... | Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 04/15/2024 |. 04/15/2025 |.... PP 5,061.82..ccuiiiiiinnn fooens 1,514,448 |... i T 2,789,898 |...cooeeeen [t 2,789,898 |...... 1,275,450 |. - . 10001 ...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/15/2024 |. 04/15/2025 |.............. o157 P R 5,163.06 |..eveniiiiinnnns foereiinnnn 36,246 |.eevvnniiiiiii [ 69,467 [..evneeeens [ 69,467 |.......... 33,221 |oveeeiieiiinnn foereiii e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ P28 P AR 5,099.96 |...ccvvnnnniiiiinn fonnnnns 100,69 |.oevvvenneeiiinnnn oo 179,988 [.evvneeeees oo 179,988 |.......... 79,292 |ovvveeieiiinnnns fooreeeiiciins e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |............ LIV R RN 5,246.68 [....eviiiiiinnn |oeeeinnnn 4,272 [ s 179,603 [.eveneeeees oo 179,603 |.......... 65,331 |evvnniiiiinins foerrir e EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... P O 5,308.15 |cuvveniiiiiiiins o 1,053,554 |... P A 1,644,816 [........... |...... 1,644,816 |... -
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |.............. [CICT) R AR 5, 414.31 | [ 2R VLN P RN 37,331 | e [ 37,331 [ LR S PO EURPTR [ RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 05/24/2024 |. 05/27/2025 |............ LK I 5,304.72 .cceviiiiiiiiiinn feeeeees LYMVTE ) O FP, 7481 [ o 74,181 .......... -0 11728 S N R A EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... P O 5,431.60 |.. 138,739 |... ....193,446 |... - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |..........2,374 [ccceiiivirnnnninns Joerinnnnn S5 473.28 v fenns 1,070,706 |..evvenevvvennnnns fooeene 1,324,896 [..covvneens [ 1,324,896 |......... 254,190 |oevvvnnieneinnnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/17/2024 |.06/16/2025 |.... P O 5,607.32 |.. ....33,358 |... L 7,345 | - . 10001 ...
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.......eeveeii86 [eeniiviinniiinns Jovvinnnnn T8V PO RN 40,337 |oevveeieiiini o 48,476 [.eveeeeees [ 48,476 |........... R Ecic N R KRR RN RN EIRTTT 0001 .evvnnnnens
S&P500 OTC Europear
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/12/2024 |.07/14/2025 |.... P P 5,615.35|.. ..6,255 |, - . 10001 ...
S&P500 0TC
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 . 07/15/2025 |..........2,248 [ccviiviinnnnninns Joerinnnnn 5,631.22 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. A P R 5,763.55 LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 07/26/2024 |. 07/25/2025 |............ 207 P AR 5,459.10 |.oovvveiiiiiiinn foeeeeees 88,203 |..vvvniiiiiiii | 122,424 | oo [ 122,424 |.......... 34,131 | foereiii [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ 11/ AU I 5,455.21 |eviiiiiiiiiinen feeeees RENOZZ R A 203,813 |... 203,813 |.......... [CIUNVCIe N R R R R EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |..........2,574 [ccceiiivirnnnninns Joerinnnnn 5,543.22 [ccceiiiiiiiiniins | TA79,941 [ | 1,504,789 [..eeeennns | 1,504,789 [......... 324,849 .o oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2024 |. 08/15/2025 |.... PR P 5,676.26 |.. ....43,859 |... L1119 - . 10001 ...
S&P500 OTC Europea ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 08/27/2024 |. 08/27/2025 |............. ) F AR 5,625.80 [cevvuniiiiiinnnnns foerinnnnn 106,920 [ovvvveneiiees Jevnennnns 134,690 [.eeeneeeees [orrnnns 134,690 |.......... P (V) O FORRU R R R, EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 09/13/2024 |. 09/12/2025 |............ P2V R R 5,626.02 [cevuniiiiinninns foeennnnn 116,677 |ovveeeeeeiiinnnn o 151,843 [.eeeeenein o 161,843 |.......... S [TV R R R AR EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |.......... T CIe) FORR RN 5,633.00 |...cevvnniiiiinnn fennns 1,709,663 [...oovvvvnneienns Jovnnnn 2,064,242 | .coovvnnnnn fennnnn 2,064,242 |......... 354,580 |.oevvenniiiiiinnn oo e [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ [0 I R TV E Y17 FO RN 41,280 [ooiiiiiiiinnnns s 51,961 [.eveeeeens [ 51,961 [.......... 10,6871 |ovvveeiieviinns foerriiicn e e EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/27/2024 |. 09/26/2025 |............ 1 | o 5,738 17 |ouveiiiiiiianns |oeeennnn 108,065 |..evveeniiiiinnnn foonennns 116,240 [.oeeeeeenn [ 116,240 |........... B 75 [ e [ o [RRTITTN 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 14,068,856 21,483,433 0 68,627,537 | XXX 68,627,537 31,612,437 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 14,068,856 21,483,433 0 68,627,537 | XXX 68,627,537 31,612,437 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 2,495 | eeiiiieeieciiii feeeeeeennn L0 O O A o AP O AP AP PPN AP FPPPPTrT O UPPRT R TTTTTTrr L orr
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 14,068, 856 21,483,433 0 68,627,537 [ XXX 68,627,537 31,612,437 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




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

SCHEDULE DB - PART A - SECTION 1

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

0€'903

1 2 4 5 6 7 8 10 13 15 16 18 19 21 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or Foreign Year's of at Inception
Income of Maturity | Number Index Current Exchange (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Received Year Change in zation)/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date |Expiration| Contracts (Paid) Income Code | Fair Value )| B./A.C.V. | Accretion Exposure | Entity (b)
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 0 68,627,537 | XXX 68,627,537 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0] XXX 0 0 0 0 0] XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 XXX 0 0 0 0 0 XXX XXX
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. A PO R 4,425.16 |oeevenn (12,512)) s e [ (56,284)) e [ (56,284)]. e (27,767 e [ [ | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |.............. L1 PO R 4,457 .61 |oeeneee e (7,356)] e [ e (35,352) e o (35,8382)) s (18,008)]. e [ e [ = e (0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ [V FO AR 4,447.98 |........ (80,588)|.......ccvvunneees |oevnnnnnninninnnnn fooreee (259,700)]) ceeevnnnns fonnnns (259,700)). . 0vnn (182,838)[..eeciiiieeies Jvveiieeceinis [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |.......... L ICI0LCN R A 4,461.10 [oovnen (274,638)].ccceveneeieieinn [ e (1,207, 351) e [ (1,207,351 (825, 196)]. v [ i [ = e (0001
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ U U R 4,727.89 |cevveeee e (5,938)] e [ oo (52,724 e e (52, 724)] e (35,876)] e [ [ [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ (L7 I R 4,220.30 |..oeeenn (18, 448)]..ecceiiieees fovvvvnnnneevenenn [ (110,244)) oo [ (110,284)) e (A7, 154 e [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2023 |. 11/14/2024 |.............. L) PO RN 4,619.33 |..oeenne s (3,495)]ceniiiiieens feveiineeeeenenn [ (18,105)) e [ (18,105)] e (10,871 v [ e | = e 0003 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2023 |. 11/14/2024 |.............. LU A R 4,945.27 |.oevvvnnees (205)]nniiiiinienes Jovvennneeeenenn [ (3,439)) o [ (B0439)) e (2,737 e [ [ | = e 0001
S&P500 OTC European
Call-Sell .... ..o | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/16/2023 |. 11/15/2024 |.... P RO 4,574.93|..
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |.......... LI 72° N R I 4,592.94 |....... (202,855))....cuuvieiiinnnns foorrriinnnnnniinn fennnn (960,258)] .nneennns |oenennn (960,258)f....... (566,431)].ceeeeniiiiiii fooriiiiiiiin e e [ e (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/16/2023 |. 11/15/2024 |.... P RO 4,930.65 |.. ...(30,047)] ...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/27/2023 . 11/27/2024 |.............. -2 PO R 4,664.19 [ceveeen (2,584)] e o (14,755)] e | (14,785)] (9,207 )i Jeeeeeeeeeeeeeceees [ fo = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 11/27/2023 . 11/27/2024 |............ LLCICTN I R LT V0 T O () RO (R, (64,263)] .ccevvnnnnn fennnnnns (64,263)[...ceeeu(52,947)].ceevvnniiiiiinnn oo e [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ........... . 12/14/2023 |. 12/13/2024 |............ L7 PO RN 4,837.54 |, .o (41,632 Joeveniinneeeinenn [ (78,282)) e [ (78,282)). e (B6,576)[. s e [ [ | = e 0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |............ L[C[C N P R 4,785.26 [c.vveee e (16,853)]. e oo (61,731)[ceeneeecs o (61,731)]ceeeenna (42,766)[. e foeeviieecceiienn [ e | = e 0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2023 |. 12/16/2024 |.... 4,801.78 .. ...(42,520)] ... ....(42,520)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |............ LS5 120 P AR 4,813.57 [cuvnees (141,786)] e oo (551,145)] ceevvvinann fevnnnns (551, 145))....... (390,504)]...ccvvveniivinnn feoeeereeiiiinnens Jvveniiiieiinens [ = el 0009
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2023 |. 12/16/2024 |.... PR P 5,191.11 [.. ...(30,392)| ... ....(30,392)|...
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |.............. [CICT) R RN 4,901.12 [cevneee e (7,900)] e o (35,081)f.eenneeens o (35,081)[...eeeee(19,309)]ccvvvvnneevvnnnn oo e [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2023 |. 12/27/2024 |.............. L) O RN I T R (+1-)) U F [3535)) [ (375555 PO 19700 RN AU RPPPRRUPPTR USRI o [11]1) IR
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 |. 01/14/2025 |.............. FL 3 PO RN 4,915.39 |.oevnniniiiiinnn o (9,754 (41,484)] .eovvnnnn [ (41,484)......c(31,730)] cevvvnniiiinnnn oo e [ = 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |............ JLLCE: ) I R 4,839.85 |...cvvvnniiiiinnn [ (28,104)) e (104,730)( cevvnneans o (104,730).....ce. (76,626)]..evvvnevennnnnns foovevvnnnieeiinnn fooeeniiniiiiinnns fevvviiniieceennn [= e (0001 Lo,
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 01/16/2024 |. 01/15/2025 |.......... L7 R A 4,861.30 [cevvnnivvinnnnnnns Joeeennn (213,561)fcueniiiinnnnnns (829,524)] ..eevvvnnnn feunnnnn (829,524)]....... (615,963)[....ccevvvvnninns |ovvnnneeiininnns [ e | = e 0001 Ll
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 01/16/2024 |. 01/15/2025 |.............. Lo OO FPPPTTIN 5,180.62 |....iiiiiiinnnns fooveeneenn (2,999) i [PENAK)) ) R (26,773)]ceee e (B, 774)eeevveieiiennn [ i fon = o 0001 L




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

SCHEDULE DB - PART A - SECTION 1

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

1€903

1 2 4 5 6 7 8 9 10 11 12 13 14 15 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. LU N R 5,087.70 [eeveenervirnnnnnns foovennnn (1,222) s v (4,807 e e (4,507 (3,285 [ [ o [ i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. [C157) PO R TR RECTR ) FOPR RPN ( (11977773 IR PN (72 [ IR (77 8 )] R (A (1)) R FORRUUTR RPTUUI U L, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/14/2024 |. 02/14/2025 |.... PR P 5,188. 14 |oeveeniiiiiininns e (3,969)) e e (11,863)] . 10001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |............ L U 5,110.21 [eeveniiiiiiiens Joeeennnn (30,888)f.eeciiiiieins e (76, 742) e | (76, 742)] e (45,854 [ [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2024 |. 02/18/2025 |.... P P 5,130.32 .. . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.............. L1V N PO R 5,391.87 [eeveniiiiiiinnns foorennenn (2,328 e (6,91 e e (6,91 (4,588 [ e | [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2024 |. 02/27/2025 |.............. LU N R 5,268.61 |c.eveeiiiiiininns foreeiinnnn (1,007)].cceevveiiiiienn [ (3,083)[ cevveneees o (3,083))ec e (1,956 [ [ [ = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/14/2024 |. 03/14/2025 |.............. [SLV N PO RN 5,356.50 |..eevvnnniiiiinnn foreennes (26,206)[....cccvvnnnennns founnnnnns (22,552)] eeeeevnen fovennnnn (22,552)] e 3,854 | foeei [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ LI PO RN 5,193.85 |..evvveiiiiiiinnn o (PZATX)) I RN (57,875) cenneeeeens |oeeeennna (57,875 e (80,437 )i [ [ o [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ T o 5,206.64 [..eeniiiiiiinnns Joeeeinnnn (V1R:72 D) R R (46,336)] +evvvvnnnee ferneeennn(46,336)].cevnnn (24,516)] s | [ [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... 1,206 [oeiiiiiiiiiieens oo 5,219.43 |.oovviiiiiiiiiins [ (237,909)]..cvveneeiiinnnnn [ (508,937)( .evnneenne [oreeenn (508,937).cuens (271,027)]cvevvieiiiinnn foeeeeeeeiiiinenes fovvevineiiiiiens [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. - R R 5,500.87 |ceeveniiiiiininns foeeeiinnnn (5,798))cvvvneeiiinnnnns foevennnnn (12,430)] +eevvvnnees feoeeeeen (12,430)]. v (6,832)[ s v [ o | = s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. ) IO RN 5,225.88 |..ccevviiiiiiiins feeeeeees [(1r/0[0)) R [QEIVCY) PSR RPN ( :30:10[<)) RN (1)) AR RN IR KRR R 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/12/2024 |. 04/14/2025 |.............. FCST) PO RN 5,280.92|..cciviiiiiiiiinn feeeeeees [ES18:1570) R (13,148)[ e o (13, 148) e (7,261 [ [ o [ s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/15/2024 |. 04/15/2025 |............ 2LV 1Y R I TR L YRV N RN (R 1173 FOR RN (105,577)f wevnneenee foeeeee (105,577 e (72,175)] i [ foveeviniceeees [ = s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 04/15/2024 |. 04/15/2025 |.......... LIZC° ) (R I 5,163.06 |..evvnniiiiiinnnns foreees (201,865)[.....ccvvvvnnneens |oennnnn (654,160)( ..eunneeees [onnen (654,160)]....... (452,295)].ccvveeiiiinnn fooneeeiiiiiinenes fvveiinniiiiiens [ = 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 04/15/2024 |. 04/15/2025 |.............. LI PO RN 5,456.64 |...covvnniiiiiinn feeeees [QI-7.5)) R A (14,259)] cevvvvnees e (14,259)). e (12,832)[ e v [ [ | = 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. L% PO RN AR R I [(C78:1115)) R A, (19,015) wevneeeens foeeeeeeen (19,015) e (12,210)] e [ [ e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [S1V N PO RN 5,364.73 |.coevviiiiiiiiinn feeeeeens (RIS R I (18,003)[ +evveeeeen foeeeennnn (18,003) e (9,599)] i [ [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. LI PO R 5,404.08 |...eeniiiiiiinnn foereiinnnn (7,327 )] ceeeeeeiinnieees Joeennnnn (16,072)[ +evneeeens |oveennnn (16,072 (B,745)|e e [ [ e [ i 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... PR P 5,387.77 |eeveenieviinnnns foeeeennnn (31, 248)] e o (30,868)(..........n . 10001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |.............. L1 PO R 5,401.04 [oeveiiiiiiinnns e [QITGI:1:)) F AR, (16, 311)[ enneeeees [ (16,31t 376 | [ [ e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |............ [SL. 7.3 F AR 541431 | [ [ReSTR-RTY) U RN (324,185)] s |oeeeees (324,185)] e A1,848 [ | e e = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... P P 5,727.49|.. ... (9,130)] ... . 10001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |.............. (11 PO RN 543734 oo feeeees [QECELY F RN (16,144) .oeeeeeeees [ (16, 144)) e (2,700)]. e e [ | [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 06/14/2024 |. 06/13/2025 |.............. eIt PR RN 5,567.39 |..eevviiiiiiiinn foeeeeees (WA 1)) R (24,101)  cenneeeens [ (24,901 e (16,989)] i [ [ e [ 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ L[} I A 5,560.80 [..euuiiiiirinnnns Joeennnnn (AR 1-(0)) R A [PZAR)) I IR (77 8 X)) R (-1 <)) A RO RUPTI RO L, 0001 .oeennnnens
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 06/17/2024 |. 06/16/2025 |............ 519 | o 5,582.69 .. ccuvniiiiiinnn [ XL T RN (124,191 eveneeeen [ (124,191)] e (30,47 e e i [ | = 0001 .ooevnnnnns




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

SCHEDULE DB - PART A - SECTION 1

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

¢e’903

1 2 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ 1 R RN 5,5%.38 (66,242).....cc. (16,377)]eceevvnnniviiinnn [ s [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ L1 1N U R 5,911.09 [oevveiiiiiiiins o [(C15:755) | O RN (8,642)] .evvnnneens o (8,642)[.ceeeee (2,117 [ [ e [ e {0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/27/2024 |.06/27/2025 |.... P O 5,565.11|.. (8,393)|...
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. VN PO RN TSV ) FO RN [ET0TS)) O RN (4,105)] cevvnneens o (4,105)[.ceveee (1,088)]e e [ [ e [= e (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 07/12/2024 |.07/14/2025 |.... P P 5,755.73 ..
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 07/12/2024 |. 07/14/2025 |............... (3] R R 5,868.04 |...euniiiiiiiinns foereiiinnnns WL R R (W01} [SRRRRUUUI R (U1 PRI AP RO R R R 0100}
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.... P P 5,726.95 |.. ....(21,615)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 465 |eeveeieiiiii [ 5,743.84 (80,869)[......eeeen 7,290 forvvvvvvnnnnnnnnns Jeereeeeeeeeeeeeees foeneeeeeeeeeee fo = e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ L7 P AR 5,757.92 |.eevevvneneninnnn fooeeeee e (49,775 e o (43,837 e [ (43,837)[vvvvvnnnnn 8,138 | [ e | = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. ;7 PO R 6,081.72 [ceeevieiieinies Joreeee e (2,233)] s [ (1,885)] e [ (1,885)[.ceveveeen 388 | [ [ e [ e (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JP Morgan ........... ... |.07/26/2024 |.07/25/2025 |.............. P2/ PO R 5,459.10 (6,617)]ccvvnee e (3,738 e [ e | = e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 07/26/2024 |. 07/25/2025 |.............. LU A R 5,459.10 |.oevvveeiiiiiinnn foereeeeiinnns [Rec)) R RN (1,447 e o (14470 (1) [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LU R R 5,646.14 [.eeeiiiiininns | [QERT1)) O IR (A1) I (29,028)[...ceee (14,078)]cceeeeeniiiiinnn oo s [ = e (0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ L3 PO RN 5,637.45 |..covvneiiiiiinnn feeeeees (TR ALY FO PPN [RESTVZR)) I (35,043)].ccvveeeen (9,928)[ceeviniieiiis Jevnineeeceiis [ e | = e 10001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ (V) S I 5,654.08 [..euuniiiiiiinnnns Joereinnnn [CUNCILY R RN (127,661)........... (127,661).........(37,047)|ceveneeiinnnnns foovrevninieeeeenn feeeeniiviiiis v [= e 0001 Lo
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............. kit FR R 5,667.94 [oueeiiiiiiiinns | [W2Z5-7)) PO R (103,028)] .-.evveveee (103,028)f.........(30,504)]..ccuuniiinnnnnns foorevvninieeeiinn feeeeniiiiiiiienns v [= e (0001 Lol
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ 127 [ e 5,992.22 [coeiiiiiiiiininns | [(C78:151¢)) R [QENIES)) U A (13,085)f.eeeeeen (8,145)] e oo e [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 08/27/2024 |. 08/27/2025 |.............. 2 PO RN 572825 |.covvviieiiiiiinn feeeeeees (R (C1°)) O RN (7,165) eneeeeeens | (7,185 (3,797 [ [ e [= e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 08/27/2024 |. 08/27/2025 |.............. LI PO R 5,878.96 |..evuuviiiiininns foeriiinnnn (2055723 O RN (9,893)] cevvenneens o (9,893)].cvvenee e (7,839 eeveviieiiiinn feeeeeeeiiieees v [ = e (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 09/13/2024 |. 09/12/2025 |............ UG I R 5,780.74 |cevveiiiiiiiinns | (12,198)[.cevveveieeees Jvninnnns (25,201)] +evvvvnnnns fornns (25,201 (13,003)]. e e e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |............. 399 | o 5,728.85 [cvvniiiiiinnns |oeeinnnn (84,077)[cevvvvviiiens |ovennnn (106,763) ........... (106, 763)[.........(22,686)]..cuuneeeernnnnns foorervnnnneniinnn feeeeniiiiiiiinnns v [= e (0001 Lol
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ (LX) P AR 5,745.75 |.cvvvviiineens [QVHICTD AR I (165,586)] ---vvvevenn (165,586).........(36,585)]ccuuuieiinnnnnns foovernninieeeiinn feeeeniiniiiiiens v [= e (0001 Lol
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |............. K7 F R R 5,759.83 |..cvvviiiiiiiinnn [ (66,239)].cvveeeiinnnnes foevnnnnn (85,786)........... [REESTEC1C)) IR ([ 5.7V R FORRUUPPTRRN AP R L 1/1]1) I
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UK5573 | 09/16/2024 |. 09/15/2025 |............ L5231 PR RN [TN0LC] 1 N I A, (12,425))cvveiiiiininns foeeeinnnn (21,785) ceveneeees o (21,785)).eee e (9,360)] e evvveeevveinnn oo e [ = 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. P2/ PO R 5,910.32 |.ccviiiiiiiiiiins [ [0 D O RN (5,134) ceveeeens o [CTRETY) PO (<77:)) R U RPRORPPTTR AU U (1] IR
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 10/13/2023 |. 10/11/2024 |............ L I 4,414 34 |......... [CAIR7X)) FUUT (PR RN (159, 740) .-vvvveennn (159,740).... oo (91,025)]. e [ Jovveniieecvenens [ = el 0002
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............ L1 I R 4,435.97 |......... [CPRE)) U TP RN (201,079)] .-evvvennn (201,079).....c. (115, 724)].ceveniiiiniinns fooerinniniieeeins feeeeiiiiiiiis v [= e 0001 s
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 ). 10/13/2023 |. 10/11/2024 |.............. Ll TN FTTTTTTN 4,468.43]......... (15,466)] (62,889)].........(36,737)|.ceevvvnnniniinnnn fooneniiiniiinnnns i fooviiinn | = el 0001 L




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

SCHEDULE DB - PART A - SECTION 1

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

€€'903

1 2 5 6 7 8 9 10 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |.............. L R R 4,717.28 = reeeenn. (0006 ...........
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ X7/ P AR 4,434.86 |....... (159,676)[.....ccevvnnneeees |ovnnnnniiiiinnnns [ (580,536)] ---vvveenen = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/16/2023 |. 10/15/2024 |.... P RO 4,450.17 |.. (2,855,479) -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |.......... 1,571 [ecceiiiiiininiiiins Joeeennnd 4,461.10 [....... (548,465)....ccuunviiiinnns fooniiiiiiins (2,047,832)[...cuueeee = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 10/16/2023 |. 10/15/2024 |.... P RO 4,487.34 |00ttt (35,082)fc. e feenineeeceiie [ (134,591)] ... -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/16/2023 |. 10/15/2024 |............ 409 | o 4,657.92 |..eeeunn (96, 194) i i [ (452,414) coeevnnnn [ennnnn (452,414)). 000l (288,509)[... e v [ o = e 0001 e
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 10/27/2023 |. 10/25/2024 |.... P RO 4,199.72 .oeeevn (81,031 i [ (363,867)] --nvvveennn -
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LA I R 4,220.30 |..eeeven(38,206)[. i feeiinieeiiiea [ [RVAICI0I0)) [ RPN ( /-1 -10[0)) MR () Y00 FOPR KR R RPN = e 0001 e
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LK 7 I R 4,240.89 |........i(36,592)[c..iiiiiiiiiies i [ [EATYZ:;:)) [T RPN (s VA £ 1<) MR £ic 1 1) NP KPR AR RN = eeeenn. 0005 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LA [ 4,596.85 |.....uuu(35,024)fc.eiiiiiines i [ (129,152)] ceevvvnn [ (129,152)] e (77,259). e v [ [ = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LV 1 I R 4,619.33 |....euun i (36,476)[..eeeeiieeees foeneiiieeceiii [ (138,064)( ....ueeees [oeeeenn (138,064)]......... (83,444)].cccvveeniiiiinen [ i [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LA [ 4,698.01 [c.eueee e (29, 747)] v e e (123,863)[ +vvvnneeeee [oreeenn (123,863)).ceenees (77,916)]cevvveiiiiiinnn oo v [ = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ <7/ P AR 4,556.91 [...0euen(82,398)fc.nciiiiieeees i [ (284,606)(.....ccceen [oeerenn (284,606)]....... (167, 118)].cceveeennieiiinnn feoreeiiiiiinnees v [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. £ R 4,570.42 |t (26,595)]c.eniiiiiiens | o (93,008)] +evvvvnnee feoneeennn(93,008)).ccveene (54,99 i [ [ = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.......... 1155 [ oo 4,581.68 [....... (383,670)]...ccuumnvrrrernnn fooniriiiiinnnnns (1,358,565)] ..eevvnnnnn fonnn (1,358,565))....... (806,457)[...ccvvevennniies Jovneiiiiiiiins [ e = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2023 |. 11/15/2024 |.......... LR 72° N R I 4,592.94 |....... (432,287).ccceunnvvviinnnns fooniiiiiiinns (1,548,522)| .eevvvnnnnn [ennn (1,548,522)). .00 (923,832)[.vveeiiieiis Jvneiicciiins [ e = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2023 |. 11/15/2024 |............ T2 fees 4,633.46 | (33,794 i i [ (126,408)( ....nveeees [oeeeenn (126,408 (76,839)].cceeeeeciiiiinn feeeeeeiciiinneees fveiieiiiii [ = e 0001 e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. -1 1N R R R 0e N FO (O (<)) RN I IR (75,089 +enneeeeen [oereennna(75,089)].c e (50, 794) v o e [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.............. £ R A 4,858.61 [...eue (13,951) s [ e (70,249)] ceevvvnne feoeeeennn(70,249)). .o (48,080)[...veeeeenieees fevnneeeeeiiins [ o = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 . 11/27/2024 |.............. [C1°) PO R 4,652.81 [c.uueee e (21,210)] e [ e (76,158)[ +evneeeens |oeevennn (76,158)]eeeee e (46,197 o i [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JP Morgan ........... o | 1172772023 . 1172772024 .............. (N R R 4,675.57 |ovvveeni(20,498)].cccveniniiiiinn [ Joeeennn (75,563) e o (75,563 (46,374)] e e e [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 . 11/27/2024 |.............. - R AR 4,698.32 |......uu (24,205)]cnniiiiiienns | o (91,977 enneeeeees o (91,977 (57,10 o e [ = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 11/27/2023 . 11/27/2024 |.............. L1531 PO RN 4,994.10 |.oevennnen (5,899 e o (35,243)] eeeevnnn fovennnnn (35,243)] (25,360 oo [ = eeeen.. |0004
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 12/14/2023 |. 12/13/2024 |............ LIS I R 4,825.74 |...euuni(56,402)[..eiiiiieeees i [ (179,532)] «eevvvnn [ (179,532)] e (118,51 | [ o = e 0001 e
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 12/14/2023 |. 12/13/2024 |............ LG]SR R 4,849.34 |00ttt (35,983)fc.niiiiiiiiees i [ (117,433)[ ceveneeees oo (17,433 (78, 419)] i [ i [ = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJPSI70UK5573 | 12/15/2023 |. 12/16/2024 |............ L) O R L VT PO N .:)) RN ISR RPN (142,711 e oo (142,71 (91, 782)] s [ i [ = e 0001 Ll
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5I70UK5573  |. 12/15/2023 |. 12/16/2024 |.......... 0 7 R 4,801.78 [....... (379,390)]ceuvviiiinnnnns foovennninieeiinns foen C(1,110,817)] e e (1,110,817)) e (722,351 v foereeiiis e = e 0001 e
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2023 |. 12/16/2024 |.......... 1,243 [ e 4,813.57 |....... (405,793)]..cccvunniiiiiinnn fooniiiiiiiiis (1,200,345)] ..cevvnnnnn [on... (1,200, 345)). ... (785,263)[.ceveveenninies o fooviviiiiiiniies o = e 0001 Ll
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€903

1 4 5 6 7 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
of Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)

S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |...eevvveeeen BT [eiiiiiiiiininns o 4,856.05 [......... (20,192)] = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |..cevvveeeeen TA [ o 5,058.97 |........ (14,008)| = e 0001 e
S&P500 OTC European
Call-Sell .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2023 |. 12/16/2024 |.... PN PR 5,09.73 |.........(43,176), -
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Equity/Index |JP Morgan ......ccce. ceveeieeiiiiiiiiieeeeeinnns . 12/27/2023 |. 12/27/2024 |....oeveeen i 108 [oeneiiiiiiiiins | 4,889.17 [......... (R TS) R EPPRTUTN AR (96,986)........... = eeeeeens (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 12/27/2023 |. 12/27/2024 |...ovvveeei it 87 [ | 4,913.07 [......... (25,628)]..nvevevnnnnens Jovvnnninieniinnns [ (75,897)(...cennnen = eeeeenns [0007 Ll
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |.....oveeees 140 [ oo 4,936.98|......... [Reic I 72 U . (119,040)] ... = reeeenn. (0008 ...........
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 (. 01/14/2025 |.......eeeu 190 [eunnniiiiinnnnninns Joovinnnnn 4,879.51 [eeveeiiiiiiiinns e (61,132)[...cevvvvinnns (174,034)] ...evvenen = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 . 01/14/2025 |.......ceeei 106 [oueeniviinnnninns Joeeinnnnn 4,927.34 oo [ BT e (92,630)| ... = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....cevvennns Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 01/12/2024 . 01/14/2025 |......evevein B4 [eiiiiiiiiiiiins oo 5,154.58 |.oovvviiiiniiinn [ (14,669)] e [ (55,801)[..ccunnnnnn = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 01/16/2024 |. 01/15/2025 |.... P RO 4,823.17 |.. (250,885) -
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 . 01/15/2025 |.......oi1,436 [oeenivinnnnninns Joeviinnnn 4,849.38 (1,329,737)] vvvvnnnnes = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 01/16/2024 |. 01/15/2025 |.... P RO 4,861.30 |.. (1,526,026)| -
S&P500 OTC European
Call-Sell .....cevvennns Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 . 01/15/2025 |...eevvveenn9B8 [eunnniiiiiiiininns Joeeeinnnn 4,904.19 | oeeviiiieeeiinn [ (28,799)] i [ (83,980)(.....ennn = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 01/16/2024 |. 01/15/2025 |.... P O 5,066.24 |.. ...(82,051)[ ... -
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/16/2024 (. 01/15/2025 |...eevvveeiid28 [eenniiiiiiiniinns Joeeiinnnn 5,099.60 (204,283) ... = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/26/2024 . 01/27/2025 |...eevvveeennB2 [eunniiiiiiiieinns oo 4,988.79 [cevvvneiiiinnnnns foeeeennnn (20,484)] e o (51,149)] .evvennnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 01/26/2024 (. 01/27/2025 |..eevvvveeenn B [eunniiiiiiiininns e 5,001.02 [cevvenreivinnnnns Joeveennn (24,349)] e e (61,360)(.........n = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/26/2024 . 01/27/2025 |...eevvveennnB2 feiiiiiiiiininns Joeeiinnnn 5,049.93 |...oovviiiiiiinnn feeeneee e (15,084)) e [ (39,537)] .evveennnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/26/2024 . 01/27/2025 |..cevvveeeeec 18 [ oo 5,245.57 |.ovviviieiiiiiinn feeeeees [ZC102) O RN (8,236)] .evveennnnn = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 . 02/14/2025 |....evveeeen 185 [eunnniiiiiiiiiiins oo TR RETR ) FOR RN [(CERCTLY) I (134,590)] ........... = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/14/2024 (. 02/14/2025 |.....evveees 140 [eunnniiiinnnnnnnns Jovvinnnnn 5,125.64 |.oovvvneiiiiinnn [ (46,895))..cvuuniiiinnnnns (100,289) ...vvveveen = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 (. 02/14/2025 |....eevvee 106 [ounnniviiiiiiinns Joeeinnnnn LT [T 3 FO I (R TR L) FO IR (72,431)] ceveennnns = eeeeenns (0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/14/2024 (. 02/14/2025 |...eevveeveen 8B [eeiiiiiiiiiinns oo T R (RRTTA0) R R (26,277) . cevnnnenn = eeeeenns (0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 02/14/2024 (. 02/14/2025 |...eevvveeennB [eunniiiiiiiininns Joeveinnnn LTS T () AR RN [C15te) R I (11,675) venneeeees |oeeeeens (11,675 (7,018)] e o e [ = e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |......eueeeu 137 [eueiiiiiininninns Joeviinnnn 5,090.09 [cuvueniiiininnns foerennnnn (51,549)).ccveeiiiiiiinnns (102,852)[ +vvvnneeeen [orveenn (102,852))ucunee e (51,304)] v [ v [ = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |..........1,057 [ccceiiiiirnnnnninns Jooeennnd TR R VA E N FO R (377,825)[.eevviiiinnnns (764,910)( .evvnneens [oeeeenn (764,910)]..... (387,085)]ccveeeeeiiiiinnn feeeeeeiiiiineees fevnieeiiiiiie [ = e 0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2024 |. 02/18/2025 |..........1,557 [ceeeiiiiirnnnninns Joevinnnnn 5,130.32 |.ceeiiiiiiiiiinn [ (545,038)]...0vunieiinnnnns (1,109,818)] ..oeevvvnnn |venn (1,109,818)].....e. (564,780).ceeeeevennnnns Joovvvniiieeienins oo v = e 0001 e
S&P500 OTC European
Call-Sell .....ccvvvnnns Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/15/2024 |. 02/18/2025 |.......oeeeeti92 foeniiiiinnnnninns foovennnnn 5,175.59 | [ (29,857)].evveniiiiinnnnnns Joeennnn (62,087)[.eeeeeeeee |oevennnn (62,087)].........(32,580)] cceveenniiiinnnn foonniiiiiiiinines o foiiii = e 0001 Ll




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |............ LT I R 5,334.03 |..cevveiiiiiinnn fereees [RCTRECC) I PPN (76,425)] ... (76,425)|......... (XA 72) RN IR RPN RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2024 |. 02/18/2025 |............ L1 R I 5,369.24 |..covvnnniiiiinnn ferees [G725°74 ) IO R (137,277 cevveeeaes e (137,277)f......... (WA T) PO EUUTPR PP RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |.............. (7 R AR 519244 | feeeeee e (22,103)) i [ (44,645)) o [ (44,645)|......... (22,582)]...ccvvniiiiinnn feeeeieiiiinnees i [ EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 02/27/2024 |. 02/27/2025 |.... P P 5,205.13 |.. ....(54,005)|.........(27,466)|. . R E
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |.............. [571 PO RN 5,255.92 [coviiiiiiiiinnns e (15,283) e [ (32,028)] e e (32,028)f........ [QCTYALY) S R R RN, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |.............. LI PO RN 5,459.04 |..oevvvnniiiiiinn foeeeeeeen (9,195 o (22,827 e [ (22,427)\......... (QET773) P RPN PR RN EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 03/14/2024 |. 03/14/2025 |.... P RO 5,253.49 |.. ....(39,304) -
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |.............. (N R R 5,266.37 |oevveneiviinnnnns foeeeennnn (24,509)] e e (43,563) e [ (43,563) LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |............ LLE 7 [P 5,22.12 | eviiiiiiiiiinnn feeeeees [ETACAL)) R TN [QIUCTRTX)) U R (103,543)]......... (1T 72)) RN IR RPN RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 03/14/2024 |. 03/14/2025 |............ UG U R 5,317.87 [ceveeiiiiiiinns | (33,627)].cvveeeevennnnnes Joeennnnn (61,130) .evnreeeees o (61,130)......... (ZZAR510C)| P EPUURTR PR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/14/2024 |. 03/14/2025 |.............. P2 PO RN 5,575.39 |.oiviiiiiiiiiiinn feeeees [RTIC)) R RN (9,421 cevveeeens o (9,421).cvvennnns [N 1) O EPTR [ RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. [ 1N R AR 5,168.26 [c.evunriiiinnnnns |oeeeinnnn (2R O IR (42,711 e o (42, 711)uennns (VA1) S R R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ L) PO R 5,183.61 [cevveiiiiiiiinns e (53,254)]..cccvvniiiiinnn feeeeeees (91,490)] .eevvvnnnnn fernnnns (91,490)f......... (I T TS) | R EPRUUR AP RN LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... 1,202 [eoiiiiiiiiiieens oo 5,206.64 |..eeuniiiiiininns [ (498,620)[......ccvvvnnnnnns |ovnnnnn (863,412)[ .evveneans fonnnns (863,412)|....... (R F RPN R RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.......... 1,384 [ e 5,219.43 |.ooevviiiiiiiiinn [ (523,434)...ccevvniiiiinn [ [CAIUN177)) P (910,022)f....... (386,588)[.....cccvvvnnnrnns Jvvnnneeriiinins fooreviiniinnniins o LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. -1 1N R AR 5,287.58 |.covvvniiiiiiinnn fereeees (29,228)].cvveneeciinnnns Joevennnnn (51,306 veeeneeees o (51,306)f......... (720740 R R R RN, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ |0} R R 5,434.35 [ | (30,946)]..vvvneeiiinnnnns Joevennnnn (58,564)] ..evvvnnnnn fernnnns (58,564)........ (7211} R AU R RN, LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2024 |. 03/17/2025 |.............. [ [ A 5,449.70 |.ccovveeiiiiinnn fereeees [QICT [C1¢)) R A (36,523)] +evvvvnnnns fornnns (36,523)|......... [QAST.) PO EUUUTR PR RN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 03/17/2025 |............ 72 PO RN LI YE T R [(UNVETH) R R (59,184)] .eevvvnnnn [ (59,184)f......... (X TTT) | O EUUTR PP KRN LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/12/2024 |. 04/14/2025 |............. 204 | [ 5,238.69 |...covvnniiiiiinn [ (115,168)]...eevvveeieiens [ [RECTYARD! [T R (196, 711)f......... (81,542)].cuveieiiiiinns foererniinieeiiins e e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LS PO RN 5,251.50 |.oevvveeiiiiinnn foreees (59,080)[...cevvvvnnninns |evnnnnn (101,311)] e | (101,311)f......... (42,231)]cvveeeniinnnns foerernineeeeenn e e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. (N R A 5,289.92 (44,106)f........ [QE-T0)) R AU RO RN, EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. [:7 PO RN 5,546.00 |...ccvvvniiiiinnn foeeeeeens [CSIT)) R AR (18,301)[veveneeecs o (18,301)]....... [RTL70) R R KRR R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 04/15/2024 |. 04/15/2025 |............ LI I R LT -V FO RN [(L211)) PO R (137,516)[ cevvnneeens [ (137,516)| EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 04/15/2024 |. 04/15/2025 |.... PN PR 5,150.40 |.. P O (1,111,136)f .o e (1,111,136)) -
S&P500 OTC European

Call-Sell ..covevunrenns Index/Annuity ......... NA Equity/Index |JP Morgan
S&P500 OTC European
Call-Sell .oooeeunennns Index/Annuity ......... N/A e Equity/Index [JP Morgan ........... eceeereriiiiiiieeeiinnes . 04/15/2024 |. 04/15/2025 |.............. [ PO RN 5,190.90 | [ (34.614). e [ (67.257).eeeeennns fevennn (67,257)]......... (32,643)]. ..o | | | R 0001 ...ovveeees

. 04/15/2024 |. 04/15/2025 |..........1,462 |..ooevreeiiniinins | 5,163.06 |...evvvereeiainns fonnnn (555, 783)[evveiieeiiiiins [ (1,070,915)] eveeeeens | (1,070,915)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion Item Exposure (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeiiiiiiiiiieeeiiinnas . 04/15/2024 |. 04/15/2025 |............ LA [ R 5,370.59 |.oovvveeiiiiinnn fees (46,960)] (101,020)f.........(54,080)].ccvmneeeennnnnns foovervnnnnieeiennn feeeeniiviiininnns fevvvinineeeenen [= weeenn (0001 Lo,
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 04/15/2024 |. 04/15/2025 |.... P O 5,428.80 |.. (21,436)|... ... (47,866)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. - PO RN SR N (30,337))+vvvvveeenenenenns foeeeeee e (58,026) v [ (58,026)]........ (27,688)]..ccvvvenreevennnn foonevviiiniiiiiis i [ = e (0001
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.... P O 5,265.71 .. (14,823)|... ....(28,874)|...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. 27 PO RN 5,380.46 [c.eunniiiiiininnns foerennnnn [V <15} R IOPPPPRPIN 072 Y1) IR R (21,506)........ (11,108)].cceveeeniiiinnnn oo i [ = e 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. [ 1N R AR 5,597.21 |evviiiiiiiiiinn o [LVCX1C)) R FOPPPPPPIN 07;c i [1[1)) I RO (25,100)f...eeee e (14,564)]ccevvneeeeeennn oo i [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [ 1N R AR 5,364.73 |.cevvvineiiiiinnn foreeeees (22,315) (36,880)]..cvvven (14,566)[...eeeveninnins foevnnineieeiininn [ e | = e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. (11 PO RN 5,390.96 |...cvvunnniiiiinn fernnnnns (17,702)f..vvvvvnvvvnnnnnn fereeennnn(29,883)] v | (29,583)]...uvvns (11,881 Jovniieeccviis [ e | = e 10001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [S1CJN PO RN 5, 417.20 [eeveneiiiininnes oo (18,547 )f...vvvvvnnnnnnnnnn feveeeeee (31,377 i | (31,377 ) e e (12,830)] e oo e [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 05/14/2024 |. 05/14/2025 |.............. [ PO R 5,627.06 [c.evuneiiiinnnnnns foevennnnn (20,304)).cevvvvevneeeeenns foeeeeee (38,237 e [ (38,237 )feveee e (17,933)] v oo e [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index | JP Morgan . 05/15/2024 |. 05/15/2025 |............ LA [ 5,382.46 |..coovnnnniiiiinnn forees (40,529))...cvvvvveniiinnns Joeeeeee e (65,276) e [ (65,276)..eeee e (24,747 oo s [ = 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index | JP Morgan . 05/15/2024 |. 05/15/2025 |.......... LI (O R A 5,401.04 |ooeveniiiiiiinn o (389,313)].cevveniiiiinnnns [ (632,310)] ..evveeenn (632,310)]....... (242,996)]....ccvvunvrrvinnn foonrerriinniinnns fovvenniineiiinnns [ | = e (0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |............ AL PR R 541431 | [ (142,957)|.cevveeiiiiinnnns [ (233,571)] +vveeannnne (233,571))veeeee (90, 813)] e [ e [ | = e (0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |............ (72 I N 5,440.85 |..ccovvneiiiiiinn [ (222,952)[...ccevvnneininnn fonnnns (368,930)] ---vveeennn (368,930)]....... (145,978)]...ccvvveniiiiinnn feoereeriiinnnnes feveniiiiccinnns [ | = e (0001 Lo
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |.............. [CIC7) R R 5,454.12 | [ (21,380)[cevvevnneeees Jevnennnns (35,412)] cevvvvnnn [ (35,412)].cevvee (14,081 v [ e | = e 10001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 05/15/2024 |. 05/15/2025 |.... PR P 5,647.87 |.. ....(66,939)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan . 05/15/2024 |. 05/15/2025 |.............. - PO RN 5,690.34 |...covvnniiiiiinnn o (16,457)[.cevvevieeeees Jevninnns (31,918)[ ceveneeecs o (31,918)).ee e (15,461)] e o e [ = 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/24/2024 |. 05/27/2025 |............ LV R R 5,463.86 [....uiiiiinnnnnns foerinnnnn [(7307) | I RN (56,048)(.eenneeens oo (56,048)].........(23,322)]..cccvnnnviniinnnn oo e [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ........... ... |- 05/24/2024 |.05/27/2025 |............... L3 PO RN 5,569.96 |...cevvnnviriinnn feoneeeeenn (1,008)] e o (1,848)) e [ (1,848 (BAB)[. s v [ e | = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/24/2024 . 05/27/2025 |............eee FC ) PO R 5,676.05 [cuvvunviiiiiinnns foereniinnnns [(S55) PR RN (1,283)] cevveneees [ (1,283)[eeeeevne (B49)]eeeeneiiiiiins [ [ e [ e (0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 05/24/2024 . 05/27/2025 |.............ee /) PO RN TSI 1 R RN (170 R R [(C74)) I [(cz2e)) AR (< -7 ERUUUR TR RO R R (111 IR
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |............ L7 PO RN TR 202 N N (I RS)) O IR (71,393)] cevvvvnes [ (71,393 (22,797 oo s [ = 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ LU U R 5,580.97 [ceveeniiiiiiiinns Joeeeiinnn [ReISTRC ) O IR (52,617 ceenneeeecs o (52,617 ).eeee e (17,289)] e oo e [ = e 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 06/14/2024 |. 06/13/2025 |.............. FA ) PO R 5,934.02 |..ccevnnniiiiinnn fereeees (11,422)]ceeiiiiiiinns oo (22| I (22,285)]...0vue (10,863)[.evveeenneines Jevnnnneeeevinins [ e | = e 10001 L
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/17/2024 |.06/16/2025 |............ 113 [ccceeiiiiiiniiiiiis |oovnnnnns 5,549.86 |.. P FUPRN (57,001) ... ... (57,001))...
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ e[V N R RN 5,569.01 |ouvveeiiiiiiinnns [ (341,804)[....ccevvvnnnnnns |oennnnn (438,511)] .o (438,511)]vuunees (96,707)]ccvvvvnniiniinnn fooereieiiiinnees v [ | = e (0001 Lo
S&P500 OTC European
Call-Sell .... .... | Index/Annuity . . |Equity/Index [Wells Fargo ........ PBLDOEJOBSFWOLXP3B76 |.06/17/2024 |. 06/16/2025 |...........454 |..c.coovvvviiniiis |oinnnnns 5,582.69 |.. P PP (219,645)] ... (219,645)]...
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1 2 5 6 7 8 9 10 11 12 13 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ [ 20 P R 5,623.74 | .ccoviiiiiiiiinn [ (191,872)[..evvviiiieees |oeennnn (250,726 ... (250,726)]....eee e (58,854)].ceeevieiiiiinn [ i [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |.............. A TN R A 5,634.69 |...ccovvnniiiiinnn feenneeenn (24,492)] e [ (32,128)] cevvvvnnnn [ (82,128)].eeeeee (7,836)]cevveeeeviennnn [ e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/17/2024 |.06/16/2025 |.... P O 5,787.94 |.. P FUPRN (17,417) ... e (17,447)... . 10001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |............ L] PO RN 5,828.99 |...ccuvviiiiiinnn [ (29, 1)) [ (41,450)] .eevvvnnnn [ (41,450))......ee(12,309)]cevvvnnievinnnnn forrereiniiiiiis e oo [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/17/2024 |.06/16/2025 |.... P O 5,842.67 |.. ...(35,067)] ... ....(35,067)|... . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/17/2024 |. 06/16/2025 |.............. o228 PR R 5,911.09 |oevveniiiiiinins Joeeeennn (18,368)]eeciciiiiees | (27,259) e [ (27,289)).cceeeee e (8,89T)[ s [ [ | [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/27/2024 |.06/27/2025 |.... P P 5,633.65 |.. ....(26,280)|... . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/27/2024 |. 06/27/2025 |............... [/ PO R 5,757.01 [eeveeiiiiininnns foeveenenn (2,189 v (2,908) e e (2,908)[cevevvees (718)eeeeeiiiiinins [ e e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/27/2024 |. 06/27/2025 |.............. -2 PO R 5,990.04 |..ccovviniiiiiinn foeeeees [RETRC(C1c) O RN (5,925)] ceeeevvinnn [ernins [T PO 8 <1<} RN U RPN AU N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 |. 07/14/2025 |............ s o 5,769.77 [cevveeiiiiinninns Joevennnn (50,816)[.....ccvvnnnennns fevnnnnnns (57,020) cevnneenes o (57,020)f.eeeeen (8,208)]cevveiiiiinnnn foreeieniis e e [ 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/12/2024 |. 07/14/2025 |.............. 27 PO RN 6,050.54 |ooeveniiiiiiins o (-1 [015)) R (10, 114)f eenneeeecn o (10, 114)]. e (2,008)f. s e [ e | = s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. [SLC 3N PO R 5,687.53 [cuvueiiiiiiiinns e [IVR:5<70) R (43,227)] cevvvvnnnn fernns (43,227 v (2,37 e [ e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. -7 PO R 5,715.69 [cevveniiiiininnns Joeeeinnnn [ReCTRCISIe)) O IR (7)) IR (35,449)]...evve e (2,079 v [ e [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 899 | o 5,729.77 |evvveeiiiiiinn o [ReICIUN YY) R I (383,768)[ ..evunneen fonnnns (383,768)[......... (23, 143)]cvveeiiiiinnnns foovrerniiiiicenns e e [ s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ -1 F AR 5,743.84 |.covvvviiiiiiins [ [QECEIRCET.Y) A I (201,659)( cevvnnnens [ (201,659)...eeee (13,105)]. e [ e [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. A P R STV E YA T PO RN [PZACK)) I RN (29,497)] cevvvvnns [ (29,497)].cevvee e (2,234 e [ [ [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ (<1071 ISR RN 5,800.16 [.ooevvieninniins v (215,200)f...cevvevinneens Jovennnn (233,019)] -oeevvvnnnn fvnnnns (233,019))..eenes (17,819)] e e i [ = 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2IHZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. L1531 PO RN 5,985.99 | cciiiiiiiiiiins [ (11,804)..ccvvvveeeenes Jevninnnns (13,563)] .eevvvennn fernnnns [QEHRCICC)) R & (1)) FUU AU TP KRR PR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/15/2025 |.............. L1 PO R 6,081.72 [ccceeiiiiiiniies | [C ALY R R (10,396)( .evnneeees o (10,396)f...eeeeee (1,682)] e [ e e [ s 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JPMorgan ...eeiiii e . 07/26/2024 |. 07/25/2025 |............ JLLCE: ) I R 5,459.10 |.oovvvviiiiieiins forennnns (57,707 Jvninnns [RESTRS)) I (85,545)]. v (27,839)[c e Jveeeeceii [ e [ 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... JP Morgan ........... . 07/26/2024 |. 07/25/2025 |.............. ) IO RN 5,459.10 |.oovvveiiiiiiinn foeeeeees [RE18<1555) R I (13,982)] ... (13,982)[..eeeeen (5,388)]ecevveeiiviinnnn [ e e [ e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2HZNBB6KS528 | 08/14/2024 |. 08/14/2025 |............ T o 5,577.95 |.evvvvieiiiinnnn feeeeeee e (42,502)) i o (64,071).eunneenes o (64,071)].ceeene(21,569)].ceieiiiiieees e [ e | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... P P 5,673.42 .. ...(68,512)] ... ....(68,512)|... . 10001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.............. [CIC7) R AR 5,946.18 |oovveniiiiinnnns Joeeeenns (11,763 | (22,780) e [ (22,780).cvvveee (1,017 foeeeeee e | | = s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573 . 08/15/2024 |. 08/15/2025 |.... P P 5,637.45|.. (552,743), . 10001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ [N SR I 5,659.63 |...covvnnniiiiinnn foeneee s (197,702) e o (264,186)( ..vvvnneee [onnnns (264,186).........(66,484)|.....uereeiennnnns foovrrnninniiiiinn [ i [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . Barclays .... . G5GSEF7VJP5170UKS573  |. 08/15/2024 |. 08/15/2025 |.... P O 5,703.97 |.. L (42,364)] e | ....(42,364) . 10001 ...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index/Annuity ......... Barclays ............ GSGSEF7VJP5170UK5573 ). 08/15/2024 |. 08/15/2025 |............ (k] T FTTTTTTN 5,709.52 |...cevvenniiiiins fonnnns (246,685)[.....cccvvnnnnins |ovnnnnn (336,785)] cevveneees o (336,785)]........ (90,100)]...eevvvnnviivinns foonrinvinvnninnnns fovvvnninniiiinnns fooviiiiiiii | = s 0001 .ooevnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ JLLCE: ) I R 5,881.36 (63,907)......... [ 17015} R FORRUURRR RN RN, EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/15/2024 |. 08/15/2025 |............ 72 PO RN 5,972.82 |.cceviiiiiiiinnn feeeeees (0525 R R, (43,167 .eenneeees oo (43,167)|........ [QICTUIEK)) R R RPN R, LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2025 |............ L2227 P RN 5,752.38 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... PR P 5,780.51 |.. -
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2025 |.............. [ ) PO RN 6,146.19 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |.............. (N R AR 5,752.61 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... veer | Index/Annuity . . |Equity/Index |JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... PN PR 5,780.74 |.. -
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/13/2024 |. 09/12/2025 |.............. L% PO RN 5,935.45 EIRTTT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/16/2024 |. 09/15/2025 |.......... L7731 PO I 5,728.85 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ [CIC) RN 5,745.75 EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 09/16/2024 |. 09/15/2025 |............ [0 I R TE ST - PO IR [ReicT o723 U PPN (50,178 vevereeecs o (50,178)|........ [ [01<1C)) R AR AR R LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ £ R R, 5,788.00 [.eeevvevneniinnes Jevnannnns ((Z307(510)) R AR (82,373)] cevvvvnnnn [ (82,373))..cn. [QE-FRR)) R R RPN RN, LT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ V[N R RN LR 0 N R I (VIZATH)| R R (360,896)( ..evvnneans founnnns (360,896)......... (82,919)].cvveeeeviininns foreeenninieeieies e LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 09/16/2024 |. 09/15/2025 |............ LI FR AR 5,971.08 |oevvvniiiiiiin [ (Q[VZ 7.7 E R, (147,578) LT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573 | 09/16/2024 |. 09/15/2025 |............ P23 P RN 6,069.65 [..euuniiiiininnns foeeennnnn (£1 01<)) R A, (78,343)| ... EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. (-2 PO R 5,881.62 [c.evuniiiiiinnnns Joereinnnn (28 7:5)) ER (26,050) vevnneeees o (26,050) EIRTTT 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index/Annuity . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 09/27/2024 |. 09/26/2025 |.... P P 5,895.97 |.. Loen (41,542)).... -
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. [C1°) PO RN 5,953.35 [ccoiiiiiiiiiniies Jeeniens (VZ37£)) R (26,539)] .evvvvnnnnn [ (26,539), EIRTTT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/27/2024 |. 03/27/2025 |.............. LY/ PO R TRV (V) FORR RPN (3721} R I (11,885)[ .eeeneeecs o (11,885)].......... [5:1515)) R AU KPR R, LT 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2024 |. 03/27/2025 |.............. L1 PO R 5,366.58 [..euuiiiiiiininns foeeinnnn (16,019)[...ccvvvveineiees Jovnannnns (25,348)] .evvvvnnnn fernns (25,348)).......... [CR ) R EPTRR [ RN LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index/Annuity ......... N/A s Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2024 |. 03/27/2025 |.............. [ PR RN 5,405.94 |...oovviiiiiiinnn foreens (29,966)]..vvneevvenennes Joeennnnn (48,061)(..enneeees oo (48,061)......... [QEC0CLY) R RN R R LT 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....ccevvnnns Index/Annuity ......... N/A Lot Equity/Index |JP Morgan .....ccoooe ceveeiiiiiiiiiiieniiinnnns . 03/27/2024 |. 03/27/2025 |.............. LY N FTTTTTIN 5,537 16 |.uueiiiiiiiienns |oeeennns (11,846)[...oovvvvennnines Jovnnnnnns (19,991)] ceevvvnnes fonnnnnns (19,991)).......... (8,145)]..eveivvivnnnnnns foovevnnniniiiinns foeeniiiiiiiinnns v [RRTOPTITN 0001 ..oevnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (4,971,837)  (13,747,076), 0 (42,946,439 XXX (42,946,439)  (21,747,438) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (4,971,837)  (13,747,076), 0 (42,946,439 XXX (42,946,439)  (21,747,438) 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 (4,971,837)  (13,747,076), 0 (42,946,439 XXX (42,946,439)  (21,747,438) 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
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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 Iltem Exposure | Entity (b)
0989999999. Total Written Options (4,971,837))  (13,747,076), 0 (42,946,439) XXX (42,946,439)  (21,747,438) 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 9,097,019 7,736,357 0 25,681,098 | XXX 25,681,098 9,864,999 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 9,097,019 7,736,357 0 25,681,098 | XXX 25,681,098 9,864,999 0 0 0 0 XXX XXX

Description of Hedged Risk(s)

(a)l Code I

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

(b)l Code I
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance




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

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

803

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives

0

0

Barclays
Goldman Sachs ..

G5GSEF7VJPSI70UKS573 . ...
W22LROWP2 [HZNBB6KS528 .

<~ <-=<=<=<

10,890,000 |....

14,969,829

22,090,588 |...

. (1,282,975)

(19,225,998)...

...... 2,864,590 |...

22,090,588

. 14,959,829 | ...

............... (19,225,998)...
.(1,282,975))...

...... 2,864,590 |...

o|loocococolo

Morgan Stanley .. 4PQUHN3JPFGFNF3BB653 . .600,000 Ll B17,050 [ 0 . ..... 617,059 |....oooeeiiiii 0 ..
Wells Fargo . . PBLDOEJDBSFHOLXP3B76 . . 2,130,000 17,227,265 (15,082,829) .14, 17,227,265 | ... (15,082,829) ...
JP Morgan ZBUT11VBOBEZRVTIIT807 13,732,796 |... (7,354,637)]... ) 13,732,796 | .vvvnnnnnnnnns (7,354,637))...
0299999999. Total NAIC 1 Designation 68,627,537 (42,946, 439) 12,061,098 68,627,537 (42,946,439)
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 0

0999999999 - Gross Totals

13,620,000

68,627,537

(42,946, 439)

12,061,008

68,627,537

(42,946,439)

12,061,098

1. Offset per SSAP No. 64

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

68,627,537

(42,946, 439)




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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

603

Collateral Pledged by Reporting Entity

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

0199999999 - Total

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

Exchange, Counterparty CusIrP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
Goldman Sachs W22LROWP2IHZNBBBK528 .. 000000-00-0 ........ 10,890,000 10,890,000
Morgan Stanley . 4PQUHN3JPFGFNF3BB653 .. . 1000000-00-0 ........ ...600,000 |.. ...600,000 |..
Wells Fargo PBLDOEJDBSFIOLXP3B76 .. 000000-00-0 ........ [C&aSh ceoeeieiiiiiiiiiiii e 2,130,000 |eeeeiieiiiiiiiiieeees 2,130,000

0299999999 - Total

13,620,00

13,620,000
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
9999999999 - Totals 0 0 XXX
General Interrogatories:
1. Total activity for the year Fair Value § oo (26,808,758) Book/Adjusted Carrying Valug $ --wovoveveeveenennss (26,808,758)
2. Average balance for the year ~ FairValue $ -.ooooovviiiinn 9,139,334  Book/Adjusted Carrying Value $ oo 9,139,334
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
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

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
62630W-PD-3 ......... | TXBL MUNI FUNDING TRUST VARIOU GENERAL .....eeeeeeeeeemnneaeeeeennee e e eeeeeee e e e eeenneaeeees | __________ | .......... TEFE o L 3,550,000 fo..oeeeeeeeneeenn. 3,550,000 |....... 06/30/2028 .......
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 3,550,000 3,550,000 XXX
626300-EL-7 ......... | TXBL MUNI FUNDING TRUST VARIOU NURSING H ...eeeeeeeeeeie e e e e | __________ | .......... TEFE o L 2,570,000 fouvveeeeeeeneen. 2,570,000 |....... 09/01/2030 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 2,570,000 2,570,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 6,120,000 6,120,000 XXX
00817Y-AQ-1 ... AETNA ING Lo e 2B FE L 239,382 |.. ....239,354 |....... 11/15/2024 ...
009089-AA-1 AIR CANADA 2013-1A PTT .2.BFE. .o 1,150,893 |.. ....575,325 [....... 05/15/2025 ...
026650-FA-4 .........| AMERICAN HONDA FINANCE .. 1.6FE ... .... 1,650,839 |.. 1,651,004 |....... 02/12/2025 ...
02665!I-FM-8 .........| AMERICAN HONDA FINANCE .. 1.G FE .... . 1,649,679 |.. . 1,650,000 01/12/2026
032654-AT-2 .........| ANALOG DEVICES 1.FFE ... . 1,700,000 |.. .1,700,000 10/01/2024
05348E-AU-3 ......... | AVALONBAY COMMUNITIES . 1.6 FE ... 498,775 |.. . 498,749 11/15/2024
05351W-AC-7 .........[ AVANGRID INC 2.BFE ... ....673,108 |.. ....671,680 |....... 04/15/2025 ...
05565E-CD-5 ... .| BMW US Capital LLC .. FFE e 2,502,923 |.. 2,500,000 |....... 08/11/2025
05565E-CN-3 B US Capital LLC FFE. ... 1,003,613 |.. 1,000,000 |....... 08/13/2026
06367U-EQ-6 BANK OF MONTREAL . .CFE. .... 2,100,000 |.. 2,100,000 |....... 08/21/2026
07911E-AA-0 BELLEVUE 10 APTS LLC DFE. ... 4,200,000 |.. 4,200,000 |....... 04/01/2060
172967-NM-9 CITIGROP ..... G FE. .... 1,405,779 |.. .. 1,405,912 |....... 03/17/2026
17325F-BH-0 CITIBANK NA .. .EFE. .. 08/06/2026
17327C-AP-8 .........| CITIGROUP INC ... .GFE ... .. . , .. 01/25/20%6 ...
198280-AF-6 .........| COLUMBIA PIPELINE GROUP . 2.AFE ... .997,228 |.. 991,614 06/01/2025
22535/-AD-9 ......... [ CREDIT AGRICOLE LONDON ... . 3,000,000 |.. .2,999,452 10/04/2024
31664Q-AA-2 .........| 5TH AND MENDOCINO PARTNE ... .700,000 |.. .700,000 03/01/2063
340711-AW-0 .........[ FLORIDA GAS TRANSMISSION ... 2.BFE ... ...791,297 .. ....788,940 |....... 07/15/2025 ...
38141G-WQ-3 .........| GOLDMAN SACHS GROUP INC ... 2.AFE ... .. 1,199,759 |.. oo 1,197,456 |....... 09/29/2025 ...
437076-CY-6 .........| HOME DEPOT 700,540 |.. .. 12/24/2025 ...
43776R-AA-0 .........| HOMESTEAD 406-L TRUST .... .... 4,310,000 |.. ....... 09/01/2074
52637H-AA-2 LEOGCARTERSVILLE LLC .. 500,000 .. 500,000 |....... 04/01/2062
58769J-AH-0 MERCEDES-BENZ FIN NA .. .... 2,203,511 |.. .... 2,200,000 |....... 08/01/2025
58769J-AV-9 MERCEDES-BENZ FIN NA .. .. 07/31/2026
60700J-CU-7 .........| MIZUHO MARKETS CAYMAN . .. 08/14/2026
649538-BC-1 .........| NEW YORK LIFE GLOBAL .. . 06/13/2025
67077M-AZ-1 .........| NUTRIEN LTD COM .910,337 |.. .910,139 11/07/2024
6944PL-2T-5 .........| PACIFIC LIFE GF Il . 3,508,868 |.. . 3,500,000 06/16/2025
72650R-BF-8 .........[ PLAINS ALL AMER PIPELINE ... .598,8% |.. . 508,957 11/01/2024
76132F-AB-3 .........| RETAIL OPPORTUNITY IN . 1,263,181 |.. . 1,263,187 12/15/2024
830867-AA-5 .........[ DELTA AIR LINES/SKYMILES DELTA AIR CORP ... 1,152,156 |.. .... 1,150,973 |....... 10/20/2025 ...
89236T-M-6 .........[ TOYOTA .... 356,935 |.. ... 355,000 |....... 08/07/2026
89788J-AA-7 TRUIST BANK .... 197,030 |.. ....196,312 |....... 03/10/2025 ...
902674-2X-1 UBS AG LONDON .. ....301,32%5 |.. ....301,759 |....... 09/11/2025 ...
91324P-FE-7 UNITEDHEALTH GROUP INC .... 350,903 |.. .... 350,000 |....... 07/15/2026
91911A-AA-2 .........| VALENCIA GROVE | LLC ... .... 2,000,000 |.. .... 2,000,000 |....... 12/01/2062
928668-CJ-9 ......... VOLKSWAGEN GROUP AMERICA 501,302 |.. 500,000 |....... 08/14/2026
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 51,245,270 50,626,214 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 51,245,270 50,626,214 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 54,795,270 54,176,214 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 2,570,000 2,570,000 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 57,365,270 56,746,214 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
81375P-10-1 ......... [ Securities Lending FUN LLC ..vvvevieveeriescsicsecssstemsenssnsessensensense e snsnsees | I O e 25,605,668 |....oovoveeeeeenn 25,605,669 [...o.ooveiers v
9409999999. Subtotal - Other Invested Assets (Schedule BA type) 25,605,668 25,605,669 XXX
086610-K2-0 ... BETHIS CP . [ [ 2 e [ 1,966,728 |.. .... 1,966,728 |....... 10/02/2024 ...
22532X-YL-6 CREDIT AGRICOLE CIB NY .... 2,175,000 |.. .... 2,175,000 |....... 01/31/2025 .......
90275D-TN-0 .........| UBS AG STAMFORD CT . - [RRRELREEN FPPPT RN 2,600,000 [..ooeiiiiiiiiieeennns 2,600,000 |....... 07/17/2025 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 6,741,728 6,741,728
000000-00-0 ... .| Key Bank Money Market Account ............ccoeeeeiiiooemmmmiiieeeemmieeeeeeeneeeeeeemneeeeeeeee Lo Do oo e, 7,150,000 |.. .... 7,150,000 |..
000000-00-0 | Huntington Bank Money Market Account ... 7,150,000 |.. <0 7,150,000 |..
000000-00-0 ........| Fifth Third Money Market Account s | i e o 7,150,000 [ovevieiiicieee 7,150,000 [oovoiiiiiiis i,
9609999999. Subtotal - Cash (Schedule E Part 1 type) 21,450,000 21,450,000 XXX
...|BETHIS CP ... e s 989,650 |.. 989,650 |....... 10/29/2024 ...
... | CATHOLIC HEALTH INITIATV CP .... 2,985,150 |.. .... 2,985,150 |....... 10/01/2024
.| CATHOLIC HEALTH INITIATY CP ..eeeneiieeiieesiie e sneesneeesneeennnes | [ereeeeeeeenn 2 e [ 2,252,535 |..eeeeeiiiieee e 2,252,535 |....... 10/03/2024 ...
CATHOLIC HEALTH INITIATV CP .. .2,887,619 |.. . 2,887,619 10/16/2024
CITY OF HOPE/THE CP ..4,954,938 |.. ..4,954,938 11/21/2024
DREYFUS GOVERN CASH MGMT INS MONEY MARKE .. 11,704,928 |.. 11,704,928 |oeeeieeains s .
- .... 4,679,046 |.. .... 4,679,046 |.. 10/09/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 30,453,866 30,453,866 XXX
9999999999 - Totals 141,616,532 140,997,477 XXX
General Interrogatories:
1. Total activity for the year FairValue § --ooooeeeriennnnns 60,913,092 Book/Adjusted Carrying Value § -ooomeeeeiiees 60,310,852
2. Average balance for the year FairValue $ ooovoeveeiineeennnns 75,566,132 Book/Adjusted Carrying Value $ o 75,625,004
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 1002000 ..o O e 0 [ 3,646,250 |............ 3,133,255 |........... 5,587,599 |..
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 1002000 ..o O e 0 [ 1,473,651 |........... 1,473,651 |............ 1,473,651 |..
FIFTH THIRD BANK ........cccovueenne GINCINNATI, OH oo o 1002000 ..o O e 0 [ 7,493,843 |........... 7,378,380 |........... 7,740,878 |.
HUNTINGTON BANK .. COLUMBUS, OH ... 202000 | O o 0 7,154,463 |........... 7,154,440 |.. 7,154,435 |..
JP MORGAN/CHASE . NEW YORK, NY ... 202000 e 0 e 0 [ (25,900,597)|........ (30,168,367)|.. (3,516,773)|..
KEYCORP (KEY BANK) .....cccveeenvne CLEVELAND, OH ..o 0002000 [ O e 0 e 7,158,615 |........... 7,158,621 |........... 7,158,626 |..
NORTHERN TRUST .....cooovieicieins CHICAGO, IL oo o 1.0.000 [ 0 o 0 | 230,564 |....ccoceeenvne 722,892 | 381,912 |..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 226,299 222,185 189,456
0199999. Totals - Open Depositories XXX | XXX 0 0 1,483,088 (2,924,943) 26,169,785
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 1,483,088 (2,924,943) 26,169,785
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

1,483,088

(2,924,943)

26,169,785
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE The Lafayette Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

BATINT CP ...
BETHIS CP ...
BOSTON PROPERTIES LP CP
CATHOLIC HEALTH INITIATV CP
CATHOLIC HEALTH INITIATV CP ...
CATHOLIC HEALTH INITIATV CP
CITY OF HOPE/THE CP ...
DTE CAPITAL CP ......
DARDEN RESTAURANTS CP .

09/30/2024
08/21/2024 .
09/25/2024
08/29/2024
09/05/2024 .
09/16/2024 .
09/19/2024 .
09/30/2024 .
09/30/2024 .

10/01/2024 ...
..10/29/2024
10/02/2024 ...
10/01/2024 ...
.... 10/03/2024
.... 10/15/2024
... 1172172024
... 10/02/2024

.. 10/01/2024

FISERV INC CP 09/30/2024 10/01/2024 ...

09/30/2024 10/01/2024 ...

09/09/2024 . ... 10/09/2024

09/27/2024 . ... 10/02/2024

09/30/2024 . .. 10/01/2024

ALIMENTATION COUCHE-TARD CP 09/25/2024 10/01/2024 .......... .

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 44,887,682 70,227 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 44,887,682 70,227 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 44,887,682 70,227 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 44,887,682 70,227 0
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY M ARKET ...t iiiiuuun it tiittt s s et iete s e e ettt s e e et et e e e eae e e e s e ea e e s e e es e e e e ee e e e e e e s e s s s ee e sesee s anessessasnnassssnnns |SD ......... | ........... 09/30/2024 .......... | ............................ 0.000 | ................................................................... 125,000 [oiiieeeniiiiiiiiiniiiii e 0 [ 4,321
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 125,000 0 4,327
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... iieuuuniiiiiuuuntitiittss sttt ttuas st e s eeesi s e e s teas e s e s e e s s e e e e e s e s e ees s s e e ees s s s e eseabissssseannasssasnnnnnns | ........... | ........... 09/30/2024 .......... | ............................ 0.000 | ................................................................ 23,493,321 |.iiiiiiiiiiiiii e 0 fooriiiiiiini e 20,576
8309999999. Subtotal - All Other Money Market Mutual Funds 23,493,321 0 20,576

8609999999 - Total Cash Equivalents 68,506,003 70,227 24,903
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