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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 4,364,493,277 |eeoveerinenencnens oo 4,364,493,277 |...oece. 4,535,024, 111
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 23,588,212 | [ 23,588,212 | 22,089,696
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiie e [reerenniens 1,136,534,553 |..oviiicincccine [ 1,136,534,553 |............ 1,073,686,967
3. Mortgage loans on real estate:
B RISt HENS .o [ 943,342,223 |ooeeceeeenens e 943,342,223 | 941,471,133
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($ ... (2,013,517) ), cash equivalents
[T 96,050,463 ) and short-term
investments ($  ........coeee 12,750,092 ) oo [ 106,787,038 ..o oo 106,787,038 |....ccovvenene 42,592,421
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 96,420,392 | e 96,420,392 |....ccveueeeen. 93,321,179
7. Derivatives ............... ..115,087,124 |.. ..115,087,124 |.. ...85,289,494
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 397,120,315 397,120,315 376,241,907
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 23,489,801 | oo 23,489,801 oo 3,306,839
10. Securities lending reinvested collateral assets . .0 | .. 1,337,594
11.  Aggregate write-ins for invested assets ............cccccvciiiiiiiiiiiiiiis 0 oo 0 e 0 e 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ....c.cueveveverececueereeeeceeeens [ereeeeenens 7,206,862,935 |....ovvvvvenrnnineeeenn 0 [ 7,206,862,935 ... 7,174,361,341
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 47,912,576 ..o o 47,912,576 |.........c....... 47,878,060
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........cccccocivviiiiiiiiins foviiiiiiiiiiin s (1 T 0
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but UNbIlled PrEMIUMS) ........c.cciieieiiiicierceeececee et [oeeeeereieee e [eeeerene et seseees |reseseeseeesen e s seseeeeneees [0 0
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... |......ccccoiiiiiiiiiiiiiiin i e, [V 0
18.2 Net deferred tax asset
19.  Guaranty funds receivable or 0N dePOSit ...........cccvevevevevereeceieeieieieieeeeeees |reseeeeeeeenene s 20,077 |eeeereerreeeeieeeeneeeeees e 20,077 | 20,077
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevreviieries foerevieniciieinns 133,818 [ v 133,818 | 609,654
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorriennns 926,136 |..coooveveerrenne 102,304 | 823,832 |.oooeiieiei 619,661
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 18,701,162 e [V 18,701,162 |................. 14,950,963
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 7,279,326,093 |...ocoeve 102,304 |............ 7,279,223,789 |........... 7,259,306,031
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 1,728,203,945 ..o v 1,728,203,945 |........... 1,797,874,181
28. Total (Lines 26 and 27) 9,007,530,038 102,304 9,007,427,734 9,057,180,212
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Admitted Disallowed IMR ..o [ 16,638,863 |......cceeverirriicciine oo 16,638,863 |......ccevuvne 12,893,105
2502. CSV Company Owned Life INSUFANCE ...oooooovoveveeeecicceeeeeeecee e oo 2,062,299 ..o o 2,062,299 |...cooovevn. 2,057,858
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 18,701,162 0 18,701,162 14,950,963




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 4,504,345,947
(including $  ...cevieciicines 979,632 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  .c.ooveveiiiiee accident and health premiums ........cccooiiiiis e | 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (28,565,378).......coueee. (65,452,261)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 606,349 ..o 853,766
15.1 Current federal and foreign income taxes, including $ 1,781,215 on reallzed capltal gains (I0SSES) ..vovvvieves [vviccieieiiiene 5,828,253 |.....cccoevevnnnee 1,000,533
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 2,284,648 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ..........ccccceueuene 49,746,445 |... .41,118,485
24.09 Payable for securities ...... .... 30,136,912 |... ...1,880,163
24.10 Payable for securities lending 122,582,707 |... 117,642,274
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 43,192,729 29,639,959
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 5,806,130,302 5,931,811,848
27. From Separate Accounts Statement 1,728,203,945 |............ 1,797,874 ,181
28. Total liabilities (Lines 26 and 27) 7,534,334,247 7,729,686,029
29. Common capital stock 3,000,000 |..ccccveveeeennee 3,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,470,093,487 1,324,494 ,183
38. Totals of Lines 29, 30 and 37 1,473,093,487 1,327,494,183
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 9,007,427,734 9,057,180,212
DETAILS OF WRITE-INS
2501. Payable for Collateral on Derivatives 38,680,000 |................. 24,760,000
2502. Contingent Liability Reserve 3,773,317 |... ... 3,827,326
2503. Uncashed drafts and checks that are pending escheatment to the state 739,412 1,052,633
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 43,192,729 29,639,959
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted Disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 16,638,863 12,893,105




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccccoeveveeerc v 232,214,455 |............... 317,531,679 | 429,933,198
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 5,782,138 |..ooee 4,635,968 |.........ccnc..... 4,291,640
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..296,698,037 |.. ..231,401,148 |.. ..306,302,817
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (3,149,314)|.. ...(1,880,761)|.. ... (2,099,162)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis 0 e o 0
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ (1,950) | vcveeeeeeee (1,644) ] (2,083)
7. Reserve adjustments on reiNSUranNCe CEABA ............cocvoveveviveueueuieieeeeeieee et seseses s e (93,800) |-+ (609,276)....cvveveeeennes (627,696)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 13,075,908 |...oooceceenne 12,349,149 |................ 16,331,285
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 2,135,872 2,122,056 2,721,110
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 546,661,346 565,548,319 756,851,109
10.  Death DENETIS ... | T 7,564,712 11,410,592
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ..........cooceiieriieriieriienieeeieeees oo [
12, ANNUILY DENETIES ...oviiiiiiicicicecececcee ettt ettt s s s st sessss s s ssesesesesesesnssenesas e neananeneean 235,410,409 |.............. 265,241,996
13. Disability benefits and benefits under accident and health CONtracts .............coccevoiiieiininnnieniee e [
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ .
15.  Surrender benefits and withdrawals for life contracts ..................... . 481,561,084 571,146,784 |.. ..781,195,401
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 26,781,859 |...coeeeenne 29,074,741 | 39,872,209
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 6,747,775 | 6,615,528 |....ccoovereee. 8,807,041
19. Increase in aggregate reserves for life and accident and health contracts (178,669, 161) (260,750,852) (326,678,581)
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 579,396,678 |......ccoc...... 622,738,789 |...cooeuvee. 855,303,848
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 14,544,178 18,452,444 |................. 24,750,839
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueuereereeerereuesesesessosesssesas [oeeeeeeeseeneneneseeeneas 8,774 | 9,221 |.
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 28,349,052 |..occeenne 27,445,561
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 3,094,224 ... 1,961,856 |...cocveeene 2,626,979
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e s 0
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (188,360,809)|.............. (160,152,759) ... (228,330,306)
27. Aggregate write-ins for deductions .... 5,335,487 5,744,764 11,729,930
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 442,367,584 516,199,876 707,751,328
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 104,293,762 |.....cocveeene 49,348,443 |.....occee 49,099,781
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 104,293,762 |.....coovnenve 49,348,443 |................. 49,099,781
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 23,243,060 10,860,253 12,735,519
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 81,050,702 |.coeveeeenne 38,488,190 |.cooveeeenenne 36,364,262
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 4,464,069 (excluding taxes of $  ...ccoeoeneeneee (1,832,867)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 23,190,951 4,742,583 (8,354,545)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 104,241,653 43,230,773 28,009,717
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,327,494,183 1,295,774,536 1,295,774,536
37, NetinCOME (LINE 35) ..ottt et 104,241,653 |..........cocc.e 43,230,773 oo 28,009,717
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 15,832,123 ... 43,482,070 |....ooovrree 661,935 |. ..178,950,301
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e s e s
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ....(159,749)/.. 2,771,934 | 6,816,741
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(41,453)/.. 8,155,658 10,758,258
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 reinsurance
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 3,006,372 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 145,599,304 43,020,960 31,719,647
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,473,093,487 1,338,795,496 1,327,494 183
DETAILS OF WRITE-INS
08.301. AdMiNiStrative SErVice FEES ..ot ee e ean e oo e 1,801,100 |oooveeeee 1,807,772 oo 2,381,866
08.302. 0ther FEE INCOME .......euiiiiiiiiiiie ettt
08.303. Company owned [ife INSUFANCE ......cooiiieeeeeie et
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Securities Lending Interest Expense ..
2702. Pension EXpense ........ccccoveiiinnne
2703. Miscellaneous EXPENSE .........ccccooeoeieveeeeeveeeeceeeeeeee e , ..
2798. Summary of remaining write-ins for Line 27 from overflow Page ............cceeveeevevevevereuceeieeeeeeeeeeeses e 27,530 | (128,184)]...c.cvvenveee. 3,705,453
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 5,335,487 5,744,764 11,729,930
5301. Prior year reserve COrECION ......ococoioiiiiiioiciceiiece ettt e 3,006,372 | e
L3102 TSRS PRSP ERROUPTRRURPTIO ROTPRPOTOPRRRPRTTTUPPPRTOPRRRRRPT AN
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) 3,006,372 0 0




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........curieuiieiiciieieie ettt [ersssinessnees 237,962,944 |............... 323,884,242 |....oovene 435,927,429
2. NetiNVESIMENT INCOME ...ttt [ers e 271,062,400 |................ 230,408,444 |............... 308,574,286
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 15,124,954 14,724,052 19,372,233
4. TOtal (LINES 110 3) oottt 524,150,307 569,016,738 763,873,948
5. Benefit and 10SS related PAYMENTS ............c.cucviviiiiiieeicieteeeeeeee ettt besesssnns [oeresesesennas 758,128,043 |............... 886,602,854 |............ 1,185,289,139
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (225,041,403)].............. (123,363,953 .......c.cc... (165,931,034)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 51,566,039 |......cooeunvne 54,765,196 |....ccceennne 78,390,937
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................... (24,745) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 21,046,543 10,333,226 12,167,403
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 605,699,222 828,337,323 1,109,916,445
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (81,548,915) (259,320,585) (346,042,497)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ..791,200,672 |.. ..729,239,740 |.. 1,007,304, 181
12.2 Stocks .............. ...91,591,984 |.. ... 53,457,180 |.. ... 66,877,787
12.3 Mortgage loans ... ... 34,932,262 |.. ... 64,747,805 |.. ... 12,109,753
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 35,264,626 |.........oec..... 10,772,891 | 14,813,242
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvVestments ..............ccccccoees |oevreeeeienennnnnns 3,854 | 2,630 [ 2,525
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 29,594,343 1,298,043 6,399,878
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceeeieeeeeiee et [oerevesiennas 982,587,741 |............... 859,518,289 |........... 1,167,507,366
13. Cost of investments acquired (long-term only):
LT = T PSSO ROPIURORRRO 637,434,638 |............... 461,886,423 |................ 532,726,798
1312 STOCKS ..ottt |eeeinne s 82,477,572 |....cooveene. 51,856,005 |.....ccooennee. 55,762,751
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 36,803,351 |...covvennne 56,015,618 |.....ccoveueee. 56,311,886
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 32,160,343 |................. 23,258,848 |.....ccooenee. 34,640,006
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 33,141,201 42,979,157 40,745,552
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 822,017,105 635,996, 141 720,186,993
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 3,099,213 (3,322,646) (2,838,370)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 157,471,423 226,844 794 450,158,743
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s 0 foeerienns 35,200,000 |oucevieirieiiieieieiene 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns (33,698,696)................ (39,757,854)|..cccvvnnene (42,957,750)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U 0 foeerienns 75,000,000
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 21,970,805 22,806,302 23,976,374
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (11,727,891) 18,248,448 (93,981,376)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 64,194,617 |....cc.co..... (14,227,343) | ..cvee 10,134,870
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 42,592,421 | 32,457,551 | 32,457,551
19.2 End of period (Line 18 plus Line 19.1) 106,787,038 18,230,208 42,592,421
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Dividend to The Western and Southern Life Insurance Company in the form of Common Stock . [......cccoomviviiioiiiiiins Jvrieiieecsceeee oo (50,000,000)




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
...................... 201,888 |......................237,934 [......................308,729
................................. 0 [ 0 o0
................ 237,018,776 |................322,484,325 |................436,526,939
................................. 0 [ oo 0
................................. 0 [ 0 o0
................................. 0 [ el 0
................................. 0 [ 0 o0
................ 237,220,664 |...............322,722,259 |................436,835,668
............ 4,518,667,731 |........... 3,296,083,806 |............4,579,427,899

4,755,888,395 3,618,806,065 5,016,263,567




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

NOTES TO FINANCIAL STATEMENTS

Summary of Significant Accounting Policies

A.  Accounting Practices

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

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

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

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

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

NET INCOME

(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 104,241,653 28,009,717

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

Derivatives to hedge indexed products 86 4 3 29,722,880 15,061,125

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

(4) NAIC SAP (1-2-3=4) XXX XXX XXX 74,518,773 12,948,592
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  1,473,093,487  1,327,494,183

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

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

(8) NAIC SAP (5-6-7=8) XXX XXX xxx  1,473,093.487  1,327,494,183

B.  Use of Estimates in the Preparation of the Financial Statements

No Change.

C.  Accounting Policy

()]
(6)

Not applicable.

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

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

Accounting Changes and Correction of Errors

Effective January 1, 2024, the Company determined that its reserves related to certain single premium immediate annuities and supplemental contracts
were overstated due to an error in assignment of mortality tables. The Company has recorded a reserve correction in the amount of $3.0 million as an
increase directly to surplus in a line titled Prior Year Reserve Correction, within the Aggregate Write-Ins for Gains and Losses in Surplus line in the
Summary of Operations.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

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



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

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.

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 . . Date of
. Recognized Amortized Cost : :
Carrying Value Present Value of Other-Than- After Other-Than- Fair Value at Financial
CUSIP Amortized Cost Projected Cash - Statement
Temporary Temporary time of OTTI
Before Current Flows Impairment Impairment Where
Period OTTI P P Reported
Total XXX XXX XXX XXX XXX
4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an

other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of
September 30, 2024:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 638,689
2. 12 Months or Longer $ 71,872,510
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 64,297,328
2. 12 Months or Longer $  1,017,824,064
5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management

considers for each identified security include the following:

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

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

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

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

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

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $124.7 million.

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

L. Restricted Assets. No Change.

M. Working Capital Finance Investments. None.

7.1



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity 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 115,087,124 — 115,087,124
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Derivative Instrument (49,746,445) — (49,746,445)

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

0. 5% Securities. No Change.

P. Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

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

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

7. Investment Income. No Change.

8. Derivative Instruments. No Change.

9. Income Taxes. No Change.

10. Information Concerning Parent, Subsidiaries and Affiliates.

In October 2024, the Company paid a $200.0 million dividend to its parent, The Western and Southern Life Insurance Company, which is
referenced in note 22, Events Subsequent. Of the total dividend paid, $7.7 million of the dividend was ordinary and $192.3 million was

extraordinary.The dividend was in the form of $160.3 million in cash and $39.7 million in equity securities.

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

dividend was in the form of cash.

11. Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

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

review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB borrowing haircuts.

(2) FHLB Capital Stock

a.  Aggregate Totals

1. Current Year

(@
(b)
©
(d)
©

®

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

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

2. Prior Year-end

(a)
(b)
(©
(d)
(e

®

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

Excess Stock

Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
Determined by the Insurer

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

7.2

1 2 3
Total 2+3 General Account Separate Accounts
7,245,744 7,245,744 —
25,133,510 25,133,510 —
45,046 45,046 _
32,424,300 32,424,300 —
910,000,000 XXX XXX
7,501,772 7,501,772 —
26,856,203 26,856,203 —
1,488,926 1,488,926 —
35,846,901 35,846,901 —
850,000,000 XXX XXX
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b.

3

a.

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

Eligible for Redemption

Membership Stock

1. Clas
2.  Clas

Amount Pl

Collateral Pledged to FHLB

(4) Borrowing from FHLB

a.

b.

C.

Amount as

1. Current Year

(2
(b
(©)
(d)
2. Prior
(@
(b)
(©
()

S S

2
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1 to Less 6
(2+3+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
s A 7,245,744 7,245,744 — — — —
sB — — — — — —
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)
edged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 1,141,302,837 1,168,398,534 558,522,440
2. Current Year General Account Total Collateral Pledged 1,141,302,837 1,168,398,534 558,522,440
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 1,079,610,230 1,139,671,268 596,804,500
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)bl (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) 1,155,283,677 1,228,607,706 540,304,500
2. Current Year General Account Maximum Collateral Pledged 1,155,283,677 1,228,607,706 540,304,500
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 1,079,610,230 1,139,671,268 596,804,500
of Reporting Date
1 2 3 4
Funding
Agreements
Separate Reserves
Total 2+3 General Account Accounts Established
Debt — — — XXX
Funding Agreements 558,522,440 558,522,440 — 558,848,455
Other — — — XXX
Aggregate Total (at+b+c) 558,522,440 558,522,440 — 558,848,455
Year-end
Debt — — — XXX
Funding Agreements 596,804,500 596,804,500 — 598,798,975
Other — — — XXX
Aggregate Total (a+tbtc) 596,804,500 596,804,500 — 598,798,975
Maximum Amount During Reporting Period (Current Year)
1 2 3
Separate
Total 2+3 General Account Accounts
Debt — — —
Funding Agreements 558,525,040 558,525,040 —
Other — — —
Aggregate Total (1+2+3) 558,525,040 558,525,040 —

4.

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

FHLB - Prepayment Obligations

1.  Debt

2. Funding Agreements
3. Other

7.3

Does the company have prepayment
obligations under the following

arrangements (YES/NO?)

No
No
No



12.

13.

14.

15.

16.

17.

18.

19.

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

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. In October 2024, the Company paid a dividend to its parent. Refer to Note 10 for details.
1. The Company has $16.6 million in special surplus funds related to the admission of disallowed IMR in its general account.

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

Calculation of Limitation
using Prior Quarter numbers | Current Reporting Period

(1) Capital & Surplus $ 1,399,968,362 XX
Less:

(2) Admitted Positive Goodwill $ — XX

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

(4) Admitted Net Deferred Taxes $ 13,108,125 XX

(5) Recognized Disallowed IMR General Account $ 14,937,667 XX

(6) Recognized Disallowed IMR Separate Account $ 6,570,618 XX
(7) Adjusted Capital and Surplus (Line 1-2-3-4-5-6) $ 1,365,351,952 XX
(8) Limitation on amount of goodwill (adjusted capital and surplus times 10%
goodwill limitation [Line 7*10%]) $ 136,535,195 XX
(9) Current Period Disallowed IMR Recognized in General Account XX $ 16,638,863
(10) Current Period Disallowed IMR Recognized in Separate Account XX $ 6,564,072
(11) Current Period Admitted Disallowed IMR Recognized as a % of Prior Period
Adjusted Capital and Surplus ((Line 9+Line 10)/Line 7) XX 1.7 %

Liabilities, Contingencies, and Assessments. No Change.

Leases. No Change.

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

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

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

C.  Wash Sales. No Change.

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

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

7.4
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20. Fair Value Measurements

A.

M

Fair Value Measurements at September 30, 2024

Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Industrial & miscellaneous — 1,467,991 — — 1,467,991
Bonds: RMBS — 1,033,649 — — 1,033,649
Common stock: Unaffiliated 635,957,136 — — 10,905,951 646,863,087
Common stock: Mutual funds 214,342 — — — 214,342
Preferred stock — 23,588,212 — — 23,588,212
Derivative assets: Options, purchased — 64,694,114 49,392,760 — 114,086,874
Derivative assets: Futures 1,000,255 — — — 1,000,255
Separate account assets* 807,765,776 363,423 — — 808,129,199
Total assets at fair value 1,444,937,509 91,147,389 49,392,760 10,905,951 | 1,596,383,609
Description for each class of asset or Net Asset
liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (49,746,445) — — (49,746,445),
Total liabilities at fair value — (49,746,445) — — (49,746,445),

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

(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 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 09/30/2024
a. Assets
Derivative assets:
Options,
purchased 42,323,465 — — 10,538,178 — 4,101,035 — — (7,569,918)] 49,392,760
Total Assets 42,323,465 — — 10,538,178 — 4,101,035 — — (7,569,918)] 49,392,760
Quarter Ended at 06/30/2024
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 04/01/2024 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2024
a. Assets
Derivative assets:
Options,
purchased 54,234,130 — — | (12,575,681) — 4,661,944 — — (3,996,928) 42,323,465
Total Assets 54,234,130 — — | (12,575,681) — 4,661,944 — — (3,996,928) 42,323,465
Quarter Ended at 03/31/2024
Total gains Total gains
Beginning Transfers Transfers and (losses) | and (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2024 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2024
a. Assets
Derivative assets:
Options,
purchased 29,484,693 — — | 23,162,833 — 3,700,954 — — (2,114,350)] 54,234,130
Total Assets 29,484,693 — — | 23,162,833 — 3,700,954 — — (2,114,350)] 54,234,130

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

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

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

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

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

The SPAV model is provided by Financial Engineering Associates of Berkley, California.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

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

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

Not applicable.

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

Aggregate

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

Fixed-indexed annuity contracts

Derivative liabilities

Cash collateral payable

Separate account liabilities*

Securities lending liability

(1,221,731,364)
(1,482,161,158)
(49,746,445)
(38,680,000)
(840,952,839)
(122,582,707)

(1,247,925,650)
(1,542,816,671)
(49,746,445)
(38,680,000)
(861,640,082),
(122,582,707)

(49,746,445)
(38,680,000)

(122,582,707)

(1,221,731,364)
(1,482,161,158)
(840,952,839)

Net Asset Value Not Practicable

Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds 4,245,552,609 4,364,493,277 41,368,237 4,175,941,707 28,242,665 — —
Common stock: Unaffiliated** 679,287,387 679,287,387 668,381,436 — — 10,905,951 —
Common stock: Mutual funds 214,342 214,342 214,342 — — — —
Preferred stock 23,588,212 23,588,212 — 23,588,212 — — —
Mortgage loans 932,316,260 943,342,223 — — 932,316,260 — —
Cash, cash equivalents, & short-

term investments 106,856,781 106,787,038 106,856,781 — — — —
Other invested assets: Surplus

notes 21,833,225 20,932,774 — 21,833,225 — — —
Securities lending reinvested

collateral assets — — — — — — _
Derivative assets 115,087,129 115,087,129 1,000,255 64,694,114 49,392,760 — —
Separate account assets 1,671,429,727 1,681,725,272 806,808,605 822,840,108 41,781,014 — —

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

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

Debt Securities, Surplus Notes, and Equity Securities

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

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

Mortgage Loans

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

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

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

Securities Lending Reinvested Collateral Assets
The fair value of securities lending reinvested collateral assets are from third-party sources utilizing publicly quoted prices.
Assets Held in Separate Accounts

Assets held in separate accounts include debt securities, equity securities, mutual funds, surplus notes, and mortgage loans. The fair values of
these assets have been determined using the same methodologies as similar assets held in the general account.
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21.

22.

23.

24.

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

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

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

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

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

Cash Collateral Payable

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

Securities Lending Liability

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

Separate Account Liabilities

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

Not applicable.

Assets that use a net asset value (NAV) as a practical expedient consist of an investment in a business development corporation as defined by the
Investment Company Act of 1940. The investment can be sold or transferred with prior consent from the corporation. The NAV for this
investment is $29.05. The Company does not intend to sell any investments utilizing NAV.

Other Items. No Change.

Events Subsequent.

See note 10 for a description of the Company's payment of a dividend to its parent subsequent to the financial statement date.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

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

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

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

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

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

Q)

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

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued

Payments
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

Less

To Prior
Year
Balances

To Prior
Year
Balances

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

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

1 2

3 4

5 6

7

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA
Risk Adjustment
Program

1. Premium
adjustments
receivable

2. Premium
adjustments
(payable)

3. Subtotal ACA
Permanent Risk
Adjustment Program

b. Transitional ACA
Reinsurance
Program

1. Amounts
recoverable for
claims paid

2. Amounts
recoverable for
claims unpaid
(contra liability)

3. Amounts
receivable relating to
uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for
amounts held under
uninsured plans

7. Subtotal ACA
Transitional
Reinsurance
Program

c. Temporary ACA
Risk Corridors
Program

1. Accrued
retrospective
premium

2. Reserve for rate
credits or policy
experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

a. 1owar 1or ALA
Risk Sharing
Provisions

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

Risk Corridors Program Year

Year

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

the Prior Year

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

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less

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

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative
Balance from

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

1

3 4

5 6

7

8

9 10

Receivable

(Payable)

Receivable

(Payable)

Receivable (Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a.2014

premium

refunds

b.2015

premium

refunds

c.2016

premium

refunds
d. Total Risk Corridors

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating

1. Accrued retrospective

2. Reserve for rate credits or
policy experience rating

1. Accrued retrospective

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

26.

217.

28.

29.

30.

31.

32.

33.

34.

35.

36.

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

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

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

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

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

Intercompany Pooling Arrangements. No Change.

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves.. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

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

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

Separate Accounts. No Change.

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

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

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

04/12/2024

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

statement filed with Departments? .....

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
W&S Brokerage Services, INC. ....ccccooieioiiiieveieiceceeeeeeeeeveciean Cincinnati, Ohio ... YES....
Fort Washington Investment Advisors, Inc. ....cccooveivieieiiviiiienennnn Cincinnati, Ohio |- YES...
Touchstone AdViSOrs, INC. oo Cincinnati, Ohio |- YES...
Touchstone Securities, Inc. ................ Cincinnati, Ohio |- YES...
Eagle Realty Capital Partners, LLC ... Cincinnati, Ohio ... YES....
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14.25
14.26
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16.

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

GENERAL INTERROGATORIES

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

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

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

FINANCIAL

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

INVESTMENT

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

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

....40,234,994

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

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

457,032,824

LOLHLe e

All Other 217,099,867 ....235,467,533
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....690,415,846 ....692,500, 357
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... $ 124,688,562

16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 123,949,262

16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 122,582,707
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17.3
17.4

18.1
18.2

20.

21.

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

GENERAL INTERROGATORIES

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

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

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

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

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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
FT WASHINGTON INVESTMENT ADVISORS ......cooiiececeeeeeniceieieeseneseeseeee s eneeeeeeens Ao
MILLIMAN . [V

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

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

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

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

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

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

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

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

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

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

8.2



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 943,342,223
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 $ 943,342,223

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 $ 943,342,223

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 Integrity Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo Lo oo 1,942 | 1,079,626 ..o 0 o 0 e 1,087,568 |..oeoveviieiiicicns 0
2. AlASKA i AK Levieois e 0 o0 805,892 | 0 e 0 [ 605,692 |..cvvveriieiiiine 0
3. Arizona ..... . AZ .L 0. 1,807,455 185,730
4. Arkansas .. .. AR .L 0. 1,001,294 [ 0
5. California .. CA .L 0. .17 749,320 |.. . 1,758,024
6. Colorado ...... .. CO .L 0. .. 2,258,837 |.. ..356,000
7. Connecticut .. . CT .L 0. 2,843,315 | 0
8. Delaware ............. .. DE .L 0. 1,521,338 |.. 92,574
9. District of Columbia . . DC .L 20 [ O (1 0
10. Florida .. .. FL .L 0. .23,410,960 |.. 1,562,723
11.  Georgia .. GA .L 0. .. 2,606,675 | 0
12.  Hawaii .. .. HI .L 0. 1,259,143 ..948,000
13. Idaho .... . ID .L 0 [ O [ 370,898 . 6,898,000
14. lllinois ... L IL .L 0. 10,595,009 ..633,656
15. Indiana . . IN .L 0. 9,177,627 ..165,867
16. lowa ..... LA .L 0. 1,161,739 ..991,595
17. Kansas . .. KS .L 0. 1,546,314 |.. ..153,956
18, KENUCKY ...oveiiiceeieee e KY Levevvee e 0 [ 8,327,660 oo O [ 0 . 8,327,660 ... 455,461
19, LOUISIANG ...ovvvieiieiieieie et L
20. Maine ....... .L
21.  Maryland .L
22, MassachuSetts ..........ccceeeeeueirieeeieeieieians L
23, MIChigan ......cccceoiruiiiiiieieerecee e M L
24.  Minnesota . .. MN .L
25.  Mississippi .. MS .L
26, MISSOUM w.voveeeeiieieieeeeieie e L
27. Montana L
28. Nebraska .. .L
29. Nevada........ .L
30.  New Hampshire ........cccoceeeieieicieiceene NH L
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ L
32.  New Mexico . NM .L 0.
33. New York ..... N 0.
34. North Carolina .. .L 0.
35.  North Dakota .L 0.
36. Ohio ..cccueenee .L 0.
37. Oklahoma . .L 0.
38. Oregon......... .L 0.
39. Pennsylvania ... .L 0.
40. Rhode Island .... .L 0.
41.  South Carolina . .L 0.
42.  South Dakota ... .L 0.
43. Tennessee ... .L 0.
44, Texas ....... .L 0.
45. Utah..... .L 0.
46. Vermont .L 0. .. ,
47, VIFGINIA v Levoeeas fooeeeeneenee 194 |3,291,551 | O e 0 3,291,745 L, 4 287 026
48.  Washington ........cccceerieuenieieeeieeeiee s Lo e 1,436 | 5,823,249 | O e 0 [ 5,824,685 ... 1,387,935
49. West Virginia .L ..243,914
50. Wisconsin .... .L
51, WYOMING wovoviriieiiieieieieieee e L
52.  American Samoa .........ccoceereenieneneeneaeeens AS N
53. Guam .............. .. GU N
54.  Puerto Rico ...... .. PR N
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI N
56. Northern Mariana Islands ....................ccc... MP N
57. Canada ........ccccecereeenenns .. CAN N
58. Aggregate Other Aliens . OT X
59.  Subtotal ......ccccoeiiiiiiiiiiiiiie L XXX el 201,888 237 018 TT6 [ O e 0
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ [V [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0.
94.  Aggregate or other amounts not allocable by State. |. 0.
95.  Totals (Direct BUSINESS)..........cervrveereeerieerierenas 0.
96. Plus Reinsurance Assumed. . 0.
97  Totals (All Business).... . 237,018,776 |. 0.
98. Less Reinsurance Cede 37 o 5,028,698 0 ,101,
99. Totals (All Business) less Reinsurance Ceded XXX 190,722 231,990,078 0 232,180,800 4,518,667,731
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX..ouon 0 22,500 0 0 ...22,500 |.. 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 0 22,500 0 0 22,500 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveeeereiereieieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

1

1
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

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

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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC ......ccoeeeeeiieeininnens L OH] s NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..94.000 ....|Western & Southern Mutual Holding Co . |....NO.....|cceee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvveeeiiieiieiieieieieieieeees . Ownership.. .. 1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccceeee | oenes 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ownership.. .4.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oevvvvviviiiiiienes . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiiiiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvirennnns . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMAL NEA e | e Ownership . |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvviiiiiiiiiiiieiieieeeeeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuvenn | eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd L OH] s NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . JURN D U I NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ JURN D U I NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . .| Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC .........evvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoeeenr fuuees 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvvvvveninnne WS CEH LLC et Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuvuen | eeee 99937 ....|31-1191427 .. Columbus Life Insurance CO ............eeeeeennen LOHe] s T e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee een
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-4569007 .. Concord HB K Clayton Holdings, LLC ............ Mo NIA....... WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC .. |NP Cranberry Hotel Holdings, LLC Ownership.. .72.520 ....|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|99-2058376 .. Crescent Park Venture, LLC ...... . OH.... weeeee. | WS Real Estate Holdings LLC ...... Ownership.. .47.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. LMALL NIA....... Western-Southern Life Assurance Co .. Ownership.. .. 8.800 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......|eccee nin
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . LOH ] NIA....... Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonns
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC LOH ] NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onns
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. L OH] s NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC .........ccceereeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ . C0] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoeoiiiiiinnnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoceunn |.eee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccccoiiiiiiininnnnnnes The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....|Western & Southern Mutual Holding Co .
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..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|46-1383159 .. Emerging Markets LLC .....ccocovennnnniniiiinnnnne Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......
..| Western-Southern Group ...........ccccce. [oeees 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... Integrity Life Insurance Co ........cccevvuneen Ownership . | Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ..ccooveveeeeeeeeeeeeennn . WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co .
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|93-3728576 .. ERG-CP MN7 Last Mile JV, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC .... WS Real Estate Holdings LLC . Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Llfe Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-5482199 .. Fabric Technologies, Inc. .....cccovvvvviiiiinnnnns . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... WS Real Estate Holdings LLC . Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern L|fe Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Ownership.. ..37.050 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. . Integrity Life Insurance Co ... .... | Ownership.. ..4.180 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC .. Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [ nns 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance CO ................... Ownership.. ..16.310 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........oo. oo OHeeeen] ceee e e NTA e e Ownership.. .. 8.160 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccoeeeeeees [nnnn 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . Western & Southern Financial Group, Inc. . |Ownership.. ..21.270 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestlc Fund LP
..|Western-Southern Group ........cooeeeeeers [nnn 000 Y A O B B Western & Southern Financial Group, Inc. . |OWNership.......ccccvvvvvvvvvvvuvenvnnnnnns ..99.990 ....|Western & Southern Mutual Holding Co . |....NO......
Fort Washington Global Alpha Domestic Fund
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP LP e Ownership ..99.470 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Columbus Life Insurance Co .... Ownership.. ..31.860 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Integrity Life Insurance Co ... Ownership.. .6.120 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. National Integrity Life Insurance Co ....... Ownership.. ..6.120 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .....ocooes [ oo OHeeis ] ee e e NTA e e OWNErship..coeeeeeeeeeeeeeee e . 1.630 .... |Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC ........... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..41.390 ....|Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|27-0116330 .. Fort Washington High Yield Invt LLC I1 ..o [ oo OHeuis] e e e NTA e oo ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..11.780 ....|Western & Southern Mutual Holding Co . |....NO......
Western & Southern Investment Holdings LLC
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|31-1301863 .. Fort Washington Investment Advisors, Inc. ... |..OH..o.]eooeee NIA o [ ooeeee Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ............... Fort Washington Capital Partners, LLC ..... Ownership.. .. 4.200 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group .........cceeeeeees [ i 00000 ....|31-1727947 .. Fort Washington PE Invest 111 LP ..oooooeeveeees [ OHeeeis ] et e N A e Ownership.. ..95.800 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IV LP Fort Washington Capital Partners, LLC ..... Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....| 16-1648796 .. Fort Washington PE Invest IVLP ............... . Ownership.. ..44.420 ....|Western & Southern Mutual Holding Co . |....NO......
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|81-1722824 .. Fort Washington PE Invest IX-B-LP .............. . FWPEI 1X GP, LLC .. Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [ nnn 00000 ....|81-1722824 .. Fort Washington PE Invest . | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI 1X GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC . Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
..[Western-Southern Group .........ccceeeeee. [.nnns 00000 .... | 811710716 .. | ..eeoeerrevees | eovrrrriiinnnnns Fort Washington PE Invest IX-LP ... [ OHo ] e NTA e e Ownership.. .. 2.680 .... |Western & Southern Mutual Holding Co . |....NO......
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..|Western-Southern Group ...
..|Western-Southern Group .

..|Western-Southern Group .

cel

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

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
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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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The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|90-0989164 .. | ..ceevvvvriies | eererreriininnen | e Fort Washington PE Opp Fund I11, L.P. ........ L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..2.200 .... |Western & Southern Mutual Holding Co . |....NO.....|cceee een
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 371736757 .| teeeeeeeveeies | eeveeeeiiiiiiien | i Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee oins
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 371736757 .| teeeeeeeveeees | eeveeeeieiiiinen | v Fort Washington PE Opp Fund I11-B, L.P. ..... |..OH.....] ...... NEA e | e ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [85-1483379 .. | ..coovrviiiis | oo [ e Fort Washington PE Opp Fund IV, L.P. ......... LOH] NIA....... FWPEO 1V GP, LLC weveeeeeiiiiiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. ......... Ownership .. 3.020 .... |Western & Southern Mutual Holding Co .

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

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

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

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

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

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

. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-3815473 .. Fort Washington PE Small Market Il L.P. ..... |..OH.....] ...... NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..26.430 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins

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

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

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

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

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

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

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

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

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

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

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

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

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-1415079 .. GDR Capital, LLC .. WS Real Estate Holdings LLC ..........ccceeeent Ownership
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...cooennenniiiiiiinnene LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company .............o.... AN T NN ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeveeeeee |eeeee 00000 ....|92-1277121 .. Hambright Road Apartments Venture, LLC ....... LNC.....] e NIA....... WS Real Estate Holdings LLC . Ownership ..|Western & Southern Mutual Holding Co .

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

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

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

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

. | Ownership..
Ownership
Ownership

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

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

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

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

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

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

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

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

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

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

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




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity 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.....]...... UIP....... 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 Integrity Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

T
7 4 7 8 0 2 0 2 4 4 9 0 0
THCRSFRMAARE A RIRIA TR
7 4 7 8 0 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
7 4 7 8 0 2 0 2 4 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
7 4 7 8 0 2 0 2 4 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
7 4 7 8 0 2 0 2 4 4 4 8 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
7 4 71 8 0 2 0 2 4 4 4 9 0 0 0 0 8

0
0
0

0 3
0 3
0 3

14



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

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 27

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704, Reserve AQJUSTMENT ..ottt nenen|eeetetes et 27,530 |oooeiee (128,184) ] (121,873)
2705.  Change in Contingent Liability RESEIVE ...coiiiiiiicccce s |oaeseseseieee e oeesssessesesesesseesessssenenes [oereseseeenens 3,827,326
2797.  Summary of remaining write-ins for Line 27 from overflow page 27,530 (128,184) 3,705,453
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

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

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

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

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

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

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

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

................ 941,471,136

29,902,264
6,901,087

943,342,225

................ 957,269,003

.... 45,989,000
.... 10,322,886

941,471,136

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

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

Cost of acquired:

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

376,241,910

2,605,000
29,555,343

35,264,626

397,120,318

.105,026 |...

326,275,258

1,598,000
... 33,042,006

376,241,910

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

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

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

12)

............ 5,630,800, 771
719,912,210
8,301,084
43,223,163

883,896,828
16,594,354

5,524,616,025

...21,765,807 |...

............ 6,018,047,646
.. 588,489,549

.... 16,655,748
... (1,219,525)

5,630,800, 771

SI101




AV

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

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 2,488,613,379 |...covrenn 489,780,840 |............... 589,594,896 |................ 48,976,772 |............ 2,499,839,151 |............ 2,488,613,379 |............ 2,437,776,095 |........... 2,541,428,759
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 1,716,005,183 |............ 4,346,306,647 |........... 4,278,249,479 |................ (64,539,077)|............ 1,674,284,916 |............ 1,716,005,183 |............ 1,719,523,274 |............ 1,693,891,688
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 199,799,588 |......ccevenve 3,613,108 |....coovveeenee 3,299,874 |.....coevn 9,496,083 |......coenv. 216,031,067 |......co...... 199,799,588 |.............. 209,608,905 |................ 222,529,207
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 71,707,162 | 1,997,212 |, 11,089,376 |..coocvvvnvne. (2,750,901)|.....ccuuveee. 90,125,343 |......ccoconvv. 71,707,162 | 59,864,097 |...cocvvvnne. 85,860,107
5. NAIC B () ettt ettt n e [er s 7,478,991 [ [V 950,098 |.....cocvevenne 6,499,045 |....ccovenee. 11,190,392 | 7,478,991 | 13,027,938 |...ooveenee 13,170,070
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 2,167,983 0 64,209 275,275 1,102,861 2,167,983 2,379,049 4,812,943
7. Total Bonds 4,485,772,286 4,841,697,807 4,883,247,932 (2,042,803) 4,492,573,730 4,485,772,286 4,442,179, 358 4,561,692,774
PREFERRED STOCK
8. INAIC 1 bbbttt b et b et b e b s ene [e e e (U [V T [V [V [V [V [V
NAIC 2 ettt b sttt e heEeh e a2 e RS h R R e £ e e R R h Rt n ettt e s b b sttt ee e s nenn [renne s 22,279,500 |....c.oovviveiiircnne (RSN [V 1,308,700 |..ccvvvennee 22,941,340 |.....coeoenve. 22,279,500 |.........c....... 23,588,200 |...ccvvvennee 22,087,060
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V [V [V
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 22,280,085 0 0 1,308, 126 22,942,511 22,280,085 23,588,211 22,089,696
15. Total Bonds and Preferred Stock 4,508,052, 371 4,841,697,807 4,883,247,932 (734,677) 4,515,516,241 4,508,052, 371 4,465,767,569 4,583,782,470
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ o 18,148,875 ; NAIC2 $ oo 59,537,204 ; NAIC3 $ oeeveveecieieierieeieias NAIC4 $ e i NAICS5 $ i NAICE $oii




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 12,750,092 XXX 12,750,092 36,573
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 ) O 9,250,001
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 22,645,719 | 6,412,945
3. ACCTURN OF GISCOUNL .....etetaeucecteeee et eeeeee e eseseeeeee e eseseeeeeeeseseseseeee e aeseseeeeee e e s eseeeeee e s e s eseeeeee e naesee e e s e e seseseeesnansnsesesessssnansens [oesnssacicesesanasacacesesnnas [0 0
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [0 0
6. Deduct consideration reCeived ON QISPOSAIS ................c.cveueuiuiiiiieieieieeteseseset e s et etesesesesss et st esesesesesessasesssssesesesesessssesssssesesesesens [reeeesesesenenenens 9,895,628 |...cocveeenne 15,662,945
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 12,750,002 ..o 1
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 12,750,092 1
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3.3
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 21,363,360

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 29,722,868

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 (10SS) ON tErMINALION FECOGNIZET ..........c..vcviieiieeiiee et eeae et sae st es st ae s sa et ee st es st s s s s s et s s s s st s s e st a s s s s s e s s e s s s e s naesnaasnsesnaanas | eetsesassesnnias (3,920,091)
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 24,637,366

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 64,340,457
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 64,340,457

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 2,359,363
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............ccceueveveeerecueueeeeeeeecaeas ceeeeeeeenennas (1,359, 108)
Add:

Change in variation margin on open contracts - Highly Effective Hedges

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

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

3.13 Section 1, Column 18, current year to date MiNUS ............ccccceveveieeeies covrererereseeeeeeens (851,844)

3.14 Section 1, Column 18, prior year
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............cccccoveveieieees covrerereresieneeenns (851,844)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (1,140,531)
3.25 SSAP NO. 108 QQJUSIMENLS ........cocvivieieieiiiieieteteteeceee ettt eaes e s eseas eseataesessesebesesee et sesasteaete saeseseseneneassenees 288,687 ..o 288,687
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e (2,834,871)
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......evvveeeeeeieieeeteteee ettt easnnes feseseneaeaesees (2,834,871)
4.23 SSAP NO. 108 AQJUSIMENLS ........ocevviveretieieieeee et teteteteeeee et et sesesees seeeteseaeeaeseseeseseseseeanaene eaeassessesesess (2,834,871)
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0

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

5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeteseeeseeaesesesesesasaesesesesessssesssesasasssssassesassanas <eesasssssssesanns 1,000,255
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR
Statement value at end of current Period (LINE 6 MINUS LINE 7) ......c.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 1,000,255
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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10.
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12

13.
14,
15.
16.

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

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 64,340,429

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 1,000,255

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 65,340,684
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 115,087,129

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (49,746,445)

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

Fair Value Check

Part A, Section 1, Column 16 64,340,429

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 64,340,429
Part D, SECHON 1, COIUMN O ......iiiiiiiiieieee ettt s e s e s e s s e s s s s e e s s s s s st nsesnsesnae esbesniesnias 114,086,874

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (49,746,445)

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

Part A, SECHON 1, COIUMN 27 ...ttt ettt te bbbt es bbb £ e bR b £ et E b bt ee bbbt et b bbbt te b ebes | febetisisnsneesesas s neneennas 0
Part B, SECHON 1, COIMN 20 .......iuiieiieeiieetrieetsteetseeetseeeeeeebsesesses s es s es s es b es b ees b es e es b eb b eb b eb b eb bt s e b eeb b es et esb ettt ebens fessntesntesanins 1,000,255
Part D, SECHON 1, COIUMN 12 ...ttt s s e st sttt eie fessnbesnaesnees 1,000,255
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 39,453,295 | 25,915,467
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 7,408,721,027 |........... 4,095,311,464
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas L 4,752
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 7,352,124,729 |............ 4,081,778,388
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 96,050,464 |................ 39,453,295
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 96,050,464 39,453,295
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity 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
INTGA-2401 . MYRTLE BEACH ... . 04/28/2023 .. ... 8.618 |.. ...23,792,930
INTGA-2402 . CEL INA . 09/24/2024 .. .. 6.310 |.. . .. .. 50,330,000
0599999 Mortgages in good standlng Commercial mortgages-all other 29 000,000 2,977,302 74,122,930
0899999. Total Mortgages in good standing 29,000,000 2,977,302 74,122,930
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

3399999 - Totals

74,122,930

29,000,000 2,977,302
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
SPRINGVILLE . .04/05/2006 .. 1,884,885 |. 0 0 .0 0 0 .0
ELDERSBURG .. .12/18/2014 .. K ..22,235,389 |. 0 0 .0 0 0 0
CHARLOTTESVILLE . 10/06/2015 JO 12,573,911 |.... 0. 0. 0. 0 0. ...0
BLACKSBURG .. 10/06/2015 B 5,151,824 |.... 0. 0. 0. 0 . 0. .0
WESTFIELD ... 11/03/2015 21,687,605 |.... 0. 0. 0. 0 ... 140,098 |... 0. ...0
VINEYARD ... 12/07/2015 27,726,506 |.... 0. 0. 0. 0 ... 181,506 |... 0. .0
BROOMFIELD ....ovvvvvenieviinninineeennnnns Jevvneneneennnns 00uevniiiccciian oo e [ 08/01/2016 32,578,138 |.... 0. 0. 0. 0 ... 185,514 |... 0. ...0
[TV R RN o s RSN FOPUURR N 10/31/2016 34,696,543 |.... 0. 0. 0. 0 ... 191,462 |... 0. .0
WASHINGTON ...evvvviiieeeceviiieeeeeiinen Jevvnineneeennnn D e e s 11/04/2016 30,507,060 |.... 0. 0. 0. 0 .. 154,818 |... 0. ...0
WESTFIELD 11/22/2016 B 9,302,510 |.... 0. 0. 0. 0 0. .0
SILVER SPRING . 01/03/2017 .. . 16,785,628 |. 0 0 .0 0 0 0
LOUISVILLE .04/20/2017 .. . 33,755,169 |. 0 0 .0 0 0 0
NAPLES .... 08/07/2017 .. . 28,719,650 |. 0 0 .0 0 0 0
COLUMBUS .. 10/25/2017 40,280,663 |.... 0. 0. 0. 0 .. 222,419 |... 0. .0
SEATTLE ... 03/28/2018 . 38,841,769 |.... 0. 0. 0. 0 .. 162,013 |... 0. ...0
EL PASO ... 06/13/2018 B 5,980,945 |.... 0. 0. 0. 0. 0. .0
CLEARWATER ...vvvvvvvvvvvnnininniniiininnnnns 08/21/2018 ....feeeeeeeieees e [ 40,037,817 0 0 [\ 0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
9076 COLUMBUS .....eevvvieieieiiieeeeeeeeeeeeceeees fernnnnniiiininnns L PP RN 07/18/2019 ..o feeeeeniines s Joviis 39,622,254 |...eeiiiiiiiiinnns [V N 0
9077 NOBLESVILLE 09/10/2019 31,432,237 0. 0.
9078 .. |LOUISVILLE ... ...09/19/2019 ..... .4,710,536 |. 0 0.
9085 . | BOYNTON BEACH ...10/15/2021 ..... ... 16,260,474 |. 0. 0.
9087 MINNEAPOLIS . ...10/28/2021 ..... ... 20,314,778 |. 0 0. .
9089 ... SANTA MONICA 01/12/2022 ..o |ovvvvnninins ceiiiiiiin |t 9,520,000 0. ..0].. ....51,541 |..
0299999 Mortgages with partial repayments 524,606,291 0 0 0 0 0 0 3,224,765 3,224,765 0 0 0
0599999 - Totals 524,606,291 0 0 0 0 0 0 3,224,765 3,224,765 0 0 0




€03

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

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 Coller Credit Secondaries COL CRED SEC OP FD |I-ANNEX-IA . GUERNSEY ... .GBR..........|Coller Credit Secondaries COL CRED SEC OP FD |[-ANNEX-I1A ....04/12/2024 ... ... 395,000 ... 7,524,000 |... ...0.000
000000-00-0 .........|H.1.G. WhiteHorse Middle Market Lend . o | MIAMI ... LFL.. .|H.1.G. WhiteHorse Middle Market Lend ... ..05/16/2022 ... ... 8,168,075 .. .. 24,899,770 |... ..68.130
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 0 8,563,075 0 32,423,770
000000-00-0 ......... [NEW YORK LIFE CAPITAL PARTNERS Mezzanine 111 LP ....cocvvivverrernnnens | [...... Yoo [NEW YORK LIFE CAPITAL PARTNERS Mezzanine 111 LP ........... | [....01/05/2012 ... ... 2o o A (- P FETTTT PPN 1,010,755
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 7,162 0 1,010,755
000000-00-0 ... ..|EOT Exeter Industrial Core Plus Fund IV .. |Conshohocken ..|EOT Exeter .. ..12/03/2021 | .............. A .. 14,470,000 ..
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 14,470,000 0 0
6099999. Total - Unaffiliated 0 23,040,237 0 33,434,525
6199999. Total - Affiliated 0 0 0 0

2

3,040,237

33,434,525

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 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... Audax Direct Lending Solutions D .............. WILMINGTON .evveeeeeceenieeeee Joeeennans DE......... Audax Direct Lending Solutions D ........ ...10/24/2018 ...]....08/26/2024 ...|....... 273,882 [oeeeeeeeenies eeeemmnieeeeeen fereeeeeeeenes oo o0 e et 273,882 |....... 273,882 [oeeeeeeeennies oeeeemneeeeeen [ [V IR
Benefit Street Partners Debt Fund IV LP
000000-00-0 ..... Benefit Street Partners Debt Fund IV LP ..... WILMINGTON .evveeeeeceenieeeee Joeeennans = R ...01/24/2017 ...|....07/24/2024 ...|....... 674,464 |...oeeeeenes oeeeemnieeeeeen feeeeeeeeeenies oo o0 e et 674,464 |....... 674,464 |...oeeeeeenes oeeemnnieeeeen o [V IR
Coller Credit Secondaries COLLER CRED SEC OP Coller Credit Secondaries COLLER CRED
000000-00-0 ..... FD II-A LP ... | GUERNSEY . ...|SEC OP FD I1-A LP ... .. 12/22/2023 ... |....07/01/2024 ...].....ii195,000 [oeeeemmniinnes Joemneeeeeennn oo e foee 0 e e 195,000 |....... 195,000 |...
000000-00-0 ..... Goldman Sachs LP LP New York . .|Goldman Sachs LP LP .08/05/2024 .. 1,753,315 ... 1,753,315 |.... 1,753,315
000000-00-0 ..... H.1.G. WhiteHorse Middle Market Lend MIAME . .|H.1.G. WhiteHorse Middle Market Lend . . .07/16/2024 .. 16,696,215 . |... 16,696,215 |... 16,696,215
000000-00-0 ..... Maranon Capital L.P. MA SCSF X ................ CHICAGO ..... Maranon Capital L.P. MA SCSF X . ...10/22/2021 ...|....09/26/2024 ...].... 1,862,796 |.. ... 1,862,796 |.... 1,862,796 |...
Maranon Capital L.P. Senior Credi Maranon Capital L.P. Senior Credi
000000-00-0 ..... Strategies V .iicvoiiiiiiiiiiiiiiiiiiineiann CHICAGOD ...ovvvvvvnnniiiiiiiiiiiees Joveennnns || Strategies V ...oocviiiiiiiiiiiiiniiiiiinnnns ...09/21/2017 ...]....08/23/2024 ...|....... 348,365 |..evveeniiiiiinn fooniniiiiiiinnns fovvniinnniiiinn oo Jecviiinnnnl0 [ o 348,365 |....... 348,365 |.oevveiiiiiiinn foeniiiiiiiiiinns i [ O
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 21,804,037 0 0 0 0 0] 21,804,087 | 21,804,037 0 0 0 0
NEW YORK LIFE CAPITAL PARTNERS Mezzanine II1 NEW YORK LIFE CAPITAL PARTNERS Mezzanine
000000-00-0 ..... | PP PPPPPPPRRN NEW YORK ..oeeeveeneeeemnninneeens Joenennnns N THELP e eeeees ...01/05/2012 ...|.... 08/15/2024 ...|........ 28,270 [oooeieeiiiiiens Joeennneeeerennn forreeeeiiiiinnes Jeeenneeeeeeeenn foereeeeiiin 0 e [ 28,270 |........ 28,270 [oooeiiieiiiiiees Jennneeeeeenes foreeeieiins [ T
1999999. Joint Venture Interests - Common Stock - Unaffiliated 28,270 0 0 0 0 0 28,270 28,270 0 0 0 0
000000-00-0 ..... [TXFL NN Office Inv Holdings, LLC ............ JCincinnati wooveeeeeeeeeereenens | OH......... [Cash Return Distribution .................. [....07/01/2019 ...]....09/04/2024 ...]... 10,813,316 [.oeoerioriorie [oooeeeiieiiens [oooeceeeneineins Jeoereereermorees Joemereereerees0 [oonermeceereores foeerenns 14,402 |........ 14,402 | fooeeniiieeeeee o 0f...... 256,431
2299999. Joint Venture Interests - Real Estate - Affiliated 10,813,316 0 0 0 0 0 14,402 14,402 0 0 0 256,431
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6099999. Total - Unaffiliated 21,832,307 0 0 0 0 0 0| 21,832,307 | 21,832,307 0 0 0 0
6199999. Total - Affiliated 10,813,316 0 0 0 0 0 0 14,402 14,402 0 0 0 256,431
6299999 - Totals 32,645,623 0 0 0 0 0 0] 21,846,709 | 21,846,709 0 0 0 256,431
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36207E-2Y-4 ......... G2 G2 710059 4.500% 11/20/60 ...eeueeeeeeenaeeeeemneeeeeeeeneeeeeernnneeeeeenenneeeeennnneeeeenns | ceeernniiinnees Jeonnnd 09/01/2024 ..... Interest Capitalization .. AL .
912810-TX-6 ......... U S TREASURY  4.250% 02/15/54 ..ovvveniiiiiiiiiiiiiiiiiinn i esernsi s essnnnnineenns | eeeeeenninneees fonnnd 08/15/2024 ..... Various A
912810-TY-4 ......... U S TREASURY  2.125% 02/15/54 ....oeeneeeeeeieeeeeeeie e e eeenn e e eennne e e eennneeeeens | oevevnnnninnnes Jonnnd 08/08/2024 ..... Various AL
912810-UC-0 ......... U S TREASURY  4.250% 08/15/54 ....evviiiiiiiiiiiiiiiiiiniceccci e ecennieeeeennn | eeeeeenniineens fonnndd 08/15/2024 ..... CITADEL SECURITIES LLC . A
91282C-KP-5 ......... US TREASURY NOTES ~ 4.625% 04/30/29 ...eeereeieieeeeeieeeeeeeeee e e eeenne e e eeenene e eeennnnneneenne | cevvvnnnninnnes Jonnnd 09/26/2024 ..... CITIGROUP GLOBAL MKTS .. AL
912820-KQ-3 ......... US TREASURY  4.375% 05/15/34 .oevvenniiiiiiiiiiiiciciinccccci e eennieeennns | eeeeeenniieeens [onnid 08/13/2024 ..... Various A
91282C-LB-5 ......... US TREASURY NOTES ~ 4.375% 07/31/26 .oeeeeeeeeeeeee e eeeenee e eennnnes | oeveviniinnnns [eennid 08/27/2024 ..... BNP SECURITIES ... eeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e eennae e e eeennnnnneeeennnnn eeeennnnaeeeennnnnneeeennnnnnerees Joermnnaanreernnnnannee 7,715,104 oo 7,655,000 |... AL
91282C-LF-6 ......... US TREASURY NOTES  3.875% 08/15/34 ..evvuuiiiiiieiiiiiiiiiiiniiiiiiiiiiniiciininsnsscisnnsnnssnnnnns | aeeerennnnnenes |oannsd 09/30/2024 ..... BARCLAYS 1,779,369 |oveiiiiiiiinniiinns 1,768,000 |... AL
0109999999. Subtotal - Bonds - U.S. Governments 35,925,024 35,273,367
3136AU-09-5 ......... FNR 2016-98 BZ ~ 4.000% 01/25/57 .evvvniiiiiiiiiiiiiiiiincccccii v eeecrnieeecvnnineeees | eeeeeenniineens fonnid 09/01/2024 ..... Interest Capitalization .........cccoeeiiiiiiiiiiiiiiii
3137BV-ZA-7 ......... FHUS FHUS KOB3 X1 0.402% 01/25/27 .eeeeeeeeeeeeeeeee e eeennee e eeennneeeeeennnn | ceeerinnninnnes Jeennid 07/02/2024 ..... NATIONAL ALLIANCE SECURITIES ..
626300-PD-3 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL  5.150% 06/30/28 .........ccoeeiiivvnniiiiiiinnniiniiiinnnns | eovevennnnnenes |ounndd 07/02/2024 ..... BARCLAYS . . , .. .
0909999999. Subtotal - Bonds - U.S. Special Revenues 2,151,925 2,108,295 3,340 XXX
00206R-JC-7 ......... AT&T INC  6.500% 11/15/36 .evvvniiiiiiiiiiiiiiiii e esrrnniees | eeeeeenniieeees [onnnd 09/06/2024 ..... ES LI = 0 P RO KN 4,308,364 |...ovvnniiiiiiniinnnns 3,869,000
00817Y-AQ-1 ......... AETNA INC  3.500% 11/15/24 ..ot e e e eenee e e eennnneeeeenne | ceevrinniinnnes [ennid 07/18/2024 ..... BARCLAYS ... 496,555 |. ..500,000 |...
023608-AH-5 ......... AMEREN CORPORATION ~ 2.500% 09/15/24 ...covvvvniiiiiiiiiiiiiiiincecccii v cevnnineeeennn | eeeeeenniineees fonnid 07/18/2024 ..... BARCLAYS .... 745,950 |. ..750,000 |...
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 .... N
03063U-AA-9 . ..| AMERICOLD REALTY OPER PA  5.409% 09/12/34 . 09/05/2024 CITIGROUP GLOBAL MKTS .. ..6,000,000 |.
032654-AT-2 . ..|ANALOG DEVICES ~ 5.210% 10/01/24 ........... 09/19/2024 MIZUHO SECURITIES USA INC 1,500,060 |. N
05348E-AU-3 ......... AVALONBAY COMMUNITIES ~ 3.500% 11/15/24 ...eeereeeeeeeeeeee e eeeeeee e eennnnees | eevvviniiinnnes [eennid 09/12/2024 ..... BARCLAYS 575,000 |...
05351W-AC-7 ......... AVANGRID INC  3.200% 04/15/25 .....cevviviiniiiiiiiiiiniiniiiin e ciriis s ernni s ennnnnsssennnnns | aeeeeennninenes fonnnd 07/31/2024 ..... 0 P R RO B 077228 1< < T EO . 1,750,000 |...
05526D-AZ-8 ......... BAT CAPITAL CORP  3.222% 08/15/24 .....eeeeeeeie e eeeeeee e e eennne e eeennnneeee | cevvriniiinnnns [onnid 07/10/2024 ..... TD SECURITIES .eeeeeeeee e e e eee e e e e ee e e e e e e e e e e e e e e e e e enne e e e e e enne e e e eennnnneeeennnnnns [eeeernnnnneeeermnnnaneeeemnnnnnenee [oeeennnnneeeennnnnnenes 2,004,519 s 2,100,000 |...
05526D-BR-5 ......... BAT CAPITAL CORP  2.259% 03/25/28 ....euvviiiiiiiiiiieiiiiiieccciiin v nnnnnnnes | aeeeeenniineees fonnid 09/16/2024 ..... WELLS FARGO ...
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 ..
07911E-AA-0 BELLEVUE 10 APTS LLC ~ 4.990% 04/01/60 .....cevvvveniiiiiiiiiiiiiiiiiineecriiieeeeevniineeecennnnns | eeeeeenniineees fonnnd 09/05/2024 .....
10638M-AA-8 . ..|Brean Asset Back2021RM2 ities 2021-RM2 A 1.750% 10/25/61 08/25/2024 Interest Capitalization
11135F-BK-6 . ..| BROADCOM INC ~ 3.419% 04/15/33 08/22/2024 WELLS FARGO
117043-AS-8 . .| BRUNSIICK CORP  0.850% 08/18/24 07/22/2024 US BANCORP .....
12626P-AF-0 . ..| CRH AMERICA INC ~ 6.400% 10/15/33 . KEY BANC-MCDONALD .
12652X-AA-1 . ..|Credit Suisse Mo2017TIMErust 2017-TIME A 3.646% 11/13/39 BANK of AMERICA SEC
15189T-AW-7 ......... CENTERPOINT ENERGY ~ 2.500% 09/01/24 .....iiiiiiiiiiiiiiiiiiiiiciiin i cerernninesennnnines | eeeeeenniieeees fonnid 07/18/2024 ..... BARCLAYS
15477C-AA-3 ......... CNTRL PARENT/CDK GLB INC  7.250% 06/15/29 .....ceeeeeeieeeeeinniaeeeeemnnaeeeeeennneeeeennnneeees | cevvvinniinnnns Jonnid 09/16/2024 ..... JANE STREET EXECUTION SERVICES ..
16160N-AC-5 ......... Chase Mortgage F2024RPL4orpora 2024-RPL4 A1B  3.375% 12/25/64 .......covvvvvvviinnnniiiiiinninnns | e | 09/24/2024 ... J P MORGAN SEC
172967-NM-9 ......... CITIGROUP  6.488% 03/17/26 ....ccevreeeeeeeeeneeeeeeeneeeeeeeeneee e e eeeenne e e eeennneeeeeennnnneeeenne | cevvvnnniinnnns Jonnnd 09/19/2024 ..... INTL FCSTONE FINANCIAL INC .
17325F-BH-0 ......... CITIBANK NA  5.668% 08/06/26 .......cevvuniiiiirniiiieiiiiiiieeiiiiineeecnnineesennnieeernnnnnes | aeeeeenniinenes fonnnd 07/30/2024 ..... CITIGROUP GLOBAL MKTS R 1,125,000 |...
17327C-AP-8 CITIGROUP INC ~ 5.654% 01/25/26 .... 09/24/2024 ..... INTL FCSTONE FINANCIAL INC . 600,480 |. 600,000 |...
17327C-AT-0 . ..|CITIGROUP INC ~ 4.542% 09/19/30 . 09/12/2024 CITIGROUP GLOBAL MKTS .. 3,167,000 |. 3,167,000 |.
17327C-AU-7 . ..|CITIGROUP INC ~ 5.411% 09/19/39 .... 09/12/2024 CITIGROUP GLOBAL MKTS .. .10,000,000 |. .10,000,000 |.
19828A-AD-9 . ..| COLUMBIA PIPELINE HOLDCO ~ 5.097% 10/01/31 . 09/03/2024 MIZUHO SECURITIES USA INC 6,999,720 |.
20848V-AA-3 . .| CONSENSUS CLOUD SOLUTION ~ 6.000% 10/15/26 . 09/25/2024 GOLDMAN SACHS ... .. 320,400 |.
224044-CH-8 .. | COX COMMUNICATIONS INC ~ 3.150% 08/15/24 . 07/18/2024 .. 249,498 |.
292554-AR-3 ......... |ENCORE CAPITAL GROUP INC  8.500% 05/15/30 .... 09/17/2024 ..... MORGAN STANLEY FIXED INC . 246,821 |.
3030311-8U-9 ......... Meta Platforms, Inc  4.750% 08/15/34 ....oovvvniiiiiiiiiiiiiiiiiiiiccrccin i cccviineeees | eeeeeennieeens [onnnd 08/07/2024 ..... LT Y o 0 RO RN 9,981,000 |. . .
316640-AA-2 ......... 5TH AND MENDOCINO PARTNE ~ 4.950% 03/01/63 ...cevveeeeeeeenieeeeeeene e eeeene e eeeenn e eeeennes | ceevvnnniinnens Joennid 07/31/2024 ..... e 1,570,000 [..eeeeeeenneeeeeinnnnns 1,570,000 |...
340711-AW-0 ......... FLORIDA GAS TRANSMISSION ~ 4.350% 07/15/25 . .evvuuiiiiiiinniiiiiiiiiiiiiiiiiiinnnniinsnnnnnnnnnnns | aeeeeennnnnenes |ooonsd 07/19/2024 ... | BARCLAYS ... iiiuiiiiiiiiuii it ittt i e e ittt e e et etui s e s s eesu s e e e eesaun s eeeresnnnseeresnnnnseeseennnns  [sesrssnnnsrrrrrnsnnsrerrrrrnnaneeee |rerersinsirerennnnaiees 1,632,032 | 1,650,000
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34417R-AC-0 . ..|Focus Brands Fun20171A 2023-2 A2 8.241% 10/30/53 ..cevvreieeeiiineeeeeeeeneeeeeeeneeeeeeene | cevvviniinnens e 09/05/2024 ..... MIZUHO SECURITIES USA INC 294,357 |. 272,938 |... 2BFE .ooeneenn
345397-G2-3 ......... |FORD MOTOR CREDIT ~ 5.303% 09/06/29 ......cceevvruniiiiiiiiiiiiiiiiineecceiineeecnvnine e cnnnnnees | eeennnneeeeenns [oonesd 09/11/2024 ..... Various ...2,444,950 |. 2,441,000 |oeeeniiiiiiiiiiniiiiiieenn 705 [2.C FE
36257H-BT-2 ......... GS Mortgage Secu2019GC40rust 2019-GC40 AS  3.412% 07/10/52 oevvveeeeeeenniieeeceenieeeeeenns | cevvviniiinnnns e 09/13/2024 ..... WELLS FARGO ...
37045X-DS-2 ......... GENERAL MOTORS FINL €O 3.100% 01/12/32 ...ovvvvvieniiiiiiiiiiiiiiiiiiin e eeevvnnineeennnnns | eeeeeennineees fonnnd 08/23/2024 ..... SUSQUEHANNA ...
38141G-WQ-3 ......... [ GOLDMAN SACHS GROUP INC ~ 3.272% 09/29/25 .....ceeemeiiieeeeineeeeeeenne e e eeene e e eeenn e eennns | cevniinneneins [oeeead 08/27/2024 .....
403949-AQ-3 ......... |HF SINCLAIR CORP  5.000% 02/01/28 ........eoiiiiiiruiniiiiiiiiiiieeiiiiie e ecrei e cvnni e cennen | eernneeeeeeens [oened 09/13/2024 ..... ROBERT W. BAIRD ....
403949-AQ-3 ......... |HF SINCLAIR CORP  5.000% 02/01/28 .......eeeeeeeereeeeeeenie e e eeeene e e e e eenne e e e eenneeeeeennen | cvrvniinnennnns [eeeead 09/05/2024 ..... Tax Free Exchange .
438516-CY-0 .........[HONEYWELL INTERNATIONAL INC ~ 4.700% 02/01/30 ... 07/29/2024 ..... DEUTSCHE BANK
501044-DV-0 KROGER CO  5.000% 09/15/34 ... 09/12/2024 ..... CITADEL SECURITIES LLC .
501044-DX-6 . ..|KROGER CO  5.650% 09/15/64 ... 08/20/2024 CITIGROUP GLOBAL MKTS ..
52524P-AL-6 . .. |LXS 2007-6 3A5 5.720% 05/25/37 .. 09/01/2024 Interest Capitalization
52637H-AA-2 . .. |LEQGCARTERSVILLE LLC ~ 4.950% 04/01/62 . 07/01/2024 STERN e N N
55903V-BE-2 ......... MAGALLANES INC  5.141% 03/15/52 ..eeeeeieeeeeeee e e eeeeee e e eeee e e eeen e e e ennn e e eennnes | eeeevnnniinnnes Joennid 07/18/2024 ..... J P MORGAN SEC .. 566,102 |. 749,000 |...
577081-Al-2 ......... MATTEL INC  5.450% 11/01/41 oorenniiiiiiiiiiiiiin e ennnninns | eeeeeenniineens [onnid 09/27/2024 ..... GOLDMAN SACHS 341,653 |. 356,000 |...
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 .. .. 2,500,000 |. .. 2,500,000 |...
59001A-BD-3 ......... MERITAGE CORPORATION ~ 3.875% 04/15/29 .....euiiiiiiiiiiiiiiiiiiiiiiiciiiin e neevenineeenens | eeeeeenniineees fonnid 08/14/2024 ..... ... 24,627 |. 26,000 |...
59565J-AA-9 ......... MIDAS OPCO HOLDINGS LLC ~ 5.625% 08/15/29 ...ceeeveeeeeeieeeiaeeeeeennieeeeeennneeeeeeenneeeeeennnns | cevevnnniinnnns Jonnid 09/05/2024 ..... STIFEL NICHOLAS .... ... 65,809 |. ...69,000 |...
61690U-8D-5 ......... MORGAN STANLEY BANK NA ~ 5.900% 07/14/28 ....evvviiiiiiiiiiiiiiiiiiiiiciiiiinn v ceevnnninees | eeeeeennineens fonnid 07/17/2024 ..... MORGAN STANLEY FIXED INC .... ....10,000,000 [. ....10,000,000 ...
629209-AC-1 ......... NMI HOLDINGS ~ 6.000% 08/15/29 ....ceeveuuieeeeinnnaeeeeemnneeeeeeneneeeeeennneeeeeennnneeeeeennnnnnees | oevvvnnniinnnes Jonnid 09/04/2024 ..... BANK Of AMERICA SEC ...eeeeieeeeeeeee e e e e eee e e e e e e e e e e een e e e e e e e e e e e nnna e e e e emnnnnneeeennnn eeeennnnaaeeeennnnnneeeennnnnnerees Joermnnaaereennnnnannee 3,087,090 [oeeeeeeeennnaeeeeenns 3,000,000 |...
63861C-AG-4 NATIONSTAR MTG HLD INC ~ 6.500% 08/01/29 ......evvviiiiiiriiiiiiiiiiiiieiiniineecccrineeeevvnnes | eeeeeenniieeees fonnid 09/16/2024 ..... J P MORGAN SEC .. 243,372 |. ..240,000 |...
67116W-BD-0 . ..|Onslow Bay Finan2022J1 2022-J1 B1A  2.846% 02/25/52 07/31/2024 WELLS FARGO ... 420,140 |.
69073T-AU-7 . ..| OWENS-BROCKWAY GLASS ~ 7.250% 05/15/31 . 09/16/2024 SUMRIDGE PARTNERS .. ..240,000 |.
71845J-AC-2 . ..|PHILLIPS EDISON GROCERY  4.950% 01/15/35 09/09/2024 J P MORGAN SEC .. .10,000,000 |.
719510-AB-8 . ..| PHYSICIANS REALTY P 3.950% 01/15/28 . GOLDMAN SACHS .
72650R-BF-8 . ..|PLAINS ALL AMER PIPELINE  3.600% 11/01/24 . BARCLAYS ...
760759-AU-4 ......... REPUBLIC SERVICES INC ~ 2.500% 08/15/24 ......civiiiviiiiiiiiiiiiiiiiciiincceccviineeccvnineneeenn | eeeeeennieeens fonnid 07/09/2024 ..... TD SECURITIES .
76132F-AB-3 ......... RETAIL OPPORTUNITY IN  4.000% 12/15/24 ....coeeeeeeieeieeieieee e eeeeee e eeeenneeeeeenenn | cvevviniiinenns [eennid 08/20/2024 ..... DAIWA SECURITIES AMERICA ....
78016H-2Z-6 ......... ROYAL BANK OF CANADA ~ 4.969% 08/02/30 ........uuviiiiirrnnniiiiiiiiiieeeiiiiineeeccnniseeeennnnnees | aeeveenniineens fonnid 09/24/2024 ... NATIONAL BANK OF CANADA
78403D-BD-1 ......... SBA TOWER TRUST  4.831% 10/15/29 ...eiieeeieeeeeeeee e eeenn e eeennn e eeennn | cevvviniinnnns [eennid 09/10/2024 ..... BARCLAYS ...
78454L-AY-6 ......... SM ENERGY €O 7.000% 08/01/32 .vvvvniiiiiiiiiiiiiiiiinieeciiiis e eserrni s srnnnis e esnsnnnnsesenns | oeeeeenninneees 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 .. 07/18/2024 BARCLAYS .
830867-AA-5 . ..|DELTA AIR LINES/SKYMILES DELTA AIR CORP  4.500% 10/20/25 09/11/2024 GOLDMAN SACHS .
830867-AB-3 . ..|DELTA AIR LINES/SKYMILES ~ 4.750% 10/20/28 . 09/24/2024 GOLDMAN SACHS ...
835495-AS-1 . ..| SONOCO PRODUCTS ~ 5.000% 09/01/34 .. 09/17/2024 STATE STREET GLOBAL .
854502-AN-3 . .. | STANLEY BLACK & DECKER INC ~ 4.000% 03/15/60 . 08/21/2024 Cantor Fitzgerald Fixed
866677-AH-0 ......... SUN COMMUNITIES  4.200% 04/15/32 ..eveeeeeeeeeeeeeeeeeeee e eeeeeee e eeeene e e eennneeeeeennnenees | ceevvnnnninnnns Jonnid 08/29/2024 ..... MIZUHO SECURITIES USA INC ...
89236T-ML-6 ......... TOYOTA  5.730% 08/07/26 .evvvniiiiiiniiiiiiiiiinierciiii s ervni s srrnnis s s ennnns s s snnnnnsenes | aeeeeennnnenes founnd 08/06/2024 ..... MIZUHO SECURITIES USA INC
898912-AA-8 ......... TSC SPV FUNDING,20241A 2024-1A A2 6.291% 08/20/54 ....oeeeieeeeeiieeeeeeeieeeeeeeeeieeeeeennes | eevvvviiiinnnns feennd 08/15/2024 .....
91324P-FE-T7 ......... UNITEDHEALTH GROUP INC  5.460% 07/15/26 ....uviiiiiniiiiiiiiiiieiiiciiiinnceceviieeeecnniinneenns | eeeeeenniineees fonnid 07/23/2024 ..... WELLS FARGO
91889F-AC-5 ......... VALARIS LTD  8.375% 04/30/30 ..eeeeeieeeeeeneiaeeeeennnaeeeeemeneeeeeennneeeeennnneeeeernnnnneneenns | seevvnnniinnnns Jonnid 09/16/2024 ..... JANE STREET EXECUTION SERVICES ..
928668-CJ-9 VOLKSWAGEN GROUP AMERICA ~ 6.020% 08/14/26 ......evviiiivrniiiiiiiiiiiiiieeciiiineeccriiineeecenninns | eeeeeenniineees fonnidd 08/07/2024 ..... GOLDMAN SACHS
009089-AA-1 . ..| AIR CANADA 2013-1A PTT  4.125% 05/15/25 . . HILLTOP SECURITIES INC. ..
06367U-EQ-6 . .| BANK OF MONTREAL  5.710% 08/21/26 ... A. MIZUHO SECURITIES USA INC
06418G-AM-9 BANK OF NOVA SCOTIA  5.960% 09/08/28 .. [ FPUPPUR AT 09/04/2024 ..... SCOTIA 9,000,000 .eueeeeemnnneeeeens 9,000,000 |...
67077M-AZ-1 NUTRIEN LTD COM  5.900% 11/07/24 A e 08/01/2024 ..... TD SECURITIES . 1,881,015 [.ooovieiiiiiiiiinnnns 1,880,000 |...
92660F-AN-4 . ..| VIDEOTRON LTD / LTEE ~ 3.625% 06/15/29 . A.. Various ........
00973R-AN-3 . .| AKER BP ASA  5.125% 10/01/34 ...... D.. CITIGROUP GLOBAL MKTS
03666B-AA-2 ANTR 2021-1A A1 7.076% 07/25/33 . D.. S00T LA it iiuu e et eeunieeeeeenueeeeeennuaseeennnnateeennnnnateennnnnnaeeennnnnnaeeernnnnnseeennnnnass [seeernnnnaereerrnnnanererennnnnaees eerrnnnnereeeenennaees 8,008,800 Jiiiiiiiiiiiiiiiiiinns 3,000,000 |...
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05565E-CN-3 BMW US Capital LLC 5.760% 08/13/26 C.. 08/07/2024 BARCLAYS s 1.F FE
05683V-BE-3 . ..|Bain Capital Cre20191A Limit 2019-1A CR2  7.159% 04/19/34 . D.. 08/02/2024 JEFFERIES & CO .. 690,000 1.F FE ..
06849A-AB-5 . .| BARRICK INTL BK CORP  6.350% 10/15/36 . D.. 08/29/2024 KEY BANC-MCDONALD . 4,475,000 1.G FE ..
17186H-AH-5 . ..| CIMPRESS NV 7.375% 09/15/32 .... D.. 09/12/2024 GOLDMAN SACHS ... 277,000 4BFE ..
22535/1-AD-9 ......... [CREDIT AGRICOLE LONDON  3.250% 1 . D.. 09/10/2024 CREDIT AGRICOLE P 200,000 1.G FE ..
26244M-BA-9 . ..[Dryden Senior Lo201645A 2016-45A BRR  6.936% 10/15/30 D.. 09/25/2024 GOLDMAN SACHS ... 600,000 1.AFE ..
36320T-BK-8 . .|Galaxy CLO Ltd 201622A 2016-22A DRRR  8.536% 04/16/34 D.. 09/16/2024 J P MORGAN SEC 600,000 |. 2.CFE ..
452628-AA-1 IMPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 D.. 07/18/2024 BARCLAYS .. 165,000 |... 2.BFE
452628-AF-0 IMPERIAL BRANDS FIN PLC ~ 6.125% 07/27/27 D.. 09/18/2024 STIFEL NICHOLAS s N 786,000 |... 2.BFE
55609N-AC-2 . .. [MACQUARIE AIRFINANCE HLD  6.400% 03/26/29 . D.. 09/12/2024 CITIGROUP GLOBAL MKTS .. .. 2,004,734 |. .. 1,907,000 |. 2.CFE ..
55819F-AQ-4 . . [Madison Park Fun202255A 2022-55A A1R  6.642% 07/18/37 D.. 07/09/2024 NOMURA SECURITIES INTERNATIONA .25,000,000 |. .25,000,000 |. 1.AFE ..
602736-AB-6 MINEJESA CAPITAL BV ~ 5.625% 08/10/37 D.. 07/12/2024 STANDARD CHARTERED BANK ..vvueiiiiiiiiiieiiiiie e et s ceni s ennnis s s s rnnn s s snnnnnssnens [oeernnsnnnesnnnnnnnsnsennnnnnenees Jonninnnnennn, 9,287,500 |. ....10,000,000 ... 2.CFE
60700J-CU-7 MIZUHO MARKETS CAYMAN ~ 5.810% 08/14/26 D.. 08/14/2024 MIZUHO SECURITIES USA INC ... . . 1.F FE
60920L-AQ-7 . ..|MONDELEZ INTL HLDINGS NE  0.750% 09/24/24 . D.. 09/11/2024 US BANCORP .. 2.BFE ..
63906Y-AB-4 . ..|NATWEST MARKETS PLC  0.800% 08/12/24 .. D.. 08/01/2024 Various ...... N 1.EFE ..
67712M-AB-5 . ..|OHI GROUP SA 13.000% 07/22/29 ........... D.. 07/17/2024 MORGAN STANLEY FIXED INC . .. 345,000 |. 4BFE ..
83272G-AC-5 . .| SMURFIT KAPPA TREASURY ~ 5.438% 04/03/34 . D.. 09/13/2024 SUNTRUST .. . 10,449,100 |. 2.BFE ..
86562\1-BM-1 . ..| SUMITOMO MITSUI FINL GRP  2.696% 07/16/24 . D.. 07/09/2024 TD SECURITIES . .. 2,448,775 |. 1.G FE ..
86562\-DL-1 . .| SUMITOMO MITSUI FINL GRP  6.130% 07/09/29 . D.. 07/02/2024 SMBC NIKKO ..... 1.G FE ..
D.. 1.EFE ..
D.. 3.CFE ..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

¢'v04

20273R-BA-6 ......... ENERGY TRANSFER PARTNERS ~ 8.527% 11/01/66 ... 07/25/2024 ..... SUNTRUST 418,275 |.

857477-AY-9 . .| STATE STREET CORP  6.208% 06/15/47 ....... 09/26/2024 SUMRIDGE PARTNERS .. .. 206,465 |.

883199-AR-2 . .. [ TEXTRON FINANCIAL CORP  7.115% 02/15/42 .... I 09/06/2024 ..... SUMRIDGE PARTNERS .. I I .. 387,980 |.

1309999999. Subtotal - Bonds - Hybrid Securities 1,012,720 11,188 XXX
2509999997. Total - Bonds - Part 3 316,032,745 317,502,845 1,826,378 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 316,032,745 317,502,845 1,826,378 XXX
4509999997. Total - Preferred Stocks - Part 3 0

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 0

009066-10-1 ......... AIRBNB INC-CLASS A COMMON .......eeeeeeeneeeeeennieeeeeerne e e eerenneeeeerenneeeeennnneeeeennnnnneees | cvnvnnenennnnn Jonnnd 08/06/2024 ..... VIRTU FINANCIAL . eeeeeee e et ettt e et e e e e e e e e s e e emeee e e e e emnnne e e e ennnnnaeeeennnnnn [eeeeernnnnaneeeennnnnns 8,330.000 |.... .. 1,143,880 |.

L U T 08/23/2024 ..... LGS A N 3,005.000 |....

03027%-10-0 ......... AMERICAN TOWER CORP REIT .o eesinneeeees | eveeeeeeniins [eennd 08/23/2024 ..... UBS WARBURG ....eeeesseeeeeeeeiittee e e ettt e ettt e e ettt e e e ettt e e e e e et a e e e e e e anne e e e e eennns [oeeeeeaeinaeeaeaaaaes 3,415.000 |....
075887-10-9 ......... BECTON DICKINSON ....veeeeeeeiiit ettt sinneeeeessnn | eeeeeensninees [oeed 07/29/2024 ..... Various ... ....11,281.000 |....
11136F-10-1 ......... BROADCOM INC ..t ennees | rreeeeseniins [eend 07/15/2024 ..... Stock Split ... ....42,939.000 |....
126650-10-0 ...t JOVS CORP ittt snnnns | eeeeeniieeees [ 08/23/2024 ..... UBS WARBURG ... .... 14,452,000 |....
166764-10-0 .........| CHEVRON CORPORATION ..eeeriiiiieeiiiie e eines [ eeeeeniienees [, 08/23/2024 ..... UBS WARBURG ....eeeesseeeeeeeeiittee e e ettt e ettt e e ettt e e e ettt e e e e e et a e e e e e e anne e e e e eennns [oeeeeeaeinaeeaeaaaaes 6,526.000 |....
21036P-10-8 . .| CONSTELLATION BRANDS COMMON . 09/30/2024 UBS WARBURG . 1,890.000 |.

254687-10-6 . .|DISNEY .. 07/29/2024 J.P. Morgan CSA . .18,581.000 |

303031-10-2 . ..|Meta Platforms, Inc 07/29/2024 J.P. Morgan CSA . ..2,148.000 |.

375558-10-3 ......... GILEAD SCIENCES INC ...eeeeeiiiiiie et eeinee e e eens | rveeeeeeniins [eeeed 09/27/2024 ..... UBS WARBURG ....eeeesseeeeeeeeiittee e e ettt e ettt e e ettt e e e ettt e e e e e et a e e e e e e anne e e e e eennns [oeeeeeaeinaeeaeaaaaes 8,969.000 |....
460690-10-0 ......... L= T R [T R 09/30/2024 ..... UBS WARBURG ... ....18,056.000 |....
49456B-10-1 ......... KINDER MORGAN ......eeeeeeeeee et e e e e e ennes | rveeeessniins [eeeed 08/23/2024 ..... UBS WARBURG ... ...122,580.000 |....
539830-10-9 ......... LOCKHEED MARTIN .eeeieeeiiiiiie ettt e e e snnees | eeeeeensnnene [oeed 08/23/2024 ..... LGS e N 1,430.000 |....
505017-10-4 ......... MICROCHIP TECHNOLOGY INC ....veeeeeeiiiiiie et eeiies | rveeeeeeniins [eeeed 07/16/2024 ..... J.P. Morgan CSA .... ....18,200.000 |....
65339F-10-1 ......... = e PPN [ETTUE N PO 08/23/2024 ..... UBS WARBURG . ....11,069.000 |....
67066G-10-4 ......... NVIDIA CORP .t eniree e e e eans | rreeeeseniins [eeed 08/06/2024 ..... Var ious ..42,983.000 |....

704326-10-7 ......... (0 S L PP PP PP PPPPPPPPPRNN IRTTTTPPPPPPTPPPIN PPNt 09/30/2024 ..... UBS WARBURG .. veetttttteeeeettt ettt ettt ettt ettt ettt et e et e e e e et e e e esiee feeeeeiaie e e e 3,885.000
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79466L-30-2 ......... SALESFORCE.COM INC ...t eeeeee e e e e e e e e e e e e e e e e e e e e e e enn e e e eennneneeeennnnnnes | cvnnninenesnnnn Jonnnd 07/29/2024 ..... 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 2,333.000 |+eevnuneieennnieeeeens 607,639 (O
808513-10-5 ......... Bt U RN 08/23/2024 ..... Various ....39,045.000 |..

84265V-10-5 .. .| SOUTHERN COPPER CORP COMMON

..... 2,511,174 |..

....0

...... 08/09/2024 .....[Stock Dividend .. el 0,470 | 0

844741-10-8 ......... SOUTHIEST AIR et e e snnes | eeeeeensnniee [oeed 09/30/2024 ..... UBS WARBURG ....19,425.000 |.. ....0
871820-10-7 ......... SYSC0 CORP ..t nnneees | rreeeeseniins [eeed 09/30/2024 ..... UBS WARBURG ....eeeeeseeeeee ettt e e ettt e ettt e e ettt e e e ettt e e e e e st ae e e e e e iane e e e e e eanns [oeeeeeeeinaeeaeeaaaes 6,968.000 |.. ....0
88579Y-10-1 .. .[3mCo. ....... [P 09/27/2024 ..... UBS WARBURG ..5,648.000 |.. 0
907818-10-8 ......... UNION PACIFIC CORP ...t eeeineees | eveeeeseniins [eeeed 08/23/2024 ..... Var ious ....10,563.000 |.. ....0
969904-10-1 ......... L PP PP [ETTDE N RO 07/09/2024 ... Stock Split .. ....0
65960L-10-3 .. LU URRUUTTRR PPPPUR RN 08/23/2024 ..... UBS WARBURG .. .12,744.000 |.. 0
874032-10-0 ......... TAIWAN SEMICONDUCTOR-SP ADR RECEIPTS ......cceiiuvriiiieiiiiiiiieeisiiiiiieessiiieneesssiienneenneen | Do ol 07/30/2024 ..... VIRTU FINANCIAL ... P P 5,197.000 |.. .0
G1151C-10-1 ......... ACCENTURE PLC-CL A et Deveeeeeeees [ 09/27/2024 ..... UBS WARBURG ... .eeeesseeee ettt ettt ettt e et e e e e e e eeeeeiee foeeeeeeeiieeeee e 2,257.000 0

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

33,423,943

#SIXTH-ST-R .. .| SIXTH STREET LENDING PARTNERS
31337#-10-5 ......... FHLB CINCINNATI

..09/24/2024 Capital Contribution
..................... 09/11/2024 ..... [PRIVATE PLACEMENT

.. 1,012,673 |..

olo|lo ol

.. 247,400 |..

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,259,973

5989999997. Total - Common Stocks - Part 3 34,683,916

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 34,683,916 0
5999999999. Total - Preferred and Common Stocks 34,683,916 0
6009999999 - Totals 350,716,661 XXX 1,826,378
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..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ........ccoeeeee [ oennnn . 09/01/2024 . | Paydoun ... .0 . . 0 . 12/20/2061 . [1.A ........
..361948-PD-4 |GN GN AU4920  3.020% 09/15/41 ..........oooeees [ oennn . 09/01/2024 . | Paydoun ... 0 eeennnn. (1,076) ... 0 . 09/15/2041 . [1.A ........
..38373Y-62-2 | GNMA - CMO 2003-16 Z  5.670% 02/16/44 ...... |....... . 09/01/2024 . | Paydoun ... , .0 . 39 ) 0 . 02/16/2044 . [1.A ........
..38379U-CK-0 |GNR 2016-2 10 0.490% 04/16/57 ......evvvvvvees [eeeennn . 09/01/2024 . | Paydoun ... .0 ....(2,534)|. 0 e (2,534) ... 0 . 04/16/2057 . [1.A ........
..38379U-02-5 |GNR 2016-140 10 0.736% 05/16/58 .......ccevvn [oreennn . 09/01/2024 . | Paydoun ... ....0 .0 .. (7,29) | 0 el (7,29) ... 0 . 05/16/2058 . [1.A ........
..38379U-TJ-5 |GNR 2016-72 10 0.760% 12/16/85 ......evvvvvnn [oeeennn . 09/01/2024 . | Paydoun ... ....0 .0 0 e (283) .. 0 . 12/16/2085 . [1.A ........
..38379U-VS-2 |GNR 2016-85 10 1.049% 03/16/57 .......cevvvee [erennn . 09/01/2024 . | Paydoun ... ....0 .0 0 el (1,834) ... 0 . 03/16/2057 . [1.A ........
..38379U-XP-6 |GNR 2016-98 10  0.839% 05/16/58 .........ceeen [oeennnn . 09/01/2024 . | Paydoun ... ...0 .0 .0 . .0 . . 05/16/2058 . [1.A ........
Redemptio 100.0000
..690353-78-3 |DFC AGENCY DEBENTURES ~ 5.000% 07/07/40 ..... |....... L 07/07/2024 . | evveeeeiiinniiiiniiiiiniinnns e e 21,078 [oveeennnes 21,078 |........... AN (74 T FORUPP | AU | O | B N | FUUUTRRTRRTRURY | ) R 0 s 21,078 |ooeeeeeeeenns (VN 0 | [V 288 |. 07/07/2040 . [1.A ........
MORGAN STANLEY FIXED INC
..912810-TS-7 |U S TREASURY  3.875% 06/15/43 09/26/2024 . | .. ..3,250,000 ..2,994,570 |. 0| .3,004,175 . 115,558 |. 109,169 |. 06/15/2043 . [1.A .
..912810-TX-6 |U S TREASURY  4.250% 02/15/54 08/21/2024 . [Various ..2,145,000 1,972,466 |. 0| .1,078,372 . 214,416 . .45,830 |. 02/15/2054 . [1.A .
..912810-TY-4 |U S TREASURY  2.125% 02/15/54 . . |. 08/13/2024 . |Various ..8,725,000 ..8,728,664 |. 0| .8,728,803 . 298,653 |....... 298,653 |.. .87,472 |. 02/15/2064 . [1.A .
MORGAN STAI
..91282C-JJ-1 |US TREASURY NOTES ~ 4.500% 11/15/33 ........... [....... . 08/02/2024 . | evveiiiiiniiiiiiiiiiiiiiiinns e [ 6,273,383 |........ 6,010,000 |........ 6,101,059 |..............ll (V2 0 fens (3173) |eeeeeeeees 0 fnns (3173) |eeeeeeeees 0 fnns 6,007,886 |............... 0 f...... 175,497 |....... 176,497 | 195,488 |. 11/15/2033 . |1.A ........
..91282C-JW-2 |US TREASURY NOTES ~ 4.000% 01/31/29 ......cceee [eeennnn . 07/02/2024 . |BNP SECURITIES ...ocovvves |ooveiiiiiiiiiinins s 1,779,450 |........ 1,810,000 |........ 1,793,087 [oeeeiiiiiiinnnnee (VR [V R 1474 o [V R 1474 [ [V R 1,794211 |l 0 f...... (14,761) |....... (14,761) |eeveeenee 30,631 |. 01/31/2029 . |1.A ........
MORGAN STANLEY FIXED INC
..91282C-KP-5 |US TREASURY NOTES  4.625% 04/30/29 ........... [..ecnn VTV (172 PR R R 11,123,057 |...... 10,610,000 |....... 10,628,686 |........ccevvenns (VR [V R (725) |.veveeiiennenns [V R (725) |ovevveiiineenns [V R 10,627,961 |.ocooeeeeennns 0 f...... 495,096 |....... 495,09 |.......... 176,016 |[. 04/30/2029 . |1.A ........
..91282C-K0-3 |US TREASURY  4.375% 05/15/34 ....ccooeeeiieeees [oeennnn . 08/15/2024 . | CITADEL SECURITIES LLC |......oeeveeeeeeeees e 4,861,452 |........ 4,705,000 |........ 4,892,797 [.coiiinnnnnnnnns [ [V PO (178) [cevvnnnnnnnnnns [V PO (178) [cvvnnnnnnnnnns 0 Joeeennn 4,892,618 [ 0 f...... (31,166) |....... (31,166) |..ovveeeeees 50,485 |. 05/15/2034 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 38,480,484 37,363, 165 37,257,621 3,098,208 0 (8,802) 0 (8,802) 0 37,227,191 0 1,253,293 1,253,293 700,506 XXX XXX
Redemption 100.0000
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 D..... . 07/00/2024 . | .evvviiiiiiiiiiie , , ...10,862 |.... ..18,600 |.. . 07/09/2030 . |5.B FE
..903724-BM-3 | UKRAINE SOVEREIGN  7.375% 09/26/34 ........... |D..... . 07/22/2024 . | BANK of AMERICA SEC .... . 112, ..350, ...64,209 |.... ..64,209 .. . 09/25/2034 . |6. FE .....
0309999999. Subtotal - Bonds - All Other Governments 130,600 368,600 75,071 82,809 XXX XXX
Redemption 100.0000
..25477P-NF-8 | DCHFA 2014-A A 3.875% 06/15/45 .............. [....... . 09/01/2024 . ..16,438 |.... . 06/15/2045 . (1.B FE .
..30316K-AE-1 |FRESB 2020-SB78 X1  1.248% 06/25/40 . [ [P . 09/01/2024 . | Paydoun ... . 06/25/2040 . [1.A ........
FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L 3128HX-W7-6 | 08/15/42 oo . . 09/01/2024 . | Paydoun ... .0 . 0 . 08/15/2042 .
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 07/01/2024 . | Paydown 0 0| . 07/01/2024 .
..3128PP-MJ-9 | FGLMC J10361  4.500% 07/01/24 07/01/2024 . |Paydown 0 0| . 07/01/2024 .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 09/01/2024 . |Paydown 0 0| . 06/01/2025 .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 ....ccconnnnnnnn [oeennn . 09/01/2024 . | Paydoun ... .0 . . . 0 . 07/01/2025 .
..3128PT-UT-0 |FG J14194  3.000% 01/01/26 ......ccoeveeeeeeenns [eeennn . 09/01/2024 . | Paydoun ... .0 . .46 ). 0 . 01/01/2026 .
..31335A-UL-0 |FG FG G60587  4.000% 02/01/46 ........cevvvrues [eerennn . 09/01/2024 . | Paydoun ... ....(4,520) |. 0 e (4,520) ... 0 . 02/01/2046 .
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 .......evvn [oeennn . 09/01/2024 . | Paydoun ... ... (5,787) . 0 el (5,787) | 0 . 01/25/2042 .
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 ... . 09/01/2024 . | Paydoun ... ....(2,003) |. .0 . 0 . 03/25/2041 .
..3136A7-HR-6 |FNR 2012-67 HW  4.500% 07/25/27 ... . 09/01/2024 . | Paydoun ... .. (1,660) | .0 . 0 . 07/25/2027 .
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. . 09/01/2024 . | Paydoun ... .0 . 0 . 02/25/2032 .
..3136AG-HII-5 |FNR 2013-94 CZ  3.500% 09/25/43 .... . 09/01/2024 . | Paydoun ... .0 . 0 . 09/25/2043 .
..3136AH-VS-6 |FNR 2013-136 CZ  3.500% 01/25/44 09/01/2024 . |Paydown 0 0| . 01/25/2044 .
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 09/01/2024 . | Paydown 0 0| . 10/01/2035 .
..3137AB-YF-2 |FHR FHR 3870 B  4.000% 06/15/31 09/01/2024 . | Paydown 0 0| . 06/15/2031 .
..3137B1-2D-7 |FHR 4204 QA 1.500% 07/15/42 ......ccvvvvvvenes [eeeenn . 09/01/2024 . | Paydoun ... .0 . .0 . . 07/15/2042 .
..3137BC-6T-0 |FHR FHR 4361 WV 3.500% 05/15/44 .......ccooee [.eennnn . 09/01/2024 . | Paydown 0 0 . 05/15/2044 .
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..3137BM-7D-2 |FHUS FHMS K051 X1~ 0.613% 09/25/25 .......... [....... . 09/01/2024 . |Paydoun ......oooeviiiiiiins foiiiiiiii e [V [ R 463,742 |.......... 117,076 |......oeeeeeee 0 |..... (117,076) [.eevveeeeenenes 0 |..... (117,076) [.eevveeeeeannns [V (VN O (VO [V [V 54,675 |. 09/25/2025 . |1.A ........
NATIONAL ALLIANCE
..3137BV-ZA-7 |FHUS FHMS K063 X1 ~ 0.402% 01/25/27 .......... [....... . 07/01/2024 . | SECURITIES oo oo oo, XA T O 0 [ BT | (VO [V (VR 0 0 . 01/25/2027 .
..3137BV-ZA-7 |FHUS FHMS K063 X1 ~ 0.402% 01/25/27 .......... [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 01/25/2027 .
..3137FM-UB-3 | FHMS K735 X1 1.006% 05/25/26 .......ccvvvveees [eeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 05/25/2026 .
..3137FU-ZE-7 |FHR K111 X1 1.678% 05/25/30 ........cceeeeeees [oennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 056/25/2030 .
..3137HB-CG-7 |FHMS K512 X1 0.482% 11/25/28 .....ovvvvvvveens [ eeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 11/25/2028 .
..31384Q-PN-7 |FNMA FN 530629  7.067% 04/01/30 ......evvvvvnn [oeeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 04/01/2030 .
..3138E0-YE-3 |FN FN AJ7908  3.000% 01/01/27 .......cocoeeeees [ oennn . 09/01/2024 . | Paydoun ... .0 . 0 . 01/01/2027 .
..3138EJ-YV-4 |FN FN AL2623  3.500% 09/01/32 ..........cceeees [ eennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 09/01/2032 .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 09/01/2024 . |Paydown 0 0| . 09/01/2043 .
..3138EP-YZ-1 |FN FN AL7027  3.660% 06/01/45 09/01/2024 . |Paydown 0 0| . 06/01/2045 .
..3138\R-Y8-8 |FN FN AQ9734  3.500% 01/01/33 ... . . 09/01/2024 . | Paydoun ... .0 . .0 . . 01/01/2033 .
FAMA AW4186 FN AW4186  3.500%
L3138XT-UL-7 | 05/01/44 oo . 09/01/2024 . | Paydoun ... .0 . 0 . 05/01/2044 .
..31302J-TL-3 |FNR 2003-20 MZ ~ 5.750% 03/25/33 . 09/01/2024 . |Paydown 0 0| . 03/25/2033 .
..31393B-FN-0 |FNR 2003-33 AH  4.000% 05/25/33 .......eevvuuen [eeeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 05/25/2033 .
..31393E-LQ-0 |FNW 2003-W12 2A6  5.000% 06/25/43 ............ [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 06/25/2043 .
..31393U-A6-0 |FNW 2003-W19 1A7 ~ 5.620% 11/25/33 ............ [ .oeees . 09/01/2024 . | Paydoun ... ... (1,372) | 0 e (1,372) | 0 . 11/25/2033 .
..31393U-AK-9 | FNW 2003-W17 1A7 ~ 5.750% 08/26/33 ............ [....... . 09/01/2024 . | Paydoun ... ... (1,314) ). 0 e (1,314) ). 0 . 08/25/2033 .
..31394R-VIi-6 |FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 ........... |.ceeenn . 09/01/2024 . |Paydoun .....ooooeveeniniins |ovennnnnnnnnnnnnnns | 142,574 142,674 .00 138,390 .l 140,742 [0 e 1,832 |. 0 e 1,832 . 0 . 03/15/2034 .
..31397N-LM-5 |FNR 2009-11 NB  5.000% 03/25/29 .............. [.ceeenn . 09/01/2024 . | Paydoun ... .0 . . (138) ... 0 . 03/25/2029 .
..31398J-MR-1 |FHR FHR 3573 JB  4.500% 09/15/24 .. . |- 09/01/2024 . |Paydoun ... .0 . 0 . 09/15/2024 .
..31398J-RE-5 |FHR FHR 3579 MB  4.500% 09/15/24 . |- 09/01/2024 . | Paydoun ... .0 . 0 . 09/15/2024 .
..31398K-JP-6 |FHR FHR 3584 MY ~ 4.000% 10/15/24 .. 09/01/2024 . |Paydown 0 0| . 10/15/2024 .
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .. 09/01/2024 . |Paydown 0 0| . 01/15/2025 .
..31398V-4P-8 |FHR FHR 3643 DB 4.500% 03/15/25 .. 09/01/2024 . |Paydown 0 0| . 03/15/2025 .
..31398I/-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 ........cceo [oennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 02/15/2025 .
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 .............. [.oeees . 09/01/2024 . | Paydoun ... K .0 . 0 . 08/01/2033 .
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 ...........ccooes [oennnn . 09/01/2024 . | Paydoun ... ....(2,825) | 0 e (2,829) ... 0 . 10/01/2048 .
..3140JG-AM-7 |FN FN BNOO11 ~ 4.000% 08/01/48 ...........ccceee [ eeennnn . 09/01/2024 . | Paydoun ... e (99) ). .0 . . (99) ... 0 . 08/01/2048 .
..3140JG-WT-8 |FN FN BNOB57 ~ 4.000% 09/01/48 .....ccceennnnnn [oeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 09/01/2048 .
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 ....cooovvveeeees [eeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 01/01/2038 .
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 .........evvvn [oeeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 01/01/2026 .
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 .....evvvvvvnnnnn [ereenn . 09/01/2024 . | Paydoun ... .0 . 0 . 08/01/2032 .
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ... 09/01/2024 . |Paydown 0 0| . 07/01/2033 .
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 09/01/2024 . |Paydown 0 0| . 01/01/2025 .
..31417Y-E3-7 |FNMA FN MAO153  4.500% 08/01/24 07/01/2024 . |Paydown 0 0| . 08/01/2024 .
..31417Y-V4-6 | FNMA FN MAO634  4.500% 01/01/31 ..oevvvvvnnnnn [eeeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 01/01/2031 .
..31418A-ID-6 |FN FN MA1543  3.500% 08/01/33 ....eevvvvvvvnnns [eeeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 08/01/2033 .
..31418D-4X-7 |FNCL 4 N MA4437 ~ 2.000% 10/01/51 ....ocooveees [orennn . 09/01/2024 . | Paydoun ... .0 . 0 . 10/01/2051 .
..31418X-20-4 |FNMA FN AD9750  3.500% 12/01/25 .............. [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 12/01/2025 .
..31419K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ...evvvvvnnnnn [eeeennn . 09/01/2024 . | Paydoun ... .0 . .0 . . 11/01/2025 .
Redempt i ol 100.0000
..604160-GK-4 | MN HSG FIN AGY  2.730% 08/01/46 ........ccccee [oeeenns . 09/01/2024 . | .evviiiiiiiiiiiiiiiiiiiiiiiins | | 25,826 |............ 25,826 |............ 25,826 | 25,826 |.ooooeieennns [ P [\ [ P [\ [ PP 25,826 [..oooeeennnnns [\ [ P [ 509 |. 08/01/2046 . [1.A FE ....
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NEW YORK NY TRAN FIN AUTH GENERAL  3.880%
..B497IX-EQ-7 | 08/01/31 .ovvvviiiiiiiiiiiiiiiniiiniiiiininniniiiiinnn [ . 07/30/2024 .| J P MORGAN SEC .....cvvvvs |oereeeeniiieeeeennns | 4,751,200 |........ 5,000,000 |........ 4,841,100 |........ 4,896,014 [...oevnnnnnn. 0 |eeeenns 6,879 [iinnnnns 0 eeeeenn 6,879 [.iininnns 0 fnns 4,902,893 |....ovvvinnnnns 0 f..... (151,693) |...... (151,693) |........... 194,000 |. 08/01/2031 . [1.A FE ....
Redemption 100.0000
..677377-2P-7 |OHIO HSG FIN ~ 2.650% 11/01/41 ...ovvvvvvvieanns [ eeennn . 09/01/2024 . | evveiiiiiiiiiiiiiniiiiiiiins e e 60,000 |............ 60,000 |............ 60,000 |........c... 60,000 |..eoevvrrrnnnns 0 e (VO 0 | (VO 0 s 60,000 [....ovvvrnnnnns (VN 0 | [V 1,082 |. 11/01/2041 . [1.A FE ....
Redemption 100.0000
..67756Q-NP-8 | OHIO ST HSG FIN AGY ~ 2.700% 03/01/36 ........ [....... . 09/01/2024 . | evveiiiiiiiiiiiiiiiiiiiiiinn e | 106,981 |.......... 106,981 |.......... 106,981 |[.......... 106,981 [ooovvvvennnnns 0 e (VO 0 | (VO 0 eeeeenn 106,981 [ovvvvvvvennnnns (VO 0 | [V 1,881 |. 03/01/2036 . |1.A FE ....
Redemption 100.0000
..67756Q-NS-2 | OHIO ST HSG FIN AGY ~ 2.900% 09/01/37 ........ [.eeeeen . 09/01/2024 . | evveiiiiiiiiiiiiiiiiiiiiiins e e 56,296 |............ 56,296 |[.......eee. 56,29 |............ 56,296 |............... 0 e (VO 0 | (VO 0 s 56,296 [....coooeeennnn (VN 0 | [V 1,044 |. 09/01/2037 . [1.A FE ....

SUMMIT CNTY OH DEV FIN AUTH RE DEVELOPMENT

..86607C-Di-6 |4.800% 11/15/37 ...oooviiiiiiiiiiiiiiiiiiiicciiias [ eeeees . 07/11/2024 . [Various .........cccovuvees feeeeviiinnnennnnnns [oonn. 4,575,164 [, 4,565,000 |........ 4,565,000 |........4,565,000 |......ccccceen0 forrneniiiiiins0 e 0 [0 0 s 4,565,000 |.. ...163,799 |. 11/15/2037 . [1.G FE ....
TEXAS ST A & M UNIV

..88213A-HP-3 |3.231% 06/15/27 ..evvveiiiiiiiiiiiiccciiiiieeees [ eeeees . 07/30/2024 . [WELLS FARGO .......ccoeevs [oeveviininnnneniis [eer.... 968,210 oo 1,000,000 |........ 1,000,000 |........1,000,000 |......coceennn0 forreeriiiiicn0 e 0 fii0 |0 s 1,000,000 |...eevvvvrnnnns 0 f...... (31,790) . 05/15/2027 . (1.A FE ....
TEXAS ST A & M UNIV REVENUES HIGHER EDUCATION

..88213A-KF-1 |2.986% 05/15/28 .....cevvveeeeeiiiiiieeiiiiiiees [ eeeees . 07/30/2024 . [WELLS FARGO .......ccoeees [oevevvinnnennenninn [-on...4,995,218 [, 5,250,000 |........ 5,250,000 |........5,250,000 |.....ccocoennn0 foerieniiiiiin0 e 0 [0 0 e 5,250,000 |.. ... (254,783) . 05/15/2028 . [1.A FE ....
TEXAS ST DEPT HSG REV SINGLE FAMILY HSG Redenmpt ion .

..88275F-PA-1 |3.100% 09/01/47 ...oovviiiiiiiiiiiiiiiiiiiieciiins [ eeeees . 09/01/2024 . [ .eveeeeeeeiiiieee L5000 [ 81,500 |............ 81,396 |......c..... 81,410 [..oooeiieens [V O (/U [V O (/U F [V 81,500 |...cccuvveenns (VN 0 . 09/01/2047 . (1.B FE ....

Redemption
..92812U-M2-1 | VASHSG 2013-C A 4.250% 10/25/43 ........cccuv | wveennn . 09/01/2024 . [ .eveeeeeeeiiiieee 289 o 15,239 [oveeeennn. 15,239 [.vveeeennne 15,239 [oveeeieinnns [V O, (O O [V O, (O O [V O 15,239 |oeiieeenne (VN 0 | [V 433 |. 10/25/2043 . |1.A FE ....
Redemption

..92812U-Q4-3 | VASHSG 2014-A A 3.500% 10/25/37 . |- 09/01/2024 . | .. . . 10/25/2037 . (1.A FE ....

..928120-05-0 | VASHSG 2015-A A 3.250% 06/25/42 .. . 09/01/2024 . | Various ... . 208,111 . 06/25/2042 . |1.A FE ...
VIRGINIA ST HSG DEV AUTH HOME REV Redemption

.92813T-EE-6 | 08/25/42 .....eeveeiiiiiiieeiiiiee e [ aeeees L 09/01/2024 . [ .evvveeeeiiiiiiiieceiiiens [ e 4,528 |ooeeonnes 4,58 |..oooeeennnn. 4,528 |..eoveennnnne 4,528 | 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeeeene 4,528 | (O O 0 foreeeiiiiias (0 IO 96 |. 08/25/2042 . [1.B FE ....
WYANDOTTE CNTY/KANSAS CITY KS UTILITIES

..982674-NK-5 |2.061% 09/01/30 ...eevreiiiiiiiiieiiiiiieeeeeeiis [ eeeeens . 07/31/2024 . [BANK of AMERICA SEC ... |oeeeeiicrieriiiiics feeeens 1,302,840 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |...ooveernnnnen 0 foreeeiiiiins (O IO [ OO (O O 0 foeeeens 1,500,000 |....oveeennnnee 0 [..... (197,160) |...... (197,160) |.....evvvees 28,339 |. 09/01/2030 . |1.F FE ....
WYANDOTTE CNTY/KANSAS CITY KS UTILITIES

..982674-NL-3 | 2.181% 09/01/31 ...oeeiiiiiiiiiieiiiiiiieeeeeeiie | eeees . 07/31/2024 . [BANK of AMERICA SEC ... |oeeeieicoueeeeeriin foeeees 1,899,410 |........ 2,220,000 |........ 2,220,000 |........ 2,220,000 |............... [ T 0 foeiiiiiiinene [ O 0 foeiiiiiinne 0 [...... 2,220,000 [....ccoeneeees 0 |..... (320,590) |...... (320,590) [............ 44,383 |. 09/01/2031 . |1.F FE ....

0909999999. Subtotal - Bonds - U.S. Special Revenues 21,548,713 22,547,964 23,012,775 22,592,220 0 (141,838) 0 (141,838) 0 22,494,574 0 (956,016) (956,016) 693,060 XXX XXX

..00003#-AC-7 |ASE TELEVISION PP 3.780% 08/22/24 .......... |....... . 08/22/2024 . Maturity . . 1,500,000 .1,505,380 |.... .0 [l (5,380) ... ....0 [........1,500,000 [.. .0 [ .56,700 |. 08/22/2024 . |1.G ........

..000780-GR-1 | AMAC 2003-6 1A4 ~ 5.500% 05/25/33 ............. |.eeeeen . 09/01/2024 . |Paydoun ... .0 . .0 . . 05/25/2033 . [1.A FM ...

AB Issuer LLC 20211 2021-1 A2 3.734%

..00091J-AA-6 | 07/30/51 oo [ eeeees . 07/30/2024 . |Paydoun ... ... 67,800 ...67,194 |.... . .0 . ..606 |... .0 [ ..67,800 |.. 0 . 07/30/2061 .
..008414-AB-0 | ABMT 2013-1 B  3.557% 07/25/43 .....cccvvvvee | vveennn . 09/01/2024 . |Paydoun ... ... 69,846 . ...70,266 |.... ... (420) ] .0 . . (420) |... .0 [ ..69,846 |.. .0 [ . 07/25/2043 .
..00841X-AN-0 | ABMT 2015-2 A13  3.500% 03/25/45 ............. |.eeeenn . 09/01/2024 . [Paydonn ......cccvvverninn forneiiiiiiiiiiin e 9,552 9,671 | 9,708 ... ... (167) ). 0 e (157) 0 ...9,882 |.. 0 . 03/25/2045 .
..00842A-AU-3 | ABMT 2015-4 A19  3.500% 06/25/45 09/01/2024 . | Paydoun 16,913 17,156 |. 17,194 |. .. (281)] 0 . (281) 0] 16,913 0 . 06/25/2045 .
..00842A-CB-3 | ABMT 2015-4 B1 ~ 3.500% 06/25/45 09/01/2024 . | Paydoun .. 298,860 ..298,860 ..306,566 |. ..300,136 | (1,276) |. 0 . (1,276) 0| .298,860 0| . 06/25/2045 .
..00842E-AS-0 | ABMT 2016-2 B1 ~ 3.755% 03/25/46 ... 09/01/2024 . | Paydoun 91,582 90,826 |. 755 . 0 0] 91,582 0 . 03/25/2046 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 weeennn |- 09/01/2024 . | Paydoun (440) 0 0| .276 0| . 09/25/2037 .
..023608-AH-5 | AMEREN CORPORATION  2.500% 09/15/24 ......... |....... . 09/15/2024 . Maturity . R ... 750,000 .0 . .0 | 750,000 |.. .0 . . 09/15/2024 .
Redemption 100.0000
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... |....... . 07/15/2024 . ... 130,167 .0 . .0 [ 130,167 |.. .0 [ . 01/15/2028 . |1.F FE ....
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 .... 09/01/2024 . | Paydoun 0 0 0 . 09/25/2035 . [1.A FM ...
..02666A-AA-6 | AH4R 2015-SFR1 A 3.467% 04/17/52 . 09/01/2024 . | Paydoun 0 0] 0 . 04/17/2052 . |1.A FE ...
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 09/01/2024 . | Paydoun 0 0 0 . 04/17/2052 . [6. * .......
..02666B-AA-4 | AH4R 2015-SFR2 A 3.732% 10/17/52 .. RO R . 09/01/2024 . |Paydoun ... .0 . X .0 . .0 . . 10/17/2052 . |1.A FE ...
..038779-AB-0 | ARBYS 2020-1A A2~ 3.237% 07/30/50 ......eevees | vunennn . 07/30/2024 . [Paydoun ......cccevveeeeeins feenniiiiiiinnnnnns e 12,600 [l 12,5000 [oaniinni 12,500 [aiiinnni 12,500 [niiiiiini0 |0 L [ O, (O O 0 0 . 07/30/2050 . [2.C FE ....

Arbor Realty Col2022FL2 zed Lo 2022-FL2 A Cantor Fitzgerald Fixed

..03881J-AA-4 16.947% 05/15/37 woveevvuvveieeiiiiiiiiiiiiiiiiiins | eeeens . 09/10/2024 . f.eeiiiiiiiiiiiiieiiiiiiiees i e 8,471,321 |........ 8,455,467 |........ 8,277,110 |........ 8,334,265 |............... 0 foeeenn 33,920 |..coovuiiinn. 0 feeenn 33,920 |..coovuiiinnn. 0 f.. 8,368,186 |......eeenn.. 0l... 103,135 |....... 103,135 |........... 457,018 |. 05/15/2037 . [1.A FE ....
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Arbor Realty Col2022FL2 zed Lo 2022-FL2 A
..03881J-AA-4 |6.947% 05/15/37 .oovvveveeeiiiiie [ . 08/15/2024 . | Paydoun ... .. 1,539,242 ..1,506,773 |........1,617,178 |.... ....22,064 | .0 . w0 |eeenn... 1,639,242 .. . 05/15/2037 . (1.A FE ....
..039483-AT-9 | ARCHER-DANIELS-MIDLAND ~ 5.935% 10/01/32 .... |[....... . 09/25/2024 . |Various ... 558,000 |... 594,696 |.... .. (2,026) |. .0 . o0 ... 592,670 .. . 10/01/2032 . [1.F FE ....
..039483-AU-6 | ARCHER-DANIELS-MIDLAND ~ 5.375% 09/15/35 .... |....... . 09/30/2024 . | BARCLAYS ...ovvvvvvvirinnns Joeveeeeeiiieeienenns [eeeennnn 797,562 o, 748,000 |........... 757,344 |.... .0 . v |eeennnnnnn 757,082 .. . 09/15/2035 . [1.F FE ....
..05223H-AA-0 | AFHT 2019-FAIR A 6.194% 09/15/32 ............ [ .oeees . 07/15/2024 . |Paydoun .......cooeeeeeeiies |oeeeennnnnnnnnnnnnns ... 34,000,000 |....... 34,000,000 |....... 33,822,813 |.... .0 . ...0 |.......34,000,000 |.. . 09/15/2032 . [1.A FE ....
..05526D-AZ-8 |BAT CAPITAL CORP  3.222% 08/15/24 ............ [.eeeenn . 08/15/2024 . |Maturity ....ccoooviiiiiins Joeveeeninnnnns [20002 2,100,000 |......e. 2,100,000 |........ 2,004,519 |.... .0 . 0 e 2,100,000 |.. . 08/15/2024 . 2.A FE ....
..05526D-BB-0 |BAT CAPITAL CORP  3.557% 08/15/27 .....cccccee [erennn . 09/16/2024 . | WELLS FARGO ........covvee |ovveveennnnnnnnnnnns 0. 1,935,784 |, 1,968,000 |........ 1,880,555 |.... .0 . 0 e 1,894,344 |.. . 08/15/2027 . [2.A FE ....
..05531F-BH-5 | TRUIST FIN CORP  2.500% 08/01/24 ......cccoeun [eeeennn . 08/01/2024 . |Maturity ...coooovviiiiiins Joeveeeninnnnnnnnnns |00 2,675,000 | 2,675,000 |........ 2,671,523 0 0 fnns 2,675,000 . 08/01/2024 . (1.G FE ....
BLACKROCK CAPITAL FINANCIAL 1997-R1 WAC
..05536D-AM-6 |2.107% 03/25/37 .covvveeeeiiiiieiiieiieiees [ . 07/01/2024 . |Paydown .......oooeeeeeiiins Joeeininniiinins e, 1,043 [onnnnnne 1,08 |l 1,631 [oeeiiiiiinnnns 945 ...l 860 |............ 138 |t [V ST 998 |ovvveriiiinnns 0 e 1,943 . 03/25/2037 . (1.A FM ....
..05552J-AA-7 |PNC BANK NA  2.500% 08/27/24 .......cevvvvvveee [eeeenn . 08/27/2024 . |Maturity .....oeveeiiiinnnn Jooviniinii s 1,515,000 |........ 1,615,000 |........ 1,508,441 [....oeennnnnnnnne (VR [V R 6,559 |l [V R 6,559 |l [V R 1,515,000 . 08/27/2024 . (1.F FE ....
Barclays Commerc20245C25gage S 2024-5025 XA
..05554V-AC-4 | 1.431% 03/15/57 ..ccooveveiiiiiiiiii [ . 09/01/2024 . |Paydoun ......cooeeeiiiiiins e e [V [V R, LEE T (VR [V R (179) [eeveeniininnnne [V R (179) [eevennninnnnne [V 0 . 03/15/2057 . [1.A FE .
..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 .......... [....... . 09/01/2024 . |Paydoun .......oooveeiiiiins |oenininnnnis e 334,747 |........... 334,747 |oweeennn 334,281 [....eeeene 127,838 |oevvveieennnns 0 |eeeenns 3,463 |l 0 eeeeenn 3,463 |l 0 s 334,747 . 03/10/2033 . [1.A ........
BMO 2022-C1 Mort2022C1 st 2022-C1 XA
..05609M-CE-3 1 0.602% 02/17/85 ..ovvvvvviiiiiiiiiiiiiiiiiiiiiiiins oo . 09/01/2024 . |Paydown .......coooeiiiiiins |oeeiiiiiini e [ (V1 10,946 |............. 8,330 |..oeeiiiinns 0 fens (8,697) [c.vvvvvrnnnnnnn 0 fnns (8,697) [c.vvvvvnnnnnnnn 0 e 0 . 02/17/2085 . [1.A FE .
BX Trust 2021ACNT 2021-ACNT B 6.461%
..056090-AC-0 | 11/15/38 ... 07/15/2024 . |Paydown ..191,243 ..190,973 |. 191,243 . 11/15/2038 .
..05609R-AG-9 |BX 2021 2021-BXMF B 6.253% 10/15/26 09/15/2024 . |Paydown .. 3,641,968 .3,620,225 |. .3,641,968 . 10/15/2026 .
..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 .. . |. 09/01/2024 . | Paydown ... 464 |. . 10/25/2034 .
..05946X-86-1 |BAFC 2005-7 3A1  5.750% 11/25/35 .. . |- 09/01/2024 . | Paydown .675 |. . 11/25/2035 .
..05951F-AG-9 |BAFC 2007-1 TAS ~ 6.590% 01/25/37 ....evvvvvenn [oeennn . 09/01/2024 . | Paydoun ... ..3,314 2,833 |.... . 01/25/2037 .
..06051G-GZ-6 |BANK OF AMERICA CORP  3.366% 01/23/26 ....... [....... . 09/04/2024 . | BARCLAYS .. . 1,985,020 .1,077,9%6 |.... . 01/23/2026 .
..06054A-AV-1 |BACM 2015-UBS7 ASB  3.429% 09/15/48 ......... [....... . 09/01/2024 . | Paydoun ... . 09/15/2048 .
Bank nBNK43 2022-BNK43 XA 1.069%
..065410-BV-6 | 08/15/55 ..ooeeeeiiiiiiiiiii [ . 09/01/2024 . |Paydoun ........ooeeiiiiiins |oeeiiiiiiniis e 0 e 0 | 7,384 | 8,635 [l 0 [ (6,538) [l 0 | (6,535) |0 e O [ (VN 0 | [V 701 [. 08/15/2055 . |1.A FE .
BENCHWARK Mor tga2024V5 2024-V5 XA  1.208%
..08163X-AZ-6 | 01/10/57 ...evvvvrvirrririririiniininiiiniiiiiiiiniins [ oeeees . 09/01/2024 . |Paydoun ......oooevviiiiiins |oeviiiiiiiininns o0 e [V T O 0 e () el O s () [ 0 e 0 0 0 i, 0 . 01/10/2057 . [1.A FE .
..097023-DL-6 |BOEING CO  6.528% 05/01/34 ........evvvuuuennnnn [ereeenn . 09/26/2024 . | BARCLAYS ....ovvvvvvviinnns Jooveeeeieeeneeneenns oo 1,546,643 |l 1,437,000 |........ 1,442,991 |.... e 0 e (181) [ O e (181 0 | 1,442,810 |.. 103,833 ...38, . 05/01/2034 . |2.C FE
..10510K-AC-1 |BRAMBLES USA INC ~ 4.125% 10/23/25 .......ccevn [oeennn . 08/13/2024 . | TD SECURITIES ...vvvvvvnnn |eveeeeeeenennnnnnns [000.2.9,410,225 |, 9,500,000 |........ 9,500,440 |........ 9,499,769 [.....cccoeeeess0 fooeeeeeeeee (87) |oeeeeeeeei 0 e (B7) [l 0 e, 9,499,712 |.. (89,487) . 316,766 |. 10/23/2025 . [2.A FE
Brean Asset Back2021RM2 ities 2021-RM2 A
.. 10638M-AA-8 | 1.750% 10/25/61 .....vvvvvvrrrrrninniniinninnininins [ eeeeens . 09/25/2024 . | Paydown ...62,811 .0 . . 10/25/2061 . [1.A FE ....
..11135F-AQ-4 | BROADCOM INC ~ 4.150% 11/15/30 08/22/2024 . | WELLS FARGO N .2,690,081 .. (15,003) |. 0 . 11/15/2030 . [2.C FE ....
..117043-AS-8 | BRUNSWICK CORP  0.850% 08/18/24 . 08/18/2024 . (Maturity . . 4,000,000 ..4,000,000 ..3,985,200 |. 0 14,800 |. 0 . 08/18/2024 . 2.B FE ....
..117043-AU-3 | BRUNSWICK CORP  4.400% 09/15/32 . . 07/15/2024 . | MARKET AXESS .. 1,009,822 |........ 1,118,000 01,015,000 |...oovvvvennnnn0 fevennnnee 4,769 |. .0 . . 09/15/2082 . (2.B FE ....
Cascade Funding 2022HB8 Trust 2022-HB8 A
.. 12526W-AA-7 | 3.750% 04/25/25 ....evvnnnniiiiiiiin [ e . 09/25/2024 . | Paydoun ... 453,138 |...........444,163 |...........447,949 [.......cccceeil0 |oeiiiins 5,189 |. .0 . . 04/25/2025 . [1.A FE .
Cascade Funding 20:
.. 12530K-AA-7 |4.000% 02/25/37 ...ocovvveiieiiiiiiiiiiiieeeees [ . 09/25/2024 . | Paydoun ... 527,895 .0 . 0 . 02/25/2037 .
.. 12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .......... [....... . 09/01/2024 . | Paydoun ... 128,359 .0 . 0 . 01/10/2048 .
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 ............ [oeeennn . 09/01/2024 . | Paydoun ... 81 .0 . 0 . 02/25/2037 .
.. 12592L-BK-7 | COMM 2014-CR20 XA  0.864% 11/10/47 .......... [....... . 09/01/2024 . | Paydoun ... .0 .0 . 0 . 11/10/2047 .
..12593F-BB-9 | COMM 2015-LC21 ASB  3.421% 07/10/48 ......... [....... . 09/01/2024 . | Paydoun ... 279,661 .0 . 0 . 07/10/2048 .
.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 ......... [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 08/10/2048 .
.. 12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 ............. [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 11/25/2036 .
.. 12647P-AF-5 | CSMC 2013-7 A5 3.000% 08/25/43 .............. [.eeeeen . 09/01/2024 . | Paydoun ... .0 . 0 . 08/25/2043 .
.. 1264K-AL-1 | CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 ........... [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 12/25/2044 .
.. 12649K-AU-1 | CSMC 2015-WIN1 B1 ~ 3.768% 12/25/44 09/01/2024 . |Paydown 0 0| . 12/25/2044 .
.. 12649N-AS-0 | CSMC 2015-1 B1  3.895% 01/25/45 ... . 09/01/2024 . | Paydoun ... .0 .. .0 .. . 01/25/2045 .




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

SCHEDULE D - PART 4

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

¥'G03

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- 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 Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..12653T-BIi-0 | CSMC 2018-J1 B2 3.578% 02/25/48 . . 09/01/2024 . | Paydoun ... ... 69,527 ...69,527 ... 70,242 |.... L(715))... ..69,527 |.. 0 e .0 .. 1,693 |. 02/25/2048 . [1.A ........
.. 12654P-AE-8 | CSMC 2018-RPLO A 3.850% 09/25/57 ... [ . 09/01/2024 . | Paydoun ... e | 44435 ) ... 44,435 .. 44,435 |.. 0 e ...0 s . 09/25/2057 . [1.A ........
.. 12657N-AA-8 | CQP HOLDCO LP/BIP-V CHIN  5.500% 06/15/31 .. |....... . 07/24/2024 . | GOLDMAN SACHS .....covvvve |ooveriiiiiiiiiiiiies | 340,871 |oveeeeenns 355,000 f...........385,313 [......0nnnn385,259 [ooiiiiiiiiiiina 0 e (24) |l 0 i (24) [0 s 355,236 [...eevvreennnnn0 [ (14,365) |....... (14,365) ..o 11,932 |. 06/15/2031 . 3.B FE ....
COLT Funding LLC20226 2022-6 A1  4.650%
L 12662Y-AA=7 | 0B/27/67 ...evvvvevvrvniiiniiieiiiiiiiiniiniiiiinnnnns [ eeeeenn . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 20,267 |o.eeennnnnee 20,267 |.oeennnneee 19,779 |l (VR [V 221 [V R 221 [V R 20,267 |ooeeeeeenenns (VO [V [V 459 |. 06/27/2067 . |1.A FE ....
Redemption 100.0000
.. 12665U-AA-2 | CVS PASS-THROUGH TRUST ~ 4.704% 01/10/36 .... |....... . 09/10/2024 . .0 . 0 . 01/10/2036 . (2.B FE ....
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 09/01/2024 . |Paydown 0 0| . 10/25/2035 . [1.A FM
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 09/01/2024 . |Paydown 0 0| . 05/25/2035 . [1.A FM .
..12667G-XD-0 | CWALT 2005-28CB 2A4  5.750% 08/26/35 ........ [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 08/25/2035 . [1.A FM ....
.. 12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 ......... [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . [1.A FM ...
..12668A-Nii-1 | CWALT 2005-54CB 1A4  5.500% 11/26/35 ........ [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . [1.A FM .
.. 126694-HK-7 | CWHL 2005-25 A6 5.500% 11/25/35 .......eevvnn [oreennn . 08/01/2024 . | Paydoun ... .0 . 0 . 11/25/2035 . [1.A FM .
.. 126694-JX-7 | CWHL 2005-24 A7~ 5.500% 11/25/36 .....cccounn [oeeennn . 09/01/2024 . | Paydoun ... .0 . .0 . . 11/25/2035 . [1.A FM .
Redemptio 100.0000
.. 12695%-AA-3 | CVS HEALTH PP 3.416% 10/10/38 .....covvvvreens [oeennn . 09/10/2024 . . 10/10/2038 . [2.B ........
.. 14448C-AS-3 | CARRIER GLOBAL CORP ~ 3.577% 04/05/50 ........ [....... . 08/21/2024 . | SMBC NIKKO .. . 04/05/2050 . 2.B FE ....
.. 14448C-AS-3 | CARRIER GLOBAL CORP ~ 3.577% 04/05/50 ........ [....... . 08/13/2024 . | Call 77.3990 ..... . 04/05/2050 . (2.B FE ....

.. 15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 .....evveeeees | aeeennn . 09/01/2024 . [Paydown ...........ceeee. . 02/18/2035 . [1.A FM ...

467,960 |.... .. 470,000 |..

oo ocooo
oo ocooo

..15189T-AW-7 | CENTERPOINT ENERGY ~ 2.500% 09/01/24 ......... |..ecc. . 09/01/2024 . Maturity . R R .... 470,000 . . 09/01/2024 . |2.B FE ....
.. 17275R-BR-2 | CISCO SYSTEMS INC ~ 4.850% 02/26/29 ........c.. |eeeeenn . 09/18/2024 . [Various ... ..1,927,000 ..1,926,32% |.... ,926,392 |.. . 02/26/2029 . |1.E FE ....
INTL FCSTONE FINANCIAL
..172967-KG-5 |CITIGROUP  3.700% 01/12/26 ....ccovveeeeaeeas | eveenn . 08/08/2024 . [ INC e e | 9,836,500 |...... 10,000,000 |........ 9,986,700 |.... .0 . 0 e 9,997,794 |.. . 01/12/2026 .
..172967-KY-6 |CITIGROUP  3.200% 10/21/26 .....cccvvvveeeeeinn | neenn . 09/10/2024 . [TD SECURITIES ....ovvvvees foereeiiiiiiieiiis feeeens 1,380,880 |........ 1,412,000 |........ 1,494,723 |.... ....(9,519) |. .0 . 0 e 1,438,180 |.. . 10/21/2026 .
..173100-AR-9 | CMSI 2006-6 B1 ~ 6.000% 11/25/36 ........ccccee |euerenn . 09/01/2024 . |Paydoun ... .. (9,185)|. .0 . .0 [ . 11/25/2036 .
.. 17312H-AE-9 | CRUSI 2007-2 A5 7.152% 06/25/37 .. 09/01/2024 . | Paydoun 0 0 . 06/25/2037 .
. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . 09/01/2024 . | Paydoun 0 0] . 06/25/2044 .
..17324D-BA-1 | CGCMT 2015-P1 XA 0.843% 09/15/48 . 09/01/2024 . | Paydoun ... 0 0 . 09/15/2048 .
..17888H-AA-1 | CIVITAS RESOURCES INC ~ 8.375% 07/01/28 ..... |....... . 09/16/2024 . [US BANCORP .. . .0 . .0 | . 07/01/2028 .
.. 19260M-AA-4 | COIN 2017-1A A2 5.216% 04/25/47 .......ccoees | aunnnn . 07/25/2024 . [Paydown ......cccvvveeeenns feenniiiiiiinnnnns e 12,500 [ 12,5000 [ 12,500 [ 12,500 [aiiiineii 0 |0 L 0 0 . 04/25/2047 .
Cold Storage Tru20201CE5 2020-1CE5 A 6.111%
L A93051-AA-7 | T1/15/37 oo [ eeeees . 08/15/2024 . [Paydoun ......cccvveeiiiiis feeriiiiiiiiineniin feees 4,325,158 |........ 4,325,158 |........ 4,202,720 |........ 4,310,686 |............... [V 14,472 | 0 0 fnns 4,325,158 . 11/15/2037 . [1.A ........
..203380-AD-5 | COMMSCOPE FINANCE LLC ~ 6.000% 03/01/26 ..... |....... . 08/01/2024 . | Various .......cceeeuvnnenn foorerrnnnnnninnnnnns Joeeennns 855,400 |.......... 910,000 |........... 925,663 |........... 910,654 |.......oeeeeeee [V R (654) [.eveeeernnnne 0 0 foeeenne 910,000 . 03/01/2026 . |5.A FE ....
CoreVest America20221 e Ltd 2022-1 A
L 21873E-AA-7 | 4.744% 06/17/55 oo eeiiiees [ aeeeens . 09/01/2024 . [Paydoun ......cceveeeiiiiis foeeeiiiiiiieeiis e 217,815 |..........217,815 |...........214,403 |..........215,253 |....cccceeenn 0 [ 2,562 |oeeeiieene 0 0 foeeeenne 217,815 . 06/17/2085 . |1.A FE ...
..224044-CH-8 | COX COMMUNICATIONS INC ~ 3.150% 08/15/24 .... |....... . 08/15/2024 . (Maturity . . 1,000,000 0 .1,000,000 |.. . 08/15/2024 . |2.B FE ....

o o

. 06/25/2033 . |4.B FM ...

..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 ......cccce [oerennn . 09/01/2024 . |Paydoun ...
Redemption 100.0000

..22970*-AA-8 | BNSF LEASE PP 4.070% 05/15/34 ......ccevvveee | wveennn . 09/01/2024 . . .0 . .0 [ ..38,080 |.. .0 [ . 05/15/2034 . |[1.D PL ....

..233046-AF-8 |DNKN 2017-1A A211  4.030% 11/20/47 ......ce. | eeeennn . 08/20/2024 . |Paydoun ... ... 17,500 .0 . .0 [ ..17,500 |.. .0 [ . 11/20/2047 . 2.B FE ....

..233046-AK-7 | DNKN 2019-1A A211  4.021% 05/20/49 ........... | .ceceeen . 08/20/2024 . |Paydoun ... ... 15,000 .0 . .0 [ ..15,000 |.. .0 [ . 05/20/2049 . |2.B FE ....

..233046-A0-4 |DNKN 2021-1A A211  2.493% 11/20/51 ..ovvvvvnns [oeennn . 08/20/2024 . |Paydoun ... ...25,000 .0 . .0 . ..25,000 |.. .0 . . 11/20/2051 . 2.B FE ....
Deephaven Reside20222  rtgage 2022-2 A1

..24380X-AA-5 |4.300% 03/25/67 ......ccevvveeeiiiniiiiieiiiiiiens | eeeees . 09/01/2024 . |Paydoun ... ... 116,310 116,310 |.. . 03/25/2067 . |1.A FE ....

..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 .........ccc. |eeeeenn . 09/01/2024 . [Paydomn .....ccceveeeeeriiis fooreeiiiieiiieis [ 1,654 [ 1,631 ...1,654 |.. . 09/25/2035 . |3.B FM ....

..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 .....ccces | eeeennn . 09/01/2024 . [Paydown .....oovunreerianns foreeneniiiiiininn e 5,401 [ 5,401 | 4,659 |....oeeennn. 4,415 |, 0 forreeeans 986 |.ciiiiiennn 0 foreeianns 986 |.ciieieannn 0 foreeiians 5,401 . 07/25/2036 . |1.A FM ...
MORGAN STANLEY FIXED INC

..260543-CN-1 | DOW CHEMICAL CO  4.550% 11/30/25 ....evvvvvvee [oeennnn . 08/16/2024 . | .uvvveeeieiiiiiiiiiiiiiiiiiiis e e, 456,948 |.......... 459,000 |........... 458,598 |........... 458,860 |............... [ T 45 oo 0 foreeeinnns 45 oo 0 forreeennn. 458,906 |...ooeiinnnnes 0 ... (1,956) [........ (1,956) |.oouvveens 15,025 ). 11/30/2025 . [2.B FE ....
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..26208L-AD-0 |HONK 2019-1A A2 ~ 4.641% 04/20/49 . 07/20/2024 . | Paydoun ... .... 2,500 ....2,500 |.... .0 . 0 .2,500 |.. 0 e . 04/20/2049 . [2.C FE ....
..26200X-AA-9 | HONK 2020-1A A2~ 3.786% 07/20/50 . 07/20/2024 . | Paydoun ... ... 1,250 ... 1,287 ... .0 . 0 .1,250 .. . 07/20/2050 . (2.C FE ....
..26209X-AC-5 |HONK 2020-2A A2 ~ 3.237% 01/20/51 ...eevvvvnnnn [ereennn . 07/20/2024 . | Paydoun ... ... 1,250 1,273 .0 . 0 ...1,250 |.. . 01/20/2051 . [2.C FE ....
..26200X-AD-3 |HONK 2021-1A A2~ 2.791% 10/20/51 O [P . 07/20/2024 . | Paydoun ... .0 . 0 . 10/20/2051 . [2.C FE ....
..2893211-AG-0 |ELM RD GENERATING STAT ~ 4.673% 01/19/31 ... [....... . 07/19/2024 . |Various ... .0 . 0 . 01/19/2031 . [1.F FE ....
..20077J-AA-4 |EVER 2013-1 A1 2.260% 03/25/43 ..........cc.. [oeennn . 09/01/2024 . | Paydoun ... .0 . .0 . . 03/25/2043 . [1.A ........
..20978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 .........ceevn [oreennn . 09/01/2024 . | Paydown 0 0 . 02/25/2048 . [1.A ........

Exeter Automobil20203A ables 2020-3A E

..30166N-AJ-5 |3.440% 08/17/26 ......cevvvvvviiiiiiiiiiiiiiiiiiiins [ . 09/15/2024 . |Paydoun ......cooeeeiiiiiins i e 466,610 |.......... 466,610 |........... 450,133 |........... 456,514 |............... [V R 10,097 foeeveeennnnnee [V R 7 AN | B SN 466,610 |..oooeveveeennn0 foveeiiiiiienns , . 08/17/2026 . [1.A FE ....
..30310X-AG-4 |FREMF 2019-K94 C  3.964% 07/25/52 .......eevvn [oeennn . 08/02/2024 . | SOCIETE GENERALE ........ |oeeeeeeeeiieeinnnnns |oeees 6,566,055 |........ 7,000,000 |........ 7,504,219 |........ T (17 I [V R (34,951) |..ceeeeeens 0 e (34,951) |0 e 7,299,750 [ovevvvvvvnnnnnn0 fonnns . 07/25/2082 . (1.D ........

FREMF Mor tgage T2019K100 2019-K100 C  3.495%

..30313P-AU-7 | 11/25/52 . 08/02/2024 . [BANK of AMERICA SEC .... |.ccovvcvverreniin o 8,321,371 [iii. 9,070,000 |........ 8,875,845 |.... , ... 12,745 0 e 12,745 |0 8,926,468 |.. . 11/25/2052 .
..30314D-AG-4 |FREMF 2019-K9% C  3.812% 08/25/56 . 08/02/2024 . | SOCIETE GENERALE ..6,254,000 ..6,753,831 6,588,143 .. (34,871) |. 0 . 6,553,272 . 08/25/2056 .
..32051G-TE-5 | FHASI 2005-FA6 A5  5.500% 09/25/35 09/01/2024 . |Paydoun .......ccoevveenens forveeniniiiiiiis fin 1,676 i 1,677 ... 1,051 |. ....884 |. e 7192 | 0 .1,676 . 09/25/2035 .
..33767D-AB-1 |FIRSTCASH INC ~ 4.625% 09/01/28 .. 09/17/2024 . | BANK of AMERICA SEC R ..353,000 ..358,394 |. ..355,149 |. 0 .354,247 . 09/01/2028 .
..34417\-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 . . . 07/30/2024 . Paydown .......cceeeeeennnne ...38,288 ...38,439 |............ 38,365 |.... .0 . ..38,288 |.. . 04/30/2047 .
Focus Brands Fun20171A 2022-1 A2 7.206%
LBAMTR-AB-2 | 07/30/52 . [ eeeees . 07/30/2024 . [Paydoun ......cccevveeeiiiis feerneiiiiiiiiniiis [ 12,500 |...ooeeeenne 12,500 |...coveens 12,500 |...coveeees 12,500 |...ccvveeennnne [V O, (O O [V O, (O O [V 12,500 [vvvvvvvnnnnns (VN 0 | [V 676 |. 07/30/2052 . |2.B FE ....
Focus Brands Fun20171A 2023-2 A2 8.241%
LBAMTR-AC-0 | 10730783 . [ eeeees . 07/30/2024 . [Paydoun ......cccevveeeiiins foorneiiiiiiinniiis [ 10,000 |.ocveeens 10,000 [..occoneee. 10,000 f............ 10,000 [oeeveerinnnns [V O, (O O [V O, (O O [V 10,000 [ooeeeiiiiinnns (VN 0 | [V 552 |. 10/30/2053 . |2.B FE ....
Redempt ion 100.0000
..34486*-AA-0 | FOOTBALL CLUB TRUST PP 3.410% 10/05/24 .... |....... . 08/01/2024 . | .. JU O R 128,205 |........... 128,205 |........... 128,205 |........... 128,205 |..ooeeeennnes [V O, (O O [V O, (O O [ O 128,205 |...cooeeees (VN 0 | [V 3,242 |. 10/05/2024 . |1.F FE ....
Redempt ion 100.0000
..35085A-AA-9 |486 LESSER STREET TAX  5.400% 02/01/32 ..... |....... . 08/01/2024 . [ eveeieeeiiiieceie [ [ 1,025,000 |........ 1,025,000 |........ 1,025,000 |.evveeeeeeinnne [V O [V O, (O O [V O, (O O 0 foeeees 1,025,000 [o.oeeeeinnnnes (VN 0 | [V 13,913 |. 02/01/2032 . 2.A FE ....
..3622MI-AH-6 | GSR 2007-3F 2A7  5.750% 05/25/37 .....eeeeeees | eueenn . 09/01/2024 . |Paydoun ... ....2,238 Ll 2,12 2,08 |.. . 05/25/2037 . |4.A FM ...
..3622M-BH-5 | GSR 2007-3F 1A4  5.000% 05/25/37 .. [ ORI . 09/01/2024 . |Paydoun ... ....2,549 ....2,084 |.... .2,133 |.. . 056/25/2037 . [4.A FM ....
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 |2.500% 05/28/52 .......eevveiiiiniiiiiiiiiiiiiinees | eeeees . 09/01/2024 . [Paydown ......cccvvveerienn foenniiiiiiin [ 279,201 [l 279,201 |........... 274,360 |...........274,630 [.......oocee0 |ooeennnnn 4,660 fooeeiiiinn 0 i 4,660 [0 i 279,291 . 06/28/2052 . [1.A ........
GS Mor tgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 |2.500% 04/25/52 .......eevviiiiiiiiniiiiiiiieeeens | reeees . 09/01/2024 . [Paydoun ......ccvvvereiiiis foerieiiiiiiiieiiis [ 12,121 | 2,121 |l 10,311 [oeeniiiiii s 0 o0 | 1810 0 e 1810 [0 e 12,121 [ (VN 0 | [V 80 . 04/25/2052 . |1.A ........

Redemption 100.0000

..368730-AA-4 |CVS PP 5.830% 01/15/26 ......evvevveeiniiienees | neenn . 09/15/2024 . . . 01/15/2026 . |2.B ........

..37045X-CS-3 | GENERAL MOTORS FINL CO  5.650% 01/17/29 .... |....... . 08/23/2024 . | SUSQUEHANNA . [ R R R ........ 1,026,401 |.... R .0 . UL AU .. ....... (69,046) |....... (69,046) . 01/17/2029 . |2.B FE ....

..38148L-AC-0 | GOLDMAN SACHS GROUP INC ~ 3.500% 01/23/25 ... |....... . 08/13/2024 . [KEY BANC-MCDONALD ....... [oeeeeeiiuriiniinnins foueenn 4,960,950 |........ 5,000,000 |........ 4,997,900 |........ 4,999,741 |.ooeeinnns 0 s 150 |l [V ST 150 [ooeeiiiiiiens 0 fnns 4,999,891 [...oovviiinnnns 0 f...... (38,941) |....... (38,941) . 01/23/2025 . [2.A FE ....
GoodLeap Sustain20221GS e Impr 2022-1GS A

..38237J-AA-1 | 2.700% 01/20/49 ....oooiviiiiieiiiiiiiiieeciiiins [ eeeees . 09/20/2024 . [Paydoun ......ccvveeiiiiiin [oeeiiiiiieineiin [ 124,609 |........... 124,609 |........... 124,579 |........... 124,544 |......ocneel [V O (7 [V O (7 F 0 s 124,609 |............... (VN 0 | 0 . 01/20/2049 . (1.F FE ....

Redemption 100.0000
. 07/01/2038 . |1.G FE ....
. 02/01/2028 . |2.C FE ....
. 09/01/2026 . |2.C FE ....
. 08/25/2036 . |1.F FE ....
. 12/20/2050 . |2.B FE ....
. 05/25/2036 . [1.A FM ....
. 02/01/2026 . |2.C FE ....
. 11/01/2027 . |3.C FE ....
. 05/15/2029 . |3.C FE ....
. 01/15/2028 . |1.G FE ....

... 28,166 |.
..... 9,547 |.
. (1,911)
..... 8,278 |.

..39121J-AE-0 | GREAT RIVER ENERGY  6.254% 07/01/38 . ....635,909 [..
..403949-Al-2 | HF SINCLAIR CORP  5.000% 02/01/28 ....
..404121-AH-8 |HCA INC ~ 5.375% 09/01/26
..40456H-AA-5 | CANAL 2021-1 A 1.411% 08/25/36
..411707-AH-5 | HNGRY 2020-1A A2 3.981% 12/20/50 .......cccet | eeeenns . 09/20/2024 . | Paydoun ...

..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 R IO . 09/01/2024 . | Paydoun ...

..44107T-AW-6 | HOST HOTELS & RESORTS LP  4.500% 02/01/26 .. | ....... . 09/12/2024 . [ GOLDMAN SACHS .
..44400M-AA-4 | HUDSON PACIFIC PROPERTIE  3.950% 11/01/27 .. . |- 07/10/2024 . [ Var ious
..45258L-AA-5 | IMOLA MERGER CORP  4.750% 05/15/29 .. - |- 09/16/2024 . | JEFFERIES & CO ..
..459200-AS-0 | IBM  6.500% 01/15/28 . 09/27/2024 . [J P MORGAN SEC ...
IRWIN HOME EQUITY 2006-1 2A4  6.060%
..464126-DA-6 | 09/25/35 ...

....... . 07/01/2024 .
....... . 09/05/2024 . | Tax Free Exchange ....... |....
....... . 09/20/2024 . [US BANCORP ..
....... . 09/23/2024 . | Paydown

...0
. (58,484)
(126,049) |...... (126,049)

... 433 |
.. (30,742) |.

.2,069,552 |....
..895,262 |....
..287,439 |....
1,602,873 |....

L2 ... . 09/25/2035 . [1.A FM ....

....... . 09/01/2024 . | Paydown ...
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..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 ............ [....... . 09/01/2024 . | Paydoun ... 0 ... 126 |.. . 02/25/2036 . [1.A FM ....
..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 ........ceee [ennnn . 09/01/2024 . | Paydoun ... 0 .5,601 |.. . 07/25/2050 . [1.A ........
..46616P-AA-1 |HENDR 2011-1A A 4.700% 10/15/56 ......ceevuen [errennn . 09/15/2024 . | Paydoun ... 0 ..68,547 |.. . 10/15/2056 . [1.A FE .
..46616Y-AA-2 |HENDR 2012-2A A 3.840% 10/15/59 ......ccooeun [oeeennn . 09/15/2024 . | Paydoun ... 0 ..85,5%8 |.. . 10/15/2059 . [1.A FE .
..46617A-AA-3 |HENDR 2012-3A A 3.220% 09/15/65 ........eeuun [oeeennn . 09/15/2024 . | Paydoun ... 0 . 09/15/2065 . [1.A FE .
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 ........ccoe [oennnn . 09/15/2024 . | Paydoun ... 0 . 03/15/2063 . [1.A FE .
..46618A-AA-2 |HENDR 2014-2A A 3.610% 01/17/73 ....ooees [ oennnn . 09/15/2024 . | Paydoun ... 0 . 01/17/2073 . [1.A FE .
..46618H-AA-7 |HENDR 2014-3A A 3.500% 06/15/77 ............. [..ccens . 09/15/2024 . | Paydoun ... 0 . 06/15/2077 . [1.A FE .
..46618L-AA-8 |HENDR 2015-1A A 3.260% 09/15/72 .....ccceeee [ornnnn . 09/15/2024 . | Paydoun ... 0 . 09/15/2072 . [1.A FE .
..46619R-AA-4 |HENDR 2015-2A A 3.870% 03/15/58 .. 09/15/2024 . |Paydown 0| . 03/15/2058 . [1.A FE .
..46619X-AA-1 |HENDR 2015-3A A 4.080% 03/17/70 .. 09/15/2024 . |Paydown 0| . 03/17/2070 . (1.A FE .
..466288-AJ-2 | JPMAC 2006-WF1 A6 6.500% 07/25/36 09/01/2024 . |Paydown 0| . 07/25/2036 . [1.A FM .
..46646R-AL-7 | JPMDB 2016-C4 XA  0.827% 12/15/49 ......cccco. [oeennn . 09/01/2024 . | Paydoun ... 0 . 12/15/2049 . [1.A FE .
.. 46648H-AN-3 | JPMMT 2017-2 A13  3.500% 06/25/47 ......cccct [oeennnn . 09/01/2024 . | Paydoun ... 0 . 06/25/2047 . [1.A ........
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . R [ . 09/01/2024 . | Paydoun ... .0 . . 12/25/2048 . [1.A ........
..46649H-AY-8 | JPMMT 2017-6 B1  3.774% 12/25/48 ............. [.oeeen . 09/01/2024 . | Paydown . 12/25/2048 . [1.A ........
JP Morgan Mortga20191 2019-1 B1  4.483%
.. 46650H-AN-8 1 05/25/49 .....evuiin [ . 09/01/2024 . | Paydown . 056/25/2049 . [1.A ........
..46652H-AC-0 | JPMIM 2020-ATRT A3 3.000% 02/25/50 ......... [.ceeenn . 09/01/2024 . | Paydoun ... ... (1,528) | . (1,528) |... . 02/25/2050 . [1.A ........
..46653J-BU-4 | JPMMT 2020-5 B1 ~ 3.571% 12/25/50 [ [P . 09/03/2024 . | Paydoun ... [ R . . JUR . oo (1,486) ). 0 [ (1,4868) ... . 12/25/2050 . [1.A ........
..46653L-CK-0 | JPMMT 2020-LTV2 B4 4.012% 11/25/50 ......eee [.eennnn . 09/01/2024 . |Paydoun ......ooooeeiiiiiins e e 3,963 |oeeiiiiinns 3,063 [oeueeennnnne 3,375 [ (VO [ R 21 J N | I R 588 . 11/25/2050 . (1.B ........
JP Morgan Mortga202110 2021-10 A4~ 2.500%
LAB654A-AF-6 | 12/25/51 oo [ . 09/01/2024 . |Paydoun .....coooeviiiiiiins v e, 208,706 |.......... 208,706 |........... 213,798 |........... 213,326 [oeevninnnnnne [V R (4,620) |.eeeeeeeeeenns [V R (4,620) . 12/25/2051 . [1.A ........

. 08/25/2052 . |1.A ........
. 07/30/2047 . |2.B FE ....
. 04/30/2052 . |2.B FE ....
. 03/25/2042 . |1.A FE ...

. 13,770 | 13,770 ...

)

..46655D-BY-7 | JP Morgan Mortga20222 ~ 2.500% 08/25/52
..477600-AB-9 | JIMMY 2017-1A A211 ~ 4.846% 07/30/47 .
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52
..48249Y-AA-3 | KSBA 2016-1 A 2.297% 03/26/42
LAD Auto Receiva20221A st 2022-1A A 5.210%
..501687-AA-5 | 08/15/27 oo [ . 09/15/2024 . | Paydown
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 .....ceeevees | weeennn . 09/01/2024 . | Paydoun ...
..52621H-AD-5 |LMT 2006-9 1A4  5.750% 01/25/37 .....coceeeiis | aenennn . 09/01/2024 . | Paydoun ...
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 ........ccounr |eeeeenn . 09/01/2024 . | Paydoun ...
..52623K-AJ-3 |LXS 2006-17 WF5  6.450% 12/25/42 ............. | .eeeees . 09/01/2024 . | Paydoun ...

. |- 09/01/2024 . [Paydoun ...
07/30/2024 . | Paydoun
07/30/2024 . | Paydoun
....... . 09/25/2024 . | Paydown ...

o o oo

).

o
o

. 06/15/2027 . |1.A FE ...
. 11/25/2036 . [1.G FM ...
. 01/25/2037 . |3.A F ....
. 06/25/2036 . [1.A FM ...
. 12/25/2042 . |1.A FM ...

........... 319,744
.2,313 ...
(12
L2,311 .
....369 |....
....5,795 |....

o ocooo

oo ocooo

..52524M-AV-1 | LXS 2007-9 WF3  6.820% 04/25/37 ....ccovuvnns | eeeenn . 09/01/2024 . |Paydown ... .. . . . 04/25/2037 . [1.A FM ...

..52524P-AL-6 |LXS 2007-6 3A5  5.720% 05/25/37 ......ccceees | aenennn . 08/01/2024 . | Paydoun ... R . ceeeeennnn.. 3,806 .. .. .. . 4,286 |.. 0 ... 114 . 05/25/2037 . |1.A FM ...

..526057-BV-5 |LENNAR CORPORATION ~ 4.750% 05/30/25 .......... | .eeeees . 08/13/2024 . [Various .........cocoevveens foereeniininininnins foeees 6,067,146 |........ 6,005,000 |........ 6,005,000 |........ 6,005,000 [...oeeerennnnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foueeees 6,095,000 [.eeeeeiunnnns 0 [...... (27,854) |....... (27,854) |........... 204,267 . 05/30/2025 . |2.B FE ...
LSTAR Commercial20153 e Trus 2015-3 B

..54910J-A0-7 |3.266% 04/20/48 .....ceevviiiiiiiiiiieeeiiiiens [ e . 09/01/2024 . [Paydown .....oovviveeeinin [oeneniiiiieieniis [ 107,011 |.......... 107,011 oo 104,737 | 106,108 [..eeeeeennnnns 0 foreeeans 903 [oveeiaeinnns 0 foreeians 903 [oreeraeinnns 0 foeeeenne 107,011 fooeeeeeinns (U IO 0 foreeeieiinnns [ PP 2,467 |. 04/20/2048 . |1.A ........

MORGAN STANLEY FIXED INC

132,704 .. .. 7,419 |. 05/01/2028 . |4.C FE ....

..55916A-AA-2 | MAGIC MERGECO INC ~ 5.250% 05/01/28 .......... |.eeeeen . 09/16/2024 .

.... 161,000

..576434-Ri-6 | MALT 2004-5 B1 ~ 6.383% 06/25/34 .......ccvvee | eveennn . 09/01/2024 . |Paydoun ... [ O . R .0 . . ..29,655 |.. ..1,781 |. 06/25/2034 . |4.B FM ....
..58013M-FP-4 | MCDONALD'S CORP  3.500% 07/01/27 .....cccevunr | vveenn . 07/30/2024 . [TD SECURITIES ....ovvvvves foereeiiiiiiniiiiis feeeens 9,185,360 |........ 9,500,000 |........ 9,548,865 |........ 9,523,925 [....vvnnnnnnn 0 fens (4,083) |..eeeeeeeennnn [V O (4,083) |..ceeeeeeennns 0 fnns 9,519,843 |.....ceenne 0 f..... (334,483) |...... (334,483) |........... 360,208 |. 07/01/2027 . |2.A FE ....
Mello Mortgage C2022INV2ccepta 2022-INV2 A15
..58540-BU-7 |3.000% 04/25/52 .......eevveiiiiiiiiieiiiiiiiieees | eeeees . 09/01/2024 . [Paydoun ......ccevvereiiiis feerniiiiiiiiiniiis [ 16,280 |............ 16,280 [..ooconees 13,548 |...eoen 13,550 |..ocvveeennnne [V IO 2,730 [ooeeiiiiinens [V IO 2,730 [ooeeiiiiiinns [V 16,280 [..vvvvvvvnnnnns (VO 0 | U 320 |. 04/25/2052 . [1.A ........
..58769J-AV-9 | MERCEDES-BENZ FIN NA  5.590% 07/31/26 ....... | ...c... . 07/30/2024 . [Various ..........cccceeeees foeeeeiiiinnnnneniies foeeeeenne 900,635 |.......... 900,000 |.......... 900,000 |-.eevevieeeinnnns [ IO 0 foreeeiiiiias (O O 0 foreeeiiiiinas (O O 0 foeeenne 900,000 |...oceveeennns 0 foeeiinns 635 |.eieenns 635 [oeeeieiiiiiiinns 0 . 07/31/2026 . |1.F Z .....
Redemption 100.0000
..59524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |....... L 08/01/2024 . [ .eeeeiiiiiiiiiiieeiiieees [ [ 185,333 |...ceeeens 185,333 |........... 185,333 |........... 185,333 |..oeveeennnnes 0 foreeeiiiiias (O IO [ OO (O O 0 foeeeenne 185,333 [coeeeeiiinns (O O 0 foreeeiiiiias 0 foeeiinns 10,510 (. 08/01/2025 . |1.D FE ....

..59981H-AB-7 | MCMLT 2017-1 M1 3.250% 11/25/58 ........cc0ev |eeeeees . 09/01/2024 . [Paydown ....oooovvvereeiiisn Joveeiiiiiiiiiiiiiin e 628,214 |........... 628,214 |.......... 610,106 |.......... 627,018 |....oeeeen.. 0 foeeennn. 119 e 0 feeennn. 1196 e 0 forreeennn. 628,214 |.....oeeennnn [V PPN [V 0 foeeiinnns 12,959 |. 11/25/2058 . [1.A ........
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12’603

....67 . 04/30/2051 . |2.C FE ....
R .0 .. 2,741 |. 01/30/2053 . |2.C FE ....
....... (12,008) |........... 180,493 |. 05/01/2028 . |1.G FE ....

..64016N-AA-5 | NBLY 2021-1A A2 3.584% 04/30/51
..64016N-AE-7 |NBLY 2023-1A A2  7.308% 01/30/53

....... . 07/30/2024 . |Paydoun ...
07/30/2024 . | Paydoun

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
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..616900-AC-3 | MSBAM 2015-C23 ASB  3.398% 07/15/50 ......... [..oc.n . 09/01/2024 . | Paydoun ... . 1,033,087 1,034,097 |.... ... (1,061) ] . (1,081) ... 0 . . 07/15/2050 . [1.A ........
..61690Y-BS-0 |MSC 2016-BNK2 ASB  2.860% 11/15/49 .......... [....... . 09/01/2024 . | Paydoun ... ... 95,172 ...95,621 ... (449) ... .0 . 11/15/2049 . (1.A ........
..616910-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 ....oooeeeees [ornnnn . 09/01/2024 . | Paydown 0 . 10/15/2051 . [1.A ........

MORGAN STANLEY 2006-12XS ASA  6.592%
LB1749E-AF-4 1 10/25/36 .ooooeeeiiii [ . 09/01/2024 . | Paydown 0 . 10/25/2036 . [1.A FM ....
..61752R-AJ-1 | MSM 2007-3XS 2A3S  6.358% 01/25/47 JU I . 09/01/2024 . | Paydoun ... 0 . 01/25/2047 . (1.A FM ...
. 61767F-BB-6 |MSC 2016-UB11 XA 10 1.569% 08/15/49 ........ [....... . 09/01/2024 . | Paydoun ... 0 . 08/15/2049 . [1.A FE ....
..62482B-AA-0 | MOZART DEBT MERGER SUB  3.875% 04/01/29 .... |....... . 09/16/2024 . | WELLS FARGO 0 . 04/01/2029 . [3.C FE ....
..62042K-AA-4 |NRPMT 2013-1 A1 3.250% 07/25/43 .......evvvnn [eeeennn . 09/01/2024 . | Paydown 0 . 07/25/2043 . [1.A ........
0
0|

..670346-AP-0 | NUCOR CORP  3.950% 05/01/28 ... . 09/27/2024 . [Various ...........cceveees feereeiiinninnnennins feees 4,978,400 |........ 5,000,000 0 [ 4,990,406 |..

Onslow Bay Finan2022J1 2022-J1 B
LBTTBI-BD-0 | 02/25/52 ...vvveeeeeiiiiiieieiiiieeee e [ eeeees . 09/01/2024 . [Paydoun ......cccvveernenn foreniiiiiiiiinn e 1110 |, 1,110 .. 1,110 .. . 02/25/2052 . 1.C FE ....
..682680-BR-3 | ONEOK INC ~ 5.000% 03/01/26 . 09/11/2024 . | STIFEL NICHOLAS . . 7,031,500 ..7,000,000 .6,998,433 . 03/01/2026 . |2.B FE ....

. 09/25/2043 . [1.A ........
. 09/01/2025 . |3.B FE ....

..693456-AN-5 | PMTLT 2013-J1 B1 ~ 3.531% 09/25/43 .
..69354N-AC-0 | PRA GROUP INC  7.375% 09/01/25
PFP 111 20218 2021-8 AS  6.447%

..69357X-AC-5 | 08/09/37
..69371V-AA-5 | PSMC 2018-1 A1 3.500% 02/25/48

09/01/2024 . | Paydoun
....... . 09/04/2024 . [Call

o o oo

. 08/09/2037 . |1.A FE ...
. 02/25/2048 . |1.A ........

1,368,424 |....
L4179

1,368,424 |..
... 4,187 |..

....... . 09/14/2024 . | Paydown ...
....... . 09/01/2024 . |Paydoun ...

..69371V-Al-9 | PSNC 2018-1 A12  3.500% 02/25/48 ............. |.eeeeen . 09/01/2024 . [Paydown ......cccvveiiiiiis feneiiiiiieeeei [ 80,706 f...........30,706 |............29,606 |............ 30,881 |0 e 126 0 [ 126 [0 | 30,706 . 02/25/2048 . |1.A ........
PSMC Trust 20212 2021-2 A3 2.500%

..B69376C-AC-8 |06/25/51 ...evveiieiiiiiiieeeiiie e e . 09/01/2024 . [Paydown .....cccveiiiiiiiis [t [, 235,176 |oeeeeens 235,176 |........... 203,905 |........... 206,555 |...cuveeeen. 0 foueeees 29,622 |....uveeeennn. 0 foeeeees 29,622 |....uveeennnn. 0 [ 235,176 |oeeveeeennns [ IR [V O, [ PR 3,924 |. 05/25/2051 . [1.A ........

..719510-AA-0 | PHYSICIANS REALTY LP  4.300% 03/15/27 ....... | .eereen . 07/12/2024 . [ SMBC NIKKO ...ovvveveaeiis feeeeeiiiiiieeeis feeees 4,917,750 |........ 5,000,000 |........ 4,983,850 |........ 4,994,083 |............... 0 foreeeans 939 [oveeieiiinnns 0 foreeians 939 [oveeiaiinins 0 foueeees 4,995,022 ..o 0 [...... (77,272) |....... (77,272) |- 184,167 |. 03/15/2027 . |2.A FE ....

Redempt ion 100.0000

..73019#-AB-8 |PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... [....... . 09/13/2024 . | evveniiiiie L P | < T N O | Y 0 . 09/13/2027 . {1.D ........
..T47262-AY-9 |QVC INC ~ 4.750% 02/15/27 ....oevveeenniiiieeaaes | aeeeen . 09/11/2024 . [Various ... eeeireeeeeeen 0 [0 (296,200) | (296,200) . 02/15/2027 . |4.B FE ....
..T47262-AZ-6 |QVC INC ~ 4.375% 09/01/28 ...ooevvieiiiiiiiiaans | eeeeens . 09/11/72024 . [Various .........coeevvvnns feenemnnnnnnnnennnnn [een 1,114,878 L. 1,383,000 |........ 1,383,000 |........ 1,383,000 |..ovevreeeen0 foeeeenniinnn 0 fiiiiiii 0 e 0 Ll 0 s 1,383,000 [..ovveiieennnn0 e (268,123) |...... (268,123) . 09/01/2028 . |4.B FE ....

...0 . 06/25/2036 . |3.C FM ....

..T4922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .......... |....... . 09/01/2024 . | Paydoun ...

103,246 |.... 103,272 |..

..T4%68R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 T R . 09/25/2024 . |Paydown ... e 103,272 .. ..103,272 |... ..103,256 |......oen. . . 10/25/2063 . |1.A FE ...
..756109-BE-3 |REALTY INCOME CORP  4.625% 11/01/25 ......... |....... . 08/16/2024 . [RBC/DAIN ..ooeeeeiiiiiiiies foeieiiiiiiceees e 2,489,000 |........ 2,500,000 |........ 2,489,872 |........ 2,495,115 |0 [ 1,642 |0 [ 1,642 |0 2,496,757 |.. . 11/01/2025 . |1.G FE ...
..760759-AU-4 |REPUBLIC SERVICES INC ~ 2.500% 08/15/24 ..... |....... . 08/15/2024 . [Maturity .....oooooviiiies foovenniiiiieenis [ 2,350,000 |........ 2,350,000 |........ 2,382,457 |.vviiieiiiiinn 0 o0 7,544 0 704 0 e 2,350,000 |.. . 08/15/2024 . |2.A FE ....

. 09/25/2033 . [1.A FM ...
. 03/25/2036 . |[1.E FM ....

..25,790 |..
1,973

..76110W-S2-0 | RASC 2003-KS7 Al5  4.012% 09/25/33 ...
..761118-XQ-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 .

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

... 25,790
..1,973

...25,790
2,797

coocooo oo oo

..76111X-ZU-0 |RFMSI 2005-S7 A4  5.500% 11/25/36 .... . 09/01/2024 . | Paydoun ... ... 128 ....6,022 ...128 | . 11/25/2035 . |[1.A FM ...
..761713-BG-0 | REYNOLDS AMERICAN INC ~ 4.450% 06/12/25 ...... |....... . 09/04/2024 . 3,086,050 |........ 3,100,000 |........ 3,090,607 |.... 0 e 3,099,122 |.. .. 100,780 |. 06/12/2025 . 2.A FE ....
..780082-AD-5 |ROYAL BANK OF CANADA ~ 4.650% 01/27/26 . wenenee |- 09/13/2024 . | Various 10,023,100 10,000,000 ..9,978,600 |. 0 .9,996,470 528,292 |. 01/27/2026 . |1.G FE ....
..78016E-ZV-2 |ROYAL BANK OF CANADA ~ 5.690% 07/29/24 ....... |....... . 07/29/2024 . (Maturity . JURN USRI RN 4,400,000 |........ 4,400,000 |........ 4,393,312 |.... 0 e 4,400,000 |.. ...190,741 |. 07/29/2024 . [1.E FE ....
NATIONAL BANK OF CANAD;
..78016H-28-2 |ROYAL BANK OF CANADA ~ 5.200% 08/01/28 ...... |....... . 09/24/2024 . 2,059,019 21,977,193 |.... .0 | 1,977,316 |.. 121,427 |. 08/01/2028 .
..78419C-AG-9 | SGOMS 2016-C5 XA 1.982% 10/10/48 .... 09/01/2024 . | Paydoun w0 ..191,854 |. 0 . 74,249 |. 10/10/2048 .
..78471K-AE-1 | SFPMT 2016-1A 1A4  3.000% 11/25/46 09/01/2024 . | Paydoun ..6,5% .6,124 |. 0 132 |. 11/25/2046 .
..81745B-AN-5 | SENT 2013-6 B2 ~ 3.522% 05/25/43 . 09/01/2024 . | Paydoun 26,166 26,093 |. 0 . 05/25/2043 .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 .......cccees | vveennn . 09/01/2024 . [Paydown ......cccvviiiiiins foreeieii e 1,119 ....1,00 |.... .0 | . 07/25/2043 .
..81745J-AA-6 | SEMT 2013-11 A1 3.500% 09/25/43 ........ccees | eeeenn . 09/01/2024 . | Paydown ... ... 30,965 ...30,065 |.... .0 . . 09/25/2043 .
..81745J-A0-1 | SEMT 2013-11 B3 3.654% 09/25/43 O [ . 09/01/2024 . | Paydoun ... o foeene.... 85,460 ... oeeennen... 84,620 ... .0 . . 09/25/2043 .
..81745N-AJ-8 | SEMT 2014-1 B2 4.463% 04/25/44 .......oooeee | oeeenen . 09/01/2024 . [Paydown ....oooovvvereeiiisn Joveeiiiiiiiiiiiiiin e 113,839 |..........113,839 |...........114,305 |........... 113,815 Ofueeeneenn e 0 e 113,839 [0 0 s . 04/25/2044 .
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..817450-AB-8 | SEMT 2015-1 A2 3.000% 01/25/45 ... . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 1,268 ....1,268 ... 1,264 ... .0 . ...1,268 |.. . 01/25/2045 . [1.A ........
..81745R-AH-3 | SEMT 2013-3 B2 ~ 3.530% 03/25/43 ......evvvvvnns [eeeennn . 09/01/2024 . | Paydoun ... ... 19,762 ...19,762 ...20,131 |.... .0 . ..19,762 |.. . 03/25/2043 . [1.A ........
..81746D-AG-5 |SEMT 2017-5 A7 ~ 3.500% 08/25/47 .......eevvven [ereennn . 09/01/2024 . | Paydoun ... .. 141,498 .. 141,498 ..140,510 |.... .0 . 141,498 |.. . 08/25/2047 . [1.A ........
..81746N-AU-2 | SEMT 2016-3 A19  3.500% 11/25/46 ............. [..ccees . 09/01/2024 . | Paydoun ... ... 18,362 ... 18,362 ...18,861 |.... .0 . . 11/25/2046 . [1.A ........
..81746T-CB-9 | SEMT 2017-1 B1  3.602% 02/25/47 .......eevvven [errennn . 09/01/2024 . | Paydoun ... ... 21,266 ...21,266 e 21,69 ... .0 . . 02/25/2047 . [1.A ........
..81746X-AU-0 | SEMT 2017-3 A19  3.500% 04/25/47 ............. [....... . 09/01/2024 . | Paydoun ... .. 24,025 ... ...24,025 |... ...23,600 |............ 23,205 |.... .0 . . 04/25/2047 . (1.A ........
..81747E-CD-7 |SEMT 2018-CH2 B1A  3.750% 06/25/48 .......... [....... . 09/01/2024 . |Paydoun .....cooeeeiiiiiiins v e 100,334 |........... 100,334 |........... 106,824 |........... 105,546 (VI RN {174 ) F | B SN . 06/25/2048 . [1.A ........
Sequoia Mortgage20194 2019-4 B3  3.773%
L 817480-CD-5 | 11/25/49 oo [ . 09/01/2024 . |Paydoun ......oooeveiiiiiins Jooveniiniiiiinnnnnns foveeenn 4,866 [onniiiinnnn 4,866 [oniiiiinnnn 4,276 [ 0 e [V 590 |oveiiiiiiiinnns 0 . 11/25/2049 . [1.A ........
Sequoia Mortgage20216 2021-6 A4  2.500%
..B1748Y-AD-4 | 10/25/51 .ooooeieiiiiiii [ . 09/01/2024 . | Paydoun ... ....(5,438) |. .0 . . 10/25/2051 .
..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 09/01/2024 . |Paydown . (95) ] 0 . 07/25/2043 .
..82281E-CK-1 |SCOT 2016-1 1A19  3.500% 11/25/46 . 09/01/2024 . |Paydown 0 . 11/25/2046 . [1.A .
..824348-B0-8 | SHERWIN-WILLIAMS CO/THE ~ 4.050% 08/08/24 08/08/2024 . (Maturity . 0 . 08/08/2024 . |2.B FE
..82568N-AC-5 |SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 .... 07/30/2024 . | JEFFERIES & CO K 0 . 10/01/2027 . |5.B FE
..842587-DC-8 | SOUTHERN CO  4.475% 08/01/24 08/01/2024 . [Maturity .......... . 3,275,000 ..3,275,000 ..3,268,548 |. K 0 .3,275,000 . 08/01/2024 . |2.B FE
..87227L-AA-5 | TCF NATIONAL BANK ~ 4.125% 07/02/29 .......... [....... . 07/02/2024 . | Call 100.0000 ... foeenniiiiiiiiiiin oo 3,000,000 |........ 3,000,000 |........ 2,043,750 |........2,954,115 |.... .0 . 2,957,862 |.. . 07/02/2029 . |2.A FE
..89173C-AB-3 | TPMT 2016-5 A2 3.250% 10/25/56 .............. [..cces . 09/01/2024 . | Paydoun ... .. 977,514 ..990,899 |.... .0 . . 10/25/2056 . [1.A ........
..89177B-AA-3 | TPMT 2019-1 A1 3.750% 03/25/58 .......ccvvvee [orennn . 09/01/2024 . | Paydoun ... ...81,716 .81, O ) < T .0 . . 03/25/2058 . [1.A ........
..89177W-AB-5 | TPMT 2019-MH1 A2~ 3.000% 11/25/58 ............ [....... . 09/01/2024 . |Paydoun .......oooeeeiiiiins Jeniieiiinin | 1,941,542 |........ 1,941,542 |........ 1,988,412 |........ 1,944,368 0 . 11/25/2058 . [1.A FE .
DAIWA SECURITIES AMERICA
..89236T-LL-7 |TOYOTA  4.650% 01/05/29 .......covvvveeeeeeeennns [ L 07/02/2024 . | eveeeiiiiniiiiiiiininiiiiinns e | 1,201,179 |........1,218,000 |........ 1,218,524 |.... 0 e .0 . ...0 . 01/05/2029 . [1.E FE .
..89680H-AA-0 | TCF 2020-1A A 2.110% 09/20/45 . |- 09/20/2024 . | Paydoun ... ..106,236 |. 0 0| .0 . 09/20/2045 . 1.F FE .
..B9680H-AE-2 | TCF 2021-1A A 1.860% 03/20/46 ............... [....ce. . 09/20/2024 . | Paydoun ... .0 . 0 0 . 03/20/2046 . 1.F FE .
..90276X-AS-4 |UBSCM 2018-C11 ASB  4.119% 06/15/51 ......... [....... . 09/01/2024 . | Paydoun ... .0 . 0 0 . 06/15/2051 . [1.A ........
..90278L-A-9 | UBSCM 2018-C15 ASB  4.197% 12/15/51 ......ev [.eeenn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 12/15/2051 . [1.A ........
..00278L-AZ-2 |UBSCM 2018-C15 XA  1.049% 12/15/51 .......c.. [.eennn . 09/01/2024 . | Paydoun ... .0 . 0 .. 0 . 12/15/2051 . [1.A FE .
..90353K-Al-9 | UBSCM 2018-C13 ASB  4.241% 10/15/51 ......oev [eennns . 09/01/2024 . | Paydoun ... ..315,697 |... ..325,167 |...........318,765 |.... .0 . 0 e .315,697 |.. K 0 s . 10/15/2061 . [1.A ........
..92343V-DS-0 | VERIZON COMMUNICATIONS ~ 5.012% 04/15/49 .... |....... . 07/10/2024 . |US BANCORP .......evvvvvnnn |oovereeennnnnnnnnnns [200002.3,502,550 | 3,618,000 |........ 3,527,721 |........ 3,536,688 0 [V R 3,537,530 [..eevvvrnnnnnns 0 f...... (34,980) |....... (34,980) |........... 133,986 |. 04/15/2049 . |2.A FE .
Redemption
..02783#-AA-4 | VA INT'L GATEWAY PP 3.930% 06/30/30 ........ [....... . 09/30/2024 . | eeiiiiiiiiie 0 0 . 06/30/2030 . [1.F PL .
..920227-2G-0 | WAMU 2003-85 1A4 ~ 5.500% 06/25/33 .......cccee [oeeeenn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 06/25/2033 . [1.A FM .
..93034F-EQ-1 |WMALT 2005-9 2A4  5.500% 11/25/35 ......ccccet [eeennnn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 11/25/2035 . [1.A FM .
..93035B-AH-3 | WMALT 2006-5 3A6  6.768% 07/25/36 ........... [.eeeenn . 09/01/2024 . | Paydoun ... .0 . 0 0 . 07/25/2036 . [1.A FM .
..940831-AA-9 | WFMBS 2019-3 A1 3.500% 07/25/49 ............. [..cces . 09/01/2024 . | Paydoun ... ....6,821 |... 6,917 | 7,326 ... K .0 . 0 . .6,821 K .0 . . 07/25/2049 . [1.A ........
.. 94989M-AF-6 | WFCM 2015-NXS2 ASB  3.461% 07/15/58 ......... [..ooenn . 09/01/2024 . |Paydown .......cooeveevniies |oeveiinnnnnnnnnnnnns | 1,015,526 |, 1,015,526 |........ 1,045,978 |........ 1,016,822 |............... 0 fens (1,296) |.oeoeeeeeenns 0 0 fnns 1,015,526 |....cceennnnnn (VN 0 | [V 23,382 . 07/15/2058 . |1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A1
..95003H-AA-7 |2.500% 08/25/51 . 09/01/2024 . | Paydown ...85,179 |... ...eeernn... 83,626 ... .. . 08/25/2051 . [1.A ........
..950400-AC-8 |WELLTOWER INC ~ 4.250% 04/01/26 .. . 08/16/2024 . | GOLDMAN SACHS ... ..4,951,450 |........ 5,000,000 |........ 5,102,500 |........5,024,696 |...........ccc.0 [oeeeeees (7,580) |ooeeeeiiiiinn 0 e (7,580) [vvviiiiiinnnnn 0 funiees 5,017,166 |.. . 04/01/2026 . |2.A FE
WILSHIRE MTG LOAN TR 1997-2 M3 7.770f
..971885-AP-3 | 05/25/28 . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 1,989 ... 1,989 2,022 i 1,187 ...1,989 |.. . 05/25/2028 . [1.A FM .
..97652P-Ali-1 | WIN 2014-1 B3~ 3.927% 06/20/44 .. . 09/01/2024 . | Paydoun ... .. 115,298 115,298 17,152 |........... 117,082 |.... 116,298 | . 06/20/2044 . (1.A ........
Zaxby's Funding 20211A 2021-1A A2
e e U LT 1 PP [P . 07/30/2024 . | Paydoun ... . 07/30/2051 . 2.B FE .
..009090-AA-9 | ACACN 2015-1A PTT ~ 3.600% 03/15/27 .. A..... . 09/15/2024 . |Various ... . 03/15/2027 . [1.F FE .
BMO CAPITAL MARKETS CORP
..380355-AH-0 | GOEASY LTD  9.250% 12/01/28 ...........cc...... A..... . 09/16/2024 . | ..uviiiiiiiiiiiiiiiiis . 12/01/2028 . |3.C FE
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HILLTOP SECURITIES INC.
..683715-AD-8 |OPEN TEXT CORP  3.875% 12/01/29 .......oovees |Aueees [ 0971672024 . [ coeeeennnneeeiiiieeeeeeii o e 214,719 |........... 295,000 |........... 249,865 252,511 [0 e 4,261 |ooveiiinns (O PO 307} I NN | ) A 256,771 |eevveies 0 |eeee.. 17,948 |........ 17,948 |.....oeeeeile 9,082 |. 12/01/2029 . |3.B FE ....
GEMS MENASA KY LTD/GEMS GEMS MENASA CAYMAN
. 000000-00-0 [LTD  7.125% 07/31/26 ...evvvvvvvvnnnnnnnnns D..... . [Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn e 290,000 |........... 290,000 |.....eeenns 279,488 282,284 |....covvnennnl0 [ 1,605 [ooooiiieinnnnns 0 foveereeen 1,605 [oenniiiiiinnnn 0 s 283,889 . 07/31/2026 . |4.B FE ....
Redemption 100.0000
. 000000-00-0 |MINEJESA CAPITAL BV~ 4.625% 08/10/30 D..ooe [ 08/1072024 . [ eeveenneeiiiiees [ e 42,1200 2,120 |ooeeenennns 38,270 39,420 |oooiivviinnnnn0 [ - (00 I PO o Y R~ (14 I ISR | B RN 42,120 . 08/10/2030 . |2.C FE ..
..00774M-AV-7 | AERCAP IRELAND CAP/GLOBA  2.450% 10/29/26 .. |D..... . | JEFFERIES & CO ... 112,000 ... 710,804 |.......... 711,306 |.... .. 167 |. 0. 111,473 .. . 10/29/2026 . |2.A FE ..
..05682V-AE-5 [BCC 2018-2A B 7.141% 07/19/31 ......... D..... . | Paydoun ..5,000,000 ..5,000,000 |........5,000,000 |.... .0 .5,000,000 |.. . 07/19/2031 . |1.C FE ..
BDS Ltd 2021FL10 2021-FL10 A
..07335Y-AA-4 | 12/16/36 D..... . [Paydown .......cooennnns 4,676,077 |........ 4,676,077 |........4,676,077 |.... .0 LV R | R | B FONN 4,676,077 |.. . 12/16/2036 . |1.A FE ..
..103730-BZ-2 |BP CAPITAL MARKETS  4.970% 10/17/29 . . [CITIGROUP GLOBAL MKTS .. |. ..2,321,000 ..2,320,559 |. 0. 0 | 0 . 2,320,559 . 10/17/2029 . |1.E FE ..
.. 10554N-AB-4 | BRASKEM IDESA SAPI ~ 6.990% 02/20/32 . . [J P MORGAN SEC .. 107,716 . 137,000 ...93,434 |. 95,168 |. .2,262 | 0 ..97,430 . 02/20/2032 . |4.B FE ..
.. 12548R-AC-8 [CIFC 2014-2RA A2  7.145% 04/24/30 . . [Paydoun ... . 6,250,000 ..6,250,000 ..6,250,000 |. .6,250,000 |. 0 0 .6,250,000 . 04/24/2030 . |1.A FE ..
..12807C-AA-1 [CAl 2020-1A A 2.220% 09/25/45 ................ |D..... . [Paydown ... .. 212,500 212,500 212,452 |oeeennnnn. ... 163 |. .0 ....212,500 |.. . 09/25/2045 . |1.F FE .
Canyon Capital C20203A 2020-3A C
..13876R-AG-9 |01/15/34 . [Paydown ........ooeunnins . 1,000,000 |........1,000,000 |...........994,000 |...........994,354 [...............0 [ecererns 5,646 | .0 . 01/15/2034 . |1.F FE
..17186H-AG-7 |CIMPRESS NV 7.000% 06/15/26 . .. . [Call 100.0000 N .. 355,000 .(3,240) | . 06/15/2026 . |4.C FE
.. 225460-AP-2 |CREDIT SUISS NEW YORK  3.625% 09/09/24 D..... L[Various ...oeeeeiiiiiiinnnns . 4,048,000 ...(9,428) |. .0 . . 09/09/2024 . |1.E FE
FS Rialto Issuer2021FL3 2021-FL3 A
..30323C-AA-8 | 11/16/36 . [Paydown ... 2,047,012 2,047,012 2,046,738 |.... Ll 213 0 e 278 0 2,047,012 |.. . 11/16/2036 . |1.A FE ..
..38174Y-AA-3 [ GOCAP 2015-24A AR 7.104% 11/05/29 .. . [Paydoun . 1,980,644 1,980,644 1,980,644 |. 0 0 . 1,980,644 . 11/05/2029 . |1.A FE ..
..45262B-AA-1 | IMPERIAL BRANDS FIN PLC ~ 3.125% 07/26/24 . [Maturity . . . 665,000 N ..1,918 | 0 665,000 . 07/26/2024 . |2.B FE ..
..45685N-AA-4 | ING GROEP NV  4.625% 01/06/26 ........... . [UBS WARBURG . ..4,000,000 |........ . eeenn-3,996,6% |.... IR 1,080 |. 0. eeenn.. 3,997,775 |.. . 01/06/2026 . |1.G FE ..
..500631-AH-9 [KOREA ELECTRIC & POWER  7.000% 02/01/27 .... |D..... .| JPM FUNDS RECAP ....ccvvvn |vvniniiiiiiiinnnns 1,051,690 1,000,000 |........ 1,069,280 1,016,795 |..ocevveeeennnn0 fnenns (2,746) |.eevvnnnanne [V PO 070 £:1-) 1 FON | ) A, 1,014,049 . 02/01/2027 . |1.C FE .
MF1 Multifamily 2021FL6 Mortga 2021-FL6 A
..55283T-AA-6 [6.311% 07/16/36 ......cevvvvnnvriviinnnnniiiinnnnn | Deni CfPaydown ..o [ 784,381 |........... 784,381 |......eeent 771,390 YU TV ETA P | ) F, 8,624 |.ieeennn0 | 8,624 |0 il 784,381 . 07/16/2036 . |1.A FE .
MF1 Multifamily 2021FL7 Mortga 2021-FL7 A
..55284A-AA-6 6.209% 10/16/36 ....ovvvvivvnniiiiiiiiiinnns D..... fPaydown ... [ 594,874 |........... 594,874 |........... 594,874 594,874 [....ccovveennn0 oot [V | R 1 R | N AN 594,874 . 10/16/2036 . |1.A FE .
Redemption 100.0000
..552921-AA-8 | MC BRAZIL DWNSTRM  7.250% 06/30/31 .......... |D.eee [ 07/02/2024 . [ .oeeeennnneiiiiiiieeeieiies [ s 4,098 ... 4,008 L 4133 L4127 ... .0 w0 ] ...4,008 |.. . 06/30/2031 . |4.A FE ..
..60920L-AQ-7 |MONDELEZ INTL HLDINGS NE  0.750% 09/24/24 .. . [Maturity . .. 250,000 ..250,000 ..249,603 |. 0 0 0| .250,000 . 09/24/2024 . |2.B FE ..
..63906Y-AB-4 |NATWEST MARKETS PLC  0.800% 08/12/24 .. . [Maturity . . 4,653,000 .. 4,653,000 ..4,645,407 |. L0 0 0| . 4,653,000 . 08/12/2024 . |1.E FE ..
..715604-AA-2 |PERU LNG SRL  5.375% 03/22/30 ............ . . [Various ... .5,000,000 ..5,000,000 ..5,013,000 |. .5,005,380 |. 0 0| .5,000,000 . 03/22/2030 . |4.B FE ..
..865620-BM-1 [ SUMITOMO MITSUI FINL GRP  2.696% 07/16/24 . |Maturity . R 2,450,000 2,450,000 |........ 2,448,775 |.... 0 .0 PV IO 2,450,000 |.. . 07/16/2024 . |1.G FE .
Redempt ion 100.0000
..870674-AA-6 | SWEIHAN PV POWER CO PJSC  3.625% 01/31/49 s s I .0 w0 ] s .. . 01/31/2049 . |2.A FE ..
..87244C-AJ-5 [CHWML 2016-1A AR  7.075% 10/20/30 ... . [Paydoun ..5,928,194 ..5,928,194 |. 5,928,194 |. 0 0| .5,928,194 . 10/20/2030 . |1.A FE ..
..88433B-A0-0 [WINDR 2016-2A AR 6.699% 11/01/31 . | Paydoun ..3,911,649 ..3,911,649 |. 3,911,649 |. 0 0| .3,911,649 . 11/01/2031 . |1.A FE ..
..90351D-AB-3 [UBS GROUP FUNDING  4.125% 09/24/25 ... .| TD SECURITIES . .. 1,500,000 ..1,588,057 |. 01,521,199 |. 0 0| 1,512,163 s . 09/24/2025 . |1.G FE ..
..92857W-AQ-3 | VODAFONE GROUP PLC ~ 6.150% 02/27/37 . . [Call 107.8020 .. 2,582,000 .. 3,594,505 |. . 3,447,660 |. 0 0| . 3,418,993 340,392 |. 02/27/2037 . |2.B FE ..
..A3158#-AC-3 |HOFER FIN SVCS PP 3.410% 07/25/24 ... L [Maturity oo 10,000,000 |...... 10,000,000 10,000,000 |.... JUR VI AU | I IO | ) IO 10,000,000 |.. 341,000 |. 07/25/2024 . |1.G PL .
Redemption 100.0000
..V6179#-AA-2 [FIRST OMEGA SHIPPING PP 4.650% 06/25/24 ... |D..... |. 07/02/2024 . [......eooeiiivinnnniininnnnns foonieiimiiiinis foeeennnns 866,132 [........... 866,132 |...ceennnns 866, 132 866,132 |ovveeeeeeenn 0 Jovniieeennnn [V PPN | I FOUTTUTI | ) FUTTTOTTTRTY | I AN 866,132 |.oevvnunens (I PPN | I PO | I FPTTTON 20,026 |. 06/25/2024 .|2.C ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 312,539,494 315,665,995 318,593,227 270,383,093 (22,251) 0 316,649,096 0 12,056,462 XXX XXX
2509999997. Total - Bonds - Part 4 372,699,291 375,945,724 378,938,694 296,137,730 (165, 153) 0 376,453,670 0 13,450,098 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 372,699,201 375,945,724 378,938,694 296, 137,730 (165, 153) 0 376,453,670 0 13,450,098 | XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 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
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 XXX XXX
.00206R-10-2 [ATAT ING vvovveseeeeeesmeessneesneeneeansseneeens [...... [. 09/05/2024 . JEVERCORISI ..veoveoveee [oveen 15,155.000 [......... 311,749 [oovocriiciinins oo, 283,907 254,301 [0 29,606 [oovrienenne [ OO N OO A O 283,907 |.vceienne. 0 |o27,843 |.........27,843 |oooeenen. 12,617 [oovies o] i
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..03073E-10-5 |CENCORA, INC. ..oooovvrrrriiiiiiiii [ . 07/08/2024 . |Various ... R 14,119.000 |...... 3,141,051 ........2,899,760 |... (1,522,932) |.. .0 ... (1,522,932) |... .1,376,829 |.. ... 1,764,222 |..... 1,764,222
..04010L-10-3 | ARES CAPITAL CORP ........evvvmmmmmmmmnnnnnnnnnnnnns [eeeeen . 07/16/2024 . |UBS BLOX ...eevvvvvvvvnnnns |oeeenes 15,796.000 |......... 332,144 290,659 |...........316,3%4 |....... (25,735) |.. .0 (25,735) ....290,659 |.. .........41,485
..084670-70-2 |BERKSHIRE HATHAWAY INC DEL CL B ...eevvvvvveeees [ eeennn . 08/06/2024 . | VIRTU FINANCIAL .....oeve |oeeeeens 5,476.000 |.......2,346,975 ..1,063,735 |.... .0 (889,335) ,063,735 [.evvvviinnnnnn 0 e 1,283,240
..00247X-10-1 |BLACKROCK INC ...eevvvvviriiiiiiiiiiiiiiiiiieeeeeeens [ . 09/30/2024 . | UBS WARBURG [ IO 553.000 |.. .. 318,801 .0
..09259E-10-8 | TCP CAPITAL CORP .......eevvvrmmmmmnmnnnnnnnnnnnnnnns [ eeeeenn . 07/18/2024 . | Various U IO 26,349.000 |.. 304,331 |.... . .0 .
. 11135F=10-1 | BROADCOM INC .ooeeeeeeeeeeeieeeeeeeeee [ . 09/30/2024 . | UBS WARBURG . [ I 4,252.000 |.. 112,507 |...........474,630 |...... (362,123) |.. .0 .(362,123) |...
.. 17275R-10-2 | CISCO SYSTEMS INC ...evvvvvvvviiiiiiiiiiiiiiiiiiiens [ eeeeenn . 09/30/2024 . | UBS WARBURG . R R 13,474.000 |.. 482,132 |.......... 680,706 |...... (198,574) |... .0 .(198,574) |...
..26441C-20-4 | DUKE ENERGY ......eevvvmmmnnnnnniiiiiiiiiiinnn [ eeeeen . 09/30/2024 . | Various P 5,156.000 |.. 435,956 |...........500,338 |....... (64,382) |.. .0 .. (64,382) |...
..26614N-10-2 | DUPONT DE NEMOURS INC .....eevvvvvvvviiniiiiiiiinns [eeeenn . 08/23/2024 . | UBS WARBURG ... N 11,915.000 |.. 778,852 |...........916,621 |...... (137,769) |.. .0 (137,769) |...
..30231G-10-2 | EXXON MOBIL CORP ....... 09/30/2024 . | UBS WARBURG . .4,367.000 ..206,285 |. .. (140,328) .0 . (140,328)
..38141G-10-4 | GOLDMAN SACHS GROUP INC . 09/30/2024 . | UBS WARBURG . .1,339.000 ..297,637 |. .. (218,909) .0 . (218,909)
..38147U-10-7 | GOLDMAN SACHS BDC INC . 07/17/2024 . [UBS BLOX .... X 20,977.000 ..322,626 |. ..16,313 .0 ..15,313 .322,626
..3817311-10-2 | GOLUB CAPITAL BDC INC ...eevvvvvvvvviiiiiiiiiieeens [ eeeenn . 07/16/2024 . |Morgan Stanley Blox .... |....... 20,837.000 |......... 310,177 | .0 ..(4,462) |... 310,177 |..
..43300A-20-3 |HILTON WORLDWIDE HOLDINGS IN ........ccoeeeeeeens [orinnn . 07/03/2024 . |Morgan Stanley CSA ...... |........ 5,872.000 |.......1,263,624 486,044 |........ 1,069,232 |...... (583,189) |.. .0 (583,189) |... ....486,044 |..
L.459200-10-1 JIBM oo [ . 09/27/2024 . | Various .......ccceeeeinnnn foereenns 9,049.000 |.......1,847,434 ..1,055,915 |........ 1,479,964 |...... (424,049) |.. .0 (424,049) |... 1,055,915 |..
..482480-10-0 |KLA CORPORATION .....vvuuunnnnnnnnnniiiinnn [ eeeeens . 07/19/2024 . | J.P. Morgan CSA .......... |........ 1,354.000 |...... 1,037,907 ..210,6% |.......... 787,080 |...... (576,385) |.. .0 .(576,385) |... .210,6% |..
..530830-10-9 | LOCKHEED MARTIN ...ocooveiiiiiiiiii [ . 09/05/2024 . | UBS WARBURG R 684.000 |......... 388,374 258,836 |.... .0 ....... (51,180) |... .258,836 |..
..594918-10-4 | MICROSOFT CORP ........vvvvvmmmmnnnnnnnnnnniinininins [ ereees . 09/30/2024 . | UBS WARBURG [ I 2,051.000 |......... 874,876 163,998 |.... 0 0 e (607,260) ... .163,9%8 |..
..505112-10-3 | MICRON TECHNOLOGY INC .....ccooonnniniins [ eeeenn . 07/19/2024 .| J.P. Morgan CSA .......... |...... 11,100.000 |...... 1,270,740 . 764,171 |........... 723,427 |...... (184,971) |.. 0 0 e, (184,971) |... 764,171 |.oooeeeeeeennn 0 ... 506,569 |....... 506,569
..64110L-10-6 |NETFLIX INC ..oooeeeieiieeeiieeeeeeeeeeeeeeee [ . 07/18/2024 . |Various ... JR 935.000 |.. 437,988 |...........455,233 |....... (17,245) |.. .0 L (17,245) |0 [ 437,988 [l 0l 169,312 Ll 169,312
..68389X-10-5 | ORACLE CORP .. 08/23/2024 . |Various ... 11,569.000 ..838,839 |. ..(380,880) .0 .(380,880) 764,148 |..
..718172-10-9 | PHILIP MORRIS INTERNAT-W/I 09/30/2024 . | UBS WARBURG . .4,579.000 ..356,887 |. (73,906) .0 (73,906)
..718546-10-4 | PHILLIPS 66 .. 08/23/2024 . |Various ... 13,737.000 . ,009,775 |. .. (729,169) .0 .(729,169)
.. 747525-10-3 | QUALCOMM ... . |. 09/30/2024 . | Various .6,293.000 . 1,123,773 ..560,513 |. .. (349,643) .0 . (349,643)
..83012A-10-9 | SIXTH TREET SPECIALITY LENDING . |- 07/17/2024 . |Morgan Stanley Blox K 14,887.000 ..312,083 |. . (9,476) .0 . (9,476)
..84265V-10-5 | SOUTHERN COPPER CORP COMMON ................ccoees [oeennn . 08/09/2024 . | Cash Adjustment ......... |.ccccoeniis 0.000 |.. .0 .
..854502-10-1 | STANLEY BLACK & DECKER INC .......coooveerrinnnns [ornnn . 09/30/2024 . | UBS WARBURG [ I 7,541.000 |.. .0 .. (25,971) ... 713,801 |..
..882508-10-4 | TEXAS INSTRUMENTS ......cccoiiiiiiiiiiiiiiiiiiin oo . 07/19/2024 . | J.P. Morgan CSA .......... |........ 4,492.000 |......... .0 .(109,140) |... .619,830 |..
..91913Y-10-0 | VALERO ENERGY CORP .......eevvvvevvmmmmmnnnnnnnnnnns [eeeeenn . 08/23/2024 . | Various U IO 12,305.000 |...... 1,820,883 .0 .(656,248) |... .943,402 |..
..92343V-10-4 | VERIZON COMMUNICATIONS ......ccoevvviiiiiiiiiinn [ eeeenn . 09/30/2024 . | UBS WARBURG . PN A 16,722.000 |......... 754,496 .0 .. (19,526) |... .610,893 |..
..G5960L-10-3 [MDT .....ccceeiiiiiiiiiiie [ . 09/30/2024 . |UBS WARBURG ............... |oeeeee.s 6,667.000 |......... 595,083 |......oooeiiiiinns (O Y | I R 32,315 |0 e 587,592
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 29,408,686 XXX 16,695,725 24,376,615 (8,415,425) 0 0 (8,415,425) 0 16,695,725 0 12,712,961 12,712,961 454,767 XXX XXX
.. #SIXTH-ST-R | SIXTH STREET LENDING PARTNERS ................... | ....... . 08/05/2024 . |Capital Distribution ... |........... 0.000 |......... AL X T O A 268,693 |........... 268,693 [......vvnnnee 0 e (VO 0 | (VO 0 s 268,693 |.......oeennnn (VN 0 | [V [V N [
..31337#-10-5 |FHLB CINCINNATI .....cooveveiiiiniiiniiiieeeeeeeeeens [ . 08/16/2024 . | PRIVATE PLACEMENT ....... |........ 2,025.000 |......... 202,500 Jiieiiiiiiiiiiiiiins Joveeiiennns 202,500 |.......... 200,000 |...oooeeennnns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 202,500 [...cooeeennnnns 0 fooeiinnnnnees [ PP [ 9,699 [oooeees ceviiin] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 471,193 XXX 471,193 468,693 0 0 0 0 0 471,193 0 0 0 9,699 XXX XXX
5989999997. Total - Common Stocks - Part 4 29,879,879 XXX 17,166,918 24,845,308 (8,415,425) 0 0 (8,415,425) 0 17,166,918 0 12,712,961 12,712,961 464,466 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 29,879,879 XXX 17,166,918 24,845,308 (8,415,425) 0 0 (8,415,425) 0 17,166,918 0 12,712,961 12,712,961 464,466 XXX XXX
5999999999. Total - Preferred and Common Stocks 29,879,879 XXX 17,166,918 24,845,308 (8,415,425) 0 0 (8,415,425) 0 17,166,918 0 12,712,961 12,712,961 464,466 XXX XXX
6009999999 - Totals 402,579, 170 XXX 396, 105,612 320,983,038 (8.,411,044) (165, 153) 0 (8,576, 197) 0 393,620,588 0 8,871,832 8,871,832 13,914,564 XXX XXX
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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 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
Citi Flexi Beta 5
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/12/2023 |. 10/11/2024 |.... ... 24,884 .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/27/2023 |. 10/25/2024 |.......... 07X 3 F 261.56 |.......... LR R RN N 94,927 | .ovvviiin [ 94,927 |...covnn 38,573 |evvvniiiiinin foorriiiin e e | s 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/13/2023 |. 11/14/2024 |.... ... 13,001 .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/27/2023 |. 11/27/2024 LLIIV[CN R AP RN 36,010 [.evueneeens [ 36,010 |.......... LLCTRC-) Y R AR RPN RN U 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 12/14/2023 |. 12/13/2024 |.... 21055 | [ 44188 [ 4188 [ 20,704 | [ [ e [ e 0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/12/2024 |. 01/14/2025 L1 2 R R 20,130 [ooeeiiiiiiinens s 36,987 [.evueeeens [ 36,987 |.......... LECTR:I<T R AR RPN R U 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 01/26/2024 |. 01/27/2025 LV FR R 25,225 |.coiiiiiiiiiiiinn [ 4,534 | [ 41,534 |.......... LT PR AR RPN RN U 0001 .evvnnnnens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 03/15/2024 |. 02/14/2025 ;12 FO R 26,284 |oeeeiiiiiin o 32,261 |eeeeeiiin [ 32,261 |ouuennnnnnn [TV () R FORRRUURR AU RN [N 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 02/27/2024 |. 02/27/2025 <2 FO RN LR FORR RN 9,423 | oo | 9,423 |ooveis Y71 PO RN R RN (R, 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 03/14/2024 |. 03/14/2025 12 F R P2 P RN 23,119 | e [ 28,19 e [R15<7/0)) R AR KPP AU SO 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 03/27/2024 |. 03/27/2025 7/ PO 11,930 [oovvviiiiiiiiies foeeees 8,068 [.eueeeeees |oeviinnnnnn 8,068 |.......... (TR (573 R FERRRURRN R RN [N 0001 .evvnnnnens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 04/12/2024 |. 04/14/2025 07N F LR 7. FO RN 49,293 [.eeeeeeiis | 49,293 |.......... (5,532)]ccvvveniieiiinnn oo i [ | 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 04/26/2024 |. 04/25/2025 2o 23,789 |oeveeeiiiiini o 29,561 | .eeeeiiis [ 29,561 |ouunnnnnnen T2 PO KRR IR RN S 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 05/14/2024 |. 05/14/2025 s <) R F [STRCZ X PO RN 7,008 [eeneeeeenn |oevvinnnnns 7,008 |cevvninnns (61570 PR R AR RN (R, 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 05/24/2024 |. 05/27/2025 s A T PO RCUNCIK N R F 30,676 [..evneeens o 30,676 [....ccevnnnnnns L) R FORR U AR N (RN 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/14/2024 |. 06/13/2025 |........ 10,165 [ccooeviinnnninnns Jovvennnnnnn 285,01 [ Joeeenen 7,500 [ Jevnnnnn 57,831 e | 57,631 [ (9,989)) i oo [ i | el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 06/27/2024 |. 06/27/2025 |..........3,455 [cooviiviivnnniinins Jovvennennnn 28512 [ e 22,961 [ e 19,830 [ o 19,830 [ (3,121 [ [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/12/2024 . 07/14/2025 |..........3,607 [cceeiivirrunnninnns Jovvnnnnnnnn 289069 [ounnnniiiiinnnns e 28453 [ e T8 e e 1718 [ (9,730 o [ e | el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 07/26/2024 |. 07/25/2025 |.......ot 2,187 [eoeiiiiiiinniiiins Jovvennnnnn 283048 [ o 14,508 [ e 14,850 [ o 14,850 [ 382 | o [ i | el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 08/14/2024 |. 08/14/2025 |..........3,379 [ceoeiiiiirnniinnnn Joovennennnn 285,00 [ounnnivinnnnnnnns Joevennnnnn 22,631 [ e 21,182 [ [ 21,152 [ (178 o [ e | et 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 08/27/2024 |. 08/27/2025 |..........2,146 [ccoviiviinnnnninins Joovnnnennnn 283083 [oenniiiiiiienns e 1312 [ e 14,848 [ e 14,848 [ 836 | [ [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 09/13/2024 |. 09/12/2025 {0001 ...........
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/27/2024 |. 09/26/2025 |..........1,962 [cooviiviinnnnninnnn Jovvennnnnn 28599 s e 13,240 [ e 12,182 s e 12,182 [ (1,058)) s oo [ e | el 0001 .evvnnnnens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/14/2022 |. 10/11/2024 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2022 |. 10/25/2024 |.....eveee 829 [eunniviininniiins Jovvnnnennnn 265085 [onne i 6,826 | o o 21,785 e | 20,785 [ 7083 | foeeeiiccn [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 11/15/2022 |. 11/14/2024 |.... .|{0001 ...
Citi Flexi

Index Call ...o.ooeeeee Index Account Hedge . [N/A ........... Equity/Index [Citibank ............ ES70DZWZ7FF32TWEFA76 [ 11/25/2022 |. 11/27/2024
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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)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2022 |. 12/13/2024 |.......... 1,658 [oiiiiiiiiiiies e YT R LTVCICH R AP RN 37,836 [.evueeeenn [oeeeennnn 37,836 oo 13,526 [cvvnniviiinnnens foevvninieeeeiinen [ e | e ]0001 L
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/13/2023 |. 01/14/2025 |.......... LT O F 256.65 |.......... LTVCIVN RN FPPPRR RN 39,763 | .oevvvnnnnn [ 39,763 |.......... 12,530 [oeveiiiiiiiiines Joevnnieeeeeiieen [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/27/2023 |.01/27/2025 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/15/2023 |. 02/14/2025 |.......oeee 880 [oenivviivnnnnnnnns Jovvennnnnnn 260088 [ounnee s 4847 | o o 12,897 [ | 12,897 [ b AUBAT e [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 |. 03/14/2023 |. 03/14/2025 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/27/2023 |. 03/27/2025 |.....evueee B84 [oeeiiiiniiniinins Jovvennnnnn 261,88 [ 5,835 | e e 14320 [ e 14,320 [0 5,263 e o [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFATE | 04/14/2023 |. 04/14/2025 |..........2,159 [ccoiiiiiiinniiiiins Jovvnnnnnnn 262,65 [ce et 18,428 | [ [ 43,888 [ | 43,888 [ 15,392 | o [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/27/2023 |. 04/25/2025 |......eoeee 107 [eiiiiinnniinins Jovvnnnnnnn 26242 [l 910 | o o 2,188 e o 2,188 [ T8 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/12/2023 |. 05/14/2025 |....evvuveen 231 [eniiiiinniiinins v 264045 [ 1,989 | o o 367 [ e 367 [ 10889 | [ [ e [ e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/26/2023 |. 05/27/2025 |...evvueeenn 38 [onniiiiiiiiiiiis e 26694 [ 0 SV TAT e o o 70405 [ e 7405 [ 2,812 | [ [ e | el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2023 |. 06/27/2025 |..........1,337 [eoeeivviinnniiinns Jovvennennnn 270002 [ounnee 11,824 | o e 19,867 [ | 19,867 [ 7,907 | [ [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 08/14/2023 |. 08/14/2025 |.......ceeeu 316 [oiiiiininniiiins Jovvennnnnn 26867 [onnnee e 2,729 | oo e 5,085 [ o 5,085 [t 1,876 | [ [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/14/2023 |. 09/12/2025 |..........2,010 [ccoeiriiimnnnninnns Jovvennnnnnn 269.22 [ 17,312 | o e 31,610 [ 31,610 [ 11,816 | [ [ i [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/27/2023 |. 09/26/2025 |..........3,356 [ccevrvviivnnnninnns Jovvvnnnnnnn 263067 [oneennnn 28,320 | o 86,122 [ 066,122 [0 22,589 | [ [ e | el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/12/2023 |. 10/14/2025 |..........3,135 [cooeiiviininiinins Jovvennen 264,78 [0 26,560 o o e 59,371 [ 89,371 [ 019,686 | [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2023 |. 10/27/2025 |......oec 1,319 [oiiiiiniinnnnins Jovvennnnnn 261,56 [ 11,040 o o e 28,082 [ |0 28,042 [ 8719 | [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/13/2023 . 11/14/2025 |......c... 1,439 [oiiiiiininniniis Joveennnnnn 26687 [ 12,288 o e e 25,283 [ | 25,258 [t BLBTT e [ [ i | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 11/27/2023 |. 11/26/2025 |..........2,666 [....ccevvvnnnviinnn Jovvnnnnnnn 268,21 [0 22,952 | o o 44,466 [ | 44,466 [ 15,622 | [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2023 |. 12/12/2025 |......eti2,278 [oeeiiviinnininnns Jovvennnn 27135 00000 20,023 o o e 33,456 [ | 33,456 [ 12,299 | [ [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/12/2024 (. 01/14/2026 |..........2,978 [ccceiiviirinniiinns Jovvnnnnnnnn 273068 [ e 26,488 [ [ 39,004 [ |0 39,004 [ 187 e [ [ e | et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/26/2024 . 01/27/2026 |.....evueees 57 [eiiiiiininnninnns Jovvennennn s 274060 [onnnniiiiiiinins e 6,739 [ e 9,787 [ [ 9,787 [t BL047 e o [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 02/27/2024 |. 02/27/2026 |..........3,082 [ccovivviirnnnninnns Jovvnnnnnnnn 280038 [oennniiiiiinnnns oo 27,821 [ 80,892 [ e |00 30,892 [ 2,87 | [ [ e [ el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2024 |. 03/13/2026 |..........5,985 [ccooiiiiirnniiiins Joovennnnnnn 281086 [oenniiiiinns oo 54,321 [ 55,782 [ |5, 782 [ 18T e [ [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 03/27/2024 |. 03/27/2026 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/12/2024 |. 04/14/2026 |..........3,204 [ccooiiiiirnniinins Joovnnnennnn 283L07 [oennniiiiiinnnns oo 20,115 [ | 28677 [ | 28,677 [ (A3B)]eeeiiecciiii [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFATE | 04/26/2024 |. 04/27/2026 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 05/14/2024 |. 05/14/2026 |.......... P (61 R E 282.35 | [ 19,645 [coeeeiiiiiiiins e 20,505 | .oeveriinnn [ 20,505 [ouunniiinnnnn LIV N R R R RN (NN 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A .... . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 05/24/2024 |. 05/27/2026 |.... .|{0001 ...
(Ilrlwctieleéngl ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ E570DZWZ7FF32TWEFA76 ). 06/14/2024 |. 06/12/2026 |.......... KIVETE N RTTIIIN 285.01 |.oevveiiiiiinin [ 34,293 [..oiiiiiiiiiins fes 31,650 [.eeeeeeens [ 31,650 |.......... (2,643)] i fovevinnnniiinns [ e | e 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
(Ilr;ctiefoé;TIf eta o Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2024 |. 06/26/2026 |.......... 2,964 |oueeniiiiiiiiinns [ 28512 | [ 27,209 [ e 25,191 [ 025,19 | (2,018)] e e i [ | e (0001
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 07/12/2024 |. 07/14/2026 |.......... 2,287 | fooeeennnn 289069 | [0 20,980 [ e 15,288 [ e 16,288 | (5,897 )] [ [ [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 07/26/2024 |.07/27/2026 |..........2,466 |... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 08/14/2024 |. 08/14/2026 |.......... 2,193 | [ 285,00 |oceeiciiii [ i 20,438 [ e 19,342 [ 19,342 | (1,095)] e [ i [ | 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 08/26/2024 |. 08/27/2026 |..........1,874 ... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/13/2024 |. 09/14/2026 |.......... 1,856 [oeeveeinniivinnnn foneeen 28604 [ [ 17470 | e 15,891 | [ 15,89 L (BT e [ [ | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 09/27/2024 |. 09/25/2026 |.......... 1,248 [ccooivvimnnniiiiins Jovvnnnnnnnn 28599 s v 11745 [ e 10,785 [ | 10,785 [ (980 foeeeiiiiccies [ e | e 0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/24/2021 . 09/25/2026 |.......ceeeeenB8 [eiiiiiiiiiiiiiis Jovvennennnn 290066 [nnnneenenn 1,554 | oo o 1,624 i e 1,624 [ 0566 | [ [ e [ el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 10/27/2021 |. 10/27/2026 |.............. L3 O R 289.78 |..evvnnnnn LT3N R RN RN LX) (U A X1 1N O LT3 R R R RN [N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/12/2021 |. 11/13/2026 |.............. (S5 PO RN 203.97 |..cevennnnn LR ) AU FOPRR RN 1,970 | eeeeeeii | 1,970 [ -2 R R R RN (RN 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/26/2021 |. 11/27/2026 |............ LG R R 203.97 |..cvvennnnn T 7 IO FP RN 3,626 |.eevuunen feeiiiinns 3,626 |........... 1,853 [ i [ e | e 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2021 |. 12/14/2026 |............ P21 T) PO RN 204.35|....counnnn ALY ORI FPPRR RN 73 IR -7 P PR 111N PO KRR RN KRR 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/27/2021 |. 12/24/2026 |.............. L LN R 292.23 i 21V R KRN RN LIV 7 [T R 507 [ LI R AR R R OO 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/14/2022 |. 01/14/2027 |.............. 2 PO RN 286.16 |........ceeen [CICICT) R A R [C1672 U 692 i SN R R AR RN (R 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 02/25/2022 |. 02/26/2027 |............ L7 R R 217.26 |euunnnnnnn TR 1S U R RN 3,879 | e e 3,879 [ [£5X10) R RPN R RN (R 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2022 |. 03/12/2027 |............ ST ) PR RN 217.62 |.ccvuen V(07221 FRR RPN AR 29,390 | .eeeeiiinnn [ 29,390 |...covnnnn [ 1R¢1515) R FORRRRRRR R RN N 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/14/2022 |. 04/14/2027 |............ 21 R E 270.51 |.ooveennns L7 R FPPRRRR RN 15,370 [t o 15,370 |.......... (% [015)) RPN AR KPR AR SUURRRRN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/27/2022 |. 04/27/2027 |.............. L1 PO RN 270.78 |........... VLGS R F PR RN P (R F 2,255 |oeuuennnns [RI1[0X)) AR AR RPN AR SUURRN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 05/13/2022 |. 05/14/2027 |.............. L) S R 269.75 |ouvvennnn LY/ PR KR RN 493 | [ 493 | (7] PO RPN PR RN 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/27/2022 |. 05/27/2027 |......oed,637 [eoeeiiviininiiinns Jovvnnnnnnn 270065 [t 039,870 | o e 45,863 [ | 45,863 [ (17,988))ecececcieiis [ [ e | el 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/14/2022 |. 06/14/2027 |....eeveeeen 760 [onnivviinnnnnnnns Jovvnnnnnnnn 259,28 [ 17,139 | o e 24,850 [ | 24,850 [ (11,133)) i foeeeeiiicceen [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2022 |. 06/25/2027 |..........1,039 [ccoviiriiminiiiiins Joovnnnnnnnn 260,72 [ 23,821 | o ol 35,767 [ |l 35,767 [ (12,850 o [ e [ el 0001 .evvnnnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 07/14/2022 (. 07/14/2027 |..........1,010 fecoeiriiininnnnins Jovvnnnnnnn 262,40 [t 23,506 |ocevnnnncccciiien oo 40,700 [ 40,709 [ (5,595)) i foeeeeviiccceen [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76  |. 07/27/2022 |. 07/27/2027 {0001 ...........
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 08/12/2022 |. 08/13/2027 |....evueei 1,427 [eiiiiiiniiiiiiis Joveinnnnnn 266,27 [onn 083,896 | o 80,025 [ o |0 80,025 [ (2,512)) i foeeeeiiicceen [ e [ et 0001 .eevnnenens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 09/14/2022 |. 09/14/2027 |.... .|{0001 ...
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/14/2022 . 10/14/2027 |..eevvnneeen 357 [eiiviiiiiiiinns Jovvennnnnn 20234 [ 7061 | o e 16,913 [ | 16,918 [ (20347 )]s [ [ e [ el 0001 .oeennnnens
(Ilr;ctiefoé;TIf Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 10/27/2022 |. 10/27/2027 |.... .|{0001 ...
(Ilrlwctieleéngl ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 ). 11/15/2022 |. 11/12/2027 |..eevvveee e 417 [oiiiiiinnnnnnns Jovvennnn 266,81 | 9,127 | o o 23,853 [ | 28,858 [ 2,054 v Lo e v | cevinnnnns 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Citi Flexi Beta 5
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/25/2022 |. 11/26/2027 |............ 272 | o 257.26 |euvnnnnnnn 5,964 |.eevveiiiiiininn [ s 16,357 [ceveeeenns foereeennn 15,367 o <01 R ) R R I 1111 I
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2022 |. 12/14/2027 |.......... LI O F, YT R 20,883 | e s 68,637 [..eveeeeees [ 68,637 |[........... L3R 1) PO KR RN RN (R 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA76 | 01/13/2023 |. 01/14/2028 |.... .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 01/27/2023 . 01/27/2028 |......eeeee 281 [eeiiiiiiiniinnns Joeeennnnnnn 260,07 [onnne e 6,300 |oceevnnnniiiiiinn oo o 16,086 [ ot 16,086 [ 1,839 | [ [ e [ el 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A . . |Equity/Index [Citibank .... ES70DZWZ7FF32TWEFA76  |. 02/15/2023 |. 02/14/2028 .|{0001 ...
Citi Flexi
Index Call Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 03/14/2023 |. 03/14/2028 |.......ceco 28 [oeiiviinnnnnnins Jovvnnnennnn 209045 [l 9,427 e o e 27,902 [ o 27,902 [0 5,622 | [ [ e | el 0001 .eevnnenens
Citi Flexi
Index Call ... Index Account Hedge . |N/A . . |Equity/Index [Citibank .... . ES70DZWZ7FF32TWEFA7E | 03/27/2023 |.03/27/2028 |......oveeei99 [ooiiiiiiiiniiiiiiis Jovvinnnnnn 261,88 [oi i n 2,254 | oo e 6,362 e | 6,362 [ 1,270 | foeeen [ e | s 0001 ...
Citi Flexi
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 04/14/2023 |. 04/13/2028 |..........4,120 [ccoeiiviimnnninnns Jovvennnnnnn 262,65 [ 93,918 | o [ 264,352 [ 264,352 [ 0B3,678 | [ [ e | el 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 05/12/2023 |. 05/12/2028 |.......eeen 231 [eiiviinininnins Jovvvnnnnn 264045 [0 5,33 | o o 1733 e e 4733 [l 3,073 e [ [ e [ s 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E  |. 05/26/2023 |. 05/26/2028 |......evveee 94 [ooiiiiiiiiiiinins Jovvennennnn 26694 [ 2,135 | o i 6,381 [ e 6,381 [ 1775 | [ [ e [ e 0001 .evvnnnnens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 06/14/2023 |. 06/14/2028 |.......ceeeeiB3 [eniiiiinniiiiins Jovvennnn s 271048 [ TB7 e oo e 2,232 [ e 2,282 [ 888 | [ [ e | el 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 06/27/2023 |. 06/27/2028 |........ee..852 [oviiviivinninnins Jovvnnnennnn 270002 [t 12,895 | e o 35,575 [ | 35,675 [ 9177 e o [ e | el 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 07/27/2023 (. 07/27/2028 |....evvneeen 207 [eiiiiiiinninins Jovvennnn 27181 [ 4,968 e e e 578 [ e 1AL578 [ 40326 | o [ e | el 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 08/14/2023 |. 08/14/2028 |.......coveeeid9 feiiiiiiiiiiiiiiis Joeennnennnn 26867 [oennnneenn 419 | o o 1,222 L e 1,222 [ 298 | o [ e | e 0001 .evvnnnnens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 09/13/2023 |. 09/14/2028 |............ 2L R 269.22 .......... VA7) R FR RN 49,599 [..oeereiiis | 49,59 |.......... 10,867 |oeveeeieiiinnns [ e e | s 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 09/27/2023 |. 09/27/2028 |.......... L R 263.67 |.......... P2 1LV R RPN N 64,204 | ..o [ 64,204 1........... 9,519 |vvniiiiiiins fereeieenn e e [ e 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 10/27/2023 |. 10/27/2028 |............. RCitT ) R RN 261.56 |...ounnnnn. LY R AR RN 23,454 [t | 23,454 |..counnnnns 1,683 [ i [ e | e 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA7E | 11/27/2023 |. 11/27/2028 |............ [/ PO RN 268.21 |...uunnnnnn FAYAL) R R RN 20,572 | ceeeeiiin [ 20,572 |euunnnnnns 7% I PO KRR RN RN [, 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFATE | 12/14/2023 |. 12/14/2028 |.......... LUK 2 R 211.35 |veeannnns 23,568 |..eniieiiiiines e feees 61,040 [.eeeeeeeens [orrinnns 61,040 |........... [ X 2 R RN RN RN N 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ ES70DZWZ7FF32TWEFA76 | 01/12/2024 |. 01/12/2029 |.............. fCC ) PO RN PR P R, 24T T 2,062 | eevnien feeeeiiiee 2,062 [cunennnens L2V R FOPRRRUPRRR R R I, 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ W22LROWP2|HZNBBBKS528  |. 05/14/2024 |. 05/14/2029 |.......... L7 VA T O F P27 R R, 191,942 | o 531,750 [ceveeneenns o 531,750 |......... RV 1/ R E R R RN N 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ W22LROWP2|HZNBBBK528 | 05/24/2024 |. 05/25/2029 |............ [T O F .70 T PO RN LT L R 41,085 [.eveneeens o 41,085 |.......... 25,896 |.eevvnniriiinnnn [ e e [ s 0001 .evvnnnnens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ W22LROWP2|HZNBB6K528  |. 06/14/2024 |. 06/14/2029 |............ £ R R 2SSV I R RN 18,990 [oovvvivieiiiiiins [ 50,879 [.eveeeeees [ 50,879 |.......... 31,889 [cniiiiiiniins e [ e | e 0001 .eevnnenens
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ W22LROWP2|HZNBBBKS28  |. 07/26/2024 |. 07/27/2029 {0001 ...........
Citi Flexi Beta 5
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Citibank ............ W22LROWP2|HZNBBBKS528 | 09/27/2024 (. 09/27/2029 |...evvveeeen 199 [enniviiiiiiiiiis Joveennennnn 285,99 s e 4,976 [ e 4894 [ | 4,894 [ (282))eii i e [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2021 |. 10/11/2024 |.... .|{0001 ...
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2021 |. 10/25/2024 |.......... 1455 [ s 202.73 |eevennnns 13,187 oo o s 7,465 | eeeeeee e 7,465 |..ennnnnnnn 070N R FRRUURR AP RN TN 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/12/2021 |. 11/14/2024 |.... .|{0001 ...
Goldman Sachs Index
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 11/24/2021 |. 11/27/2024 |.......... A6 i | 202.87].......... 12,829 [ i foiinn 7,668 [.eeeeeenns |oeiiinnnnns 7,668)........... 3,169 |.evveiiiiiiiens foveviiinnn e i [ e 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2021 |. 12/13/2024 |.......... K 2 R 200.43 |.......... 49,640 |...nneeeiiinnns | [ 41,537 | eeeeeiees e 41,537 18,325 [cevniiiiiiiiinns foevvninneeeeeies [ e | e ]0001
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 |.......... LTV R FR 202.28 |...ouunn 45,893 |.oovvniiniiiiinn e e 31,538 | .eeeeiii [ 31,538 ..o 13,429 [oenniiiiiiieines i [ e | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/14/2022 |. 01/14/2025 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 01/26/2022 . 01/27/2025 |.....eut 7,424 [oeeniviiniiiiiiin Jovennnnn 196,80 [onne 84,138 | o el 78,915 [ e 78,915 081,996 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/14/2022 |. 02/14/2025 |.... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 02/25/2022 |. 02/27/2025 |.....eveeid,027 [oeiiviininninins Jovvennnnnn 199062 [0 8,938 | o o 8,883 e [ 8,883 [t 3846 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 03/11/2022 . 03/14/2025 |.....evet 2,477 [eeiiiiiiiininins Joveennnnnn 202,66 [onnne et 21,787 o oo e 37,067 [ |l 37,067 [0 26,158 | [ [ e | et 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/25/2022 |. 03/27/2025 |.......... L83 U R 204.38 |....ouennn IR 72 R R RN 9,135 | e e 9,135 |.evvnnnnnns RIS PO KRR R KRR S 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/12/2022 |. 04/14/2025 |.......... V0K ) PO RN 202.68 |.......... VA KX R IR RN 13,922 [ceveeeeees o 13,922 |.evveennnns LS 1o PO KRR R KRN Y 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/26/2022 |. 04/25/2025 |.......... 3,603 |uvveiiiiiiiinns [ 201.23 |eeeennnns 30,523 |.eevviiieeiiinnn oo s 28,643 | ..oeenninn [ 28,643 |.......... L) R AR RPN RN U 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |.......... 2R V) PO RN 201.34 |..coeeeens LECTRCECC R FPRPR RN 17,447 [ s 17,447 |........... (TR 7Y R FRRUUR AR R TN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/26/2022 |. 05/27/2025 |.......... KIVAL ) PO R 201.93 |..oveeenns 728 X N U (P R, 29,284 | .o [ 20,284 |.......... 11,600 |oevveeniiviennnn [ e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/14/2022 |. 06/13/2025 |.......... P (-1 1N O F 202.25(.......... LT (/02 R (N R 16,594 | .ooveeeeens oo 16,59 |........... (-1 /2N R FORRRRURR R RN [N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/24/2022 |. 06/27/2025 |............. (e R RN 201.37 |oevennnnnnn LN 0[0[CTH R AP R, 791 | [ 7,914 s [T 513N PO KRR RN RN (R 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/14/2025 |............ FEL: ) S 199.16 [..vuunnnnn. (TSI R FOP RN 1 ()] SRR R 7,816 |........... 2,914 | e e e [ s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 07/27/2022 |. 07/25/2025 |............ L1510} PR RN 199.98 [c.vvennnnns K TYZA TN U IR RN 4199 | o 4,199 e 1,580 [oovveeeniiivinnn oo i [ | i 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2022 |. 08/14/2025 |.......... PC1S 1T PO RN 198.86 |.......... P2V R RN R 26,923 |.eoeeiiin [ 26,923 |.......... LU XI5 PR AU RPN AU SO 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2022 |. 08/27/2025 |.......... EC T V) R F, 198.38 [..oeunnnn. P O RN RN 33,377 | e [ 33,377 [ennenn L% V) RN AR K R IR 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/12/2025 |.......... AR 777) O T, 197.29 [cuvennnnns 63,362 |.uunneeeiiiiinns foeveiniieniiinn fees 88,792 [.eveneeenes [ 88,792 [.......... 32,589 |.evenieiiini foerriii [ e | s 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2022 |. 09/26/2025 |.......... PV PO RN 195.08 |.......... 16,401 |oeeveeeeieiin oo s 26,79 | .oeeeii [ 26,794 |........... JE 1T R KR AR RN (R, 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2022 |. 10/14/2025 |.......... LI O F 196,51 [ouvennnnns 12,920 [ooiiiiiiiiieies i foeeeeiinns 20,750 [eeveneeens o 20,750 |oeuunnnnene 05T PO KR RN RN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2022 |. 10/27/2025 |.......... L) () O F 195.86 [.......... B <51V R EEPR R 57,094 | .coeviii [ 57,094 |.......... 19,524 [ovveiiiiiiiiinns e [ e | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528 | 11/10/2022 . 11/14/2025 |....evveeee 291 [enniiiiiiiiiniis v 195,97 [0 2,207 o o e 3,898 [ | 3,598 [ 1,236 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/21/2022 |. 11/26/2025 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS28 |, 12/13/2022 |. 12/12/2025 |......'et. 3,728 [eeeniiiiiiiiniiies Jovvennnennn 196082 [0 29,597 o o e 46,758 [ | 46,758 [ 16,045 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 |, 12/23/2022 |. 12/23/2025 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2023 |. 01/14/2026 |.......... LI U R 196.00 |.......... L IR:K 721 R FPTPRR RN 18,569 [.eeeeeeens | 18,569 |........... [CT0ECICT) R FORRURR RN RN [N 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 01/26/2023 |. 01/27/2026 |.... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/13/2023 |. 02/13/2026 |............ 591 [ooeiiiivvvnnnnnnns Jovvennnnnn 196,35 | 4,663 e oo e 1349 [ | 70349 [ 20884 e L e | | e 0001 ..oevnnnnns




G903

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/24/2023 |. 02/27/2026 |............ [SLC1 70 PR RN 195.93 |...cvveeens /%722 PO (R RN, 12,289 [ceveeeenns [ 12,289 | L3178 PO KN AR RN sl 11(1[0]) I
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 03/13/2026 |.......... % 74 1 PO RN 196519 [ooeeennnns QLT 72N R FPRRR RN 30,704 [.eeeeeeens o 30,704 |........... L0 Z/-3) R FRRUUR AP R TN 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/27/2023 |. 03/27/2026 |.... ....10,148 |. .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2026 |.......... L0 R 197.84 |.......... 12,997 [ooeiiiiiiiiiiiis i o 18,859 [.eneeeeeiis | 18,859 |........... [T ECICTN R FORRRURRR RN R [N, 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/27/2023 |. 04/27/2026 |.... L7217 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/11/2023 |. 05/14/2026 |............ L1570 PR RN 199.14 |...eeeeenns 749 | [ e 5,100 [eeuneeeeens foreiiinnnns 5,100 [ouvnnnnens LT s oo i [ | i 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2023 |. 05/27/2026 |..........,674 [cooeiiiiinnnniiiins Jovvennnnnn 19837 [ 13,512 | e e 19,464 [ e 5,052 [ e [ [ | 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/12/2026 |.......... 1K 2 P N 202.21 |eeeeeenns 45,579 |oeevvieneiiiinn o 54,086 [...ooeeenn forriiinnnn 54,086 |.......... LTSV VN PR AR RPN R U 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/26/2026 |............ [S1: ) PO RN 200.72 |eeuennnnnn 30} IR R RN 6,109 [.eeeeeeens | 6,109 [........... 2,904 |oeveiiiiiiins s e e [ s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2026 |.......... P K I PO RN 200.40 |.......... LA 7 PR (PR R, 22,820 | .eeeeniinnn [ 22,820 |oeunnnnnnns /85T PO KRR R RN Y 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS28  |. 07/27/2023 |. 07/27/2026 |............ LSS P RN 202.32|.....ccuenn 4549 | [ e L7772 IR 5,522 cuuuinnnn. 1,888 [ooeeeeeiiiiiinnn e v [ | i 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2026 |......... 10,584 [ feeeeees 200.30 |...oveenn LT R ERRR AR 115,579 [.eeeeeeen o 115,579 |.......... 38,420 |.eevvnniiiiinin [ e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2026 |.......... TR I PO RN 199.18 |.......... 31,641 |oeeeiieiiiiens | e 45,901 | oeeeeiii [ 45,901 |.......... 14,968 [.evvviiniiiinn feeeeeeiiiees v [ | i 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2023 |. 09/14/2026 |.......... TR (V) PO RN 202.55 |.......... 31,482 | oo LK 7 I 38,632 ... 13,204 [oeeeiiiiiiiines e [ e | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2023 |. 09/25/2026 |.......... L5 L O 200.38 |.......... RPN 0[0): 1 R (PR R, LTTA ) PR 16,673 |..cvvennnns [SEK 2 R [T RPN RN RN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/12/2023 |. 10/14/2026 |.......... 2,788 [ceeeiiiiiiiniiiens v 198.74 |.......... AT R RO RN 33,423 [t | 33,423 ... 10,676 |oevvennevviennnns [ e e | el 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/26/2023 |. 10/27/2026 |............ L1151 PR RN 197.31 [eeeeennnnns [T (CIVJN R FOPRR RN 5,186 [.ueneeeens | 5,186 [.........n. 1,618 [ oo i [ | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/13/2023 |. 11/13/2026 |............ LCI5) TN O F 197.59 [eevvennnnns TSIV O RPN RN 5,844 | e 5,844 )........... 1,833 [ i [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS28 | 11/27/2023 |. 11/25/2026 |............ X0 FOUURR RN 197.67 |.oeeeennns TV [V N R FORRPR RN 5,453 | ceeeiiiii | 5,453 |..ovvnnnnns 171 | oo i [ | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2023 |. 12/14/2026 |.......... P (V[ R E 196.55 [ooveennnns LT 2 R (PR R 28,077 [.eveeeeeees [ 28,077 [ L CKICT) R FRRRUUR RPN RN N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2026 |.......... 1,004 [ i 198.41 |ooeuennnnns LR (U1 R IR R 13,540 [ceveeneeens o 13,540 |........... 4,309 |eveniiiiinins foerernieeeenn e e [ s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/12/2024 |. 01/14/2027 |............ 223 PO RN 198.77 [oeeeviiiieiiiiees feeeeees [STR T 1C 2N PO RN 8,882 [.uueeeeens |oeeiiiinnnn 8,882 [.....unnnn VSN PO KRR RN RN (R 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/25/2024 |. 01/27/2027 |............ LI N R R BECIE TR O F, P LY PO RN [T -7 SRR R 3,187 [ T0H | oo i [ | i 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/13/2024 |. 02/12/2027 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/27/2024 . 02/26/2027 |....evvueee 07 [enniiviininniiinns Joveennennnn 208089 [ e 3,828 [ e 4,050 [ o 4,080 [ 722 | o [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/12/2027 |.... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2024 |. 03/24/2027 |.......... 1431 [ s VS VN F RN 11,880 |evveneiiiiinis [ 12,195 [ [ 12,196 [coeiiinnnn [N I7) PR RN R R (R, 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/11/2024 |. 04/14/2027 |.... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/27/2027 |......oee 554 [oiiiiinnnnnnnns e 206,70 fovnnnnniinnnnnnns Jovvennnnnn 4,508 [ e 5,198 [ e 5,198 [ 895 i [ e | [ e 0001 ..oevnnnnns
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/13/2024 |. 05/14/2027 |.............. 24
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 06/14/2024 |. 06/14/2027 |............ 879 [coeiiiiiiiiiiiiiiee e 206082 [ e 7,288 [ e 16,700 [ | 16,700 [ 9045 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2024 |. 06/25/2027 |.... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBEKS528 | 07/11/2024 (. 07/14/2027 |...eevveeen 540 [eunniiiiiinnninins Joeennnennnn 209007 [nnnniiiiiiinnns v 4,565 [ e 40T [ e 49T [ (T o [ e | et 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2024 |. 07/27/2027 |.... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/13/2024 |. 08/13/2027 |.......... 2,995 |.oiiiiieneevinenn fereeneee s 20470 [ [ 25,133 | [ 30,425 | [ 80,425 5,202 [ e [ [ | 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS528  |. 08/26/2024 . 08/27/2027 |....evvee 1,672 [eeiiviiinnniiiiis Joveennennnn 206,38 [nnniieiniieens v 14,180 [ e 15,898 [ | 15,898 [ 1718 | [ [ i | el 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/12/2024 . 09/14/2027 |.......... 3,870 [ceeiiviiniiiiiinn e 20724 [ e 33,208 [ e 35,719 e 35 THO [ 20516 | e [ [ [ s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/26/2024 |. 09/27/2027 |.......... P00/ R FR AL T ) O RN 17,305 [ooevviiiiiiiiins [ 17,914 oo s 17,914 [ [C1025 N R R R RN (RN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/14/2021 |. 10/11/2024 |....... L7285 [ i 201.53 |...... 1,071,762 | [ el 683,759 [.evveeenes o 683,759 |......... 309,479 |oevvvveieiiiinnn oo e [ 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/27/2021 |. 10/25/2024 |......... LI [1[V N R ER 202.73 |eeuennnn 469,829 |...uvneiiiiiii [ e 251,882 [.evveneeens o 251,882 |........ 103,601 |oeveveeeiivinnnn [ e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/10/2021 |. 11/14/2024 |......... 79,207 |ovveveiiiiinnnes [ 203.45(......... LK T0eN TN R FOPRRRR R 381,419 [ [ 381,419 |......... JCIONCICICN R R R RN [N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/22/2021 |. 11/27/2024 |......... 51,215 |ovveneiiiiiiiins [ 202.87 |...ouunnn 490,408 |..evvnneeiiinin o Je 277,586 [ .evveneeees o 277,586 |......... 4,722 [ | [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/13/2021 |. 12/13/2024 |......... 56,094 |..ovvnniiiiiiiinns [ 200.43 |......... 529,545 |..oevviiiiiiiinn [ e 419,586 [...oueeeees [oernnn 419,586 |......... 185, 112 [ e [ e | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/27/2021 |. 12/27/2024 |......... STV T O RN 202.28 |......... 514,991 |oevveiiiiiinn [ s 335,117 [eeveeeeees o 335,117 |ovveennns 142,695 |oevveniiiiinnnns foovieinincciees e e [ s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/13/2022 |. 01/14/2025 |......... 50,885 [ciiiiiiiiiiiiies e 200.63 |........ LY(T(CIVN R IO R 385,706 [..evvneeens forrnnn 385,706 |......... RIS TV R R R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2022 |. 01/27/2025 |......... 35,783 |oevveeiiiiiininns [ 196.80 |......... 326,749 |.evveneeeiiini [ e 380,368 [....oeeeen [orrnnn 380,368 |......... 154,223 |ovveeeiiiiiiins e e e [ s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 02/11/2022 |. 02/14/2025 |......... (Y (0 R F 199.94 |......... 580,463 |...uuneeeiiininn [ fes 521,696 [..evuneeens e 521,69 |......... 213,193 | oo e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/25/2022 |. 02/27/2025 |......... S PX R 199.62 |......... 499,908 |...eunnieiiiininn e feis 469,896 [....cooeeen [oennnnn 469,8% |......... 192,847 [ v [ e | e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2022 |. 03/14/2025 |........ [T A T U 202.66 |......... 629,886 [......cvvvnveeins |ernnnniiiiinins o 1,013,007 | ooevevennnn feennns 1,013,007 |......... A LS. R E R R RN RN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/24/2022 |. 03/27/2025 |......... 51,987 [cooiiiiiiiiiiiiies v 204.38 |......... 481,313 |eeeeeeeciii [ e 300,482 [.evvuneenns o 300,482 |......... 121,648 [ i [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/12/2022 |. 04/14/2025 |......... 91,785 [ciiviiiiiiiies v 202.68 |......... 831,554 |vvveieiiiiiin [ e 637,906 [...oeeeenn [ornnnn 637,906 |......... 246,902 |..oovveneeniiinnn oo e [ 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 04/26/2022 |. 04/25/2025 |......... 53,084 |..evveniiiiiiiins [ 201.23 ... LY(T:3 VN RN FORRRRR RN 422,014 | oo [ 422,014 |......... R [CIST0EE VN R AR R RN [N 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2022 |. 05/14/2025 |......... (oK TCI0 2 R F 201.34......... Y7+ T PO R R 510,103 | ... 510,108 |......... 200,988 ....oivviinnnnes foernniineeeeeiinn o {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/25/2022 |. 05/27/2025 |......... 52,092 |eeveieiiiiiins [ 201.93|......... LYP 1 F R RN 403,715 [ ceveeeeees o 403,715 |......... 159,923 |ovvveiiviiiiins foereeiieeen e e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/13/2022 |. 06/13/2025 ..476,199 413,790 | ... ... 413,790 |......... 164,869 |. .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2022 |. 06/27/2025 423,613 |eveeeeeiiiiin [ e 395,030 | .oevvvnnnnn fernnnnns 395,030 |......... TR N SR R R RN [N 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2022 |. 07/14/2025 ..357,988 ...397,233 | ... ... 397,283 .. 148,100 |. .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBBBKS528 |. 07/26/2022 |. 07/25/2025 |......... 29,258 |.ovveiiiiiiiins foeniiiinnn 199.98 |......... 259,784 |..eveniiiiiii foriiiiiiin e 212,976 | .ovveeeeen o 272,976 |......... 102,695 [...oovveviniiiee v foiiis e | e 0001 ..oevnnnnns




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

SCHEDULE DB - PART A - SECTION 1

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

2'903

1 7 9 10 11 12 14 16 17 18 19 20 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity Index Premium Premium Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty or Notional Received | (Received) | (Received) Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated or Central Clearinghouse Expiration Amount (Paid) Paid Paid Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
Goldman Sachs Index
[0 Y I N Hedge . W22LROWP2| HZNBBBKS528 . 08/14/2025 oo 88,743 | [ 198.86 |......... 428,431 |oeeeeeeciii [ e 494,252 | ... 494,252 |......... 184,248 [ e foereviii e | e ] 0001 L
Goldman Sachs Index
[0 Y I N Hedge . W22LROWP2 | HZNBBBKS528 . 08/27/2025 |.........36,480 |.ooeevniniiiiiiinn [ 198.38 |......... SRV (07 SRR FORRRRRR R 383,410 [.evvenenns o 383,410 |......... 142,639 |oevveiiiiiiinns fooreevincceens e e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Hedge . W22LROWP2 | HZNBBBKS528 . 09/12/2025 ..345,491 ...456,197 | ... ... 456,197 |......... 167,434 |. .|{0001 ...
Goldman Sachs
1071 I N Hedge . W22LROWP2| HZNBBBKS528 . 09/26/2025 2728 T/8 R IR RPN 341,971 [ [ 341,971 |ooeeennns 121,215 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Hedge . W22LROWP2 | HZNBBBKS528 . 10/14/2025 ..299,710 ...453,036 | ... ....453,036 |.........154,018 |. .|{0001 ...
Goldman Sachs
[0 Y I N Hedge . W22LROWP2 | HZNBBBKS528 . 10/27/2025 284,055 |..ceiviiiieinn [ e 361,828 [..evvneees o 361,828 |......... 123,730 [ooeiiiiiieiiiis e [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Hedge . W22LROWP2 | HZNBBBKS528 . 11/14/2025 ..289,200 ...426,515 826,515 |.un 146,539 [ [ e [ | 0001 ...
Goldman Sachs
[0 Y I N Hedge . W22LROWP2| HZNBBBKS528 L 11/26/2025 |....ii32,589 i [ 196.17 |......... A3 1 PO R R 400,194 [..oeeeeees o 400,194 |......... 137,852 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Hedge . W22LROWP2 | HZNBBBKS528 L 12/12/2025 oot 28,226 | [ 195.82 [......... 204,466 |..oonneeeiiinin [ e 304,283 | ..eevvrinnn [ 304,283 |......... (023973 (O R R R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Hedge . W22LROWP2 | HZNBBBKS528 L 12/23/2025 |ovnern 18,286 | [ 193.97 [ooennnnnn VRSV T O E R R 251,986 [..evnneeens o 251,986 |.......... LTt ) R FPPRUUUR R RN N 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Hedge . W22LROWP2 | HZNBBBKS528 . 01/14/2026 |.........28,689 |..ccovvvniiiiiinnn foennes 196.00 |......... LKL FU R R 360,044 [..oeeneeens foennne 360,044 |........ 118,198 |oeveeeeeieveennn [ e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Hedge . W22LROWP2| HZNBBBKS528 L 01/27/2026 |........ 17,285 | [ 196.36 |......... LICTCYA T R AR RN 213,983 | .oeeeiiis [ 213,983 |......n.n. (R -70 AR RO RPN RN U 0001 .eevnnenens
Goldman Sachs Index
1071 I N Hedge . W22LROWP2 | HZNBBBKS528 . 02/13/2026 |.........28,521 |.ooovvnnniiiiiinnn foeees 196.35 |......... 239,120 |.evveneeeiiinin o fes 354,795 | eoeeerinn [ 354,795 |......... 7,504 [ i [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Hedge . W22LROWP2| HZNBBBKS528 . 02/27/2026 | 21,462 |ocoevvniniiiiiiinn [ 195.93 VAR 7271 R AR RPN 213,423 | oo [ 273,423 |.......... 89,925 |evvvniiiiiini foereiei [ e | s 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Hedge . W22LROWP2 | HZNBBBKS528 . 03/13/2026 |.........26,513 |oevvrnnniiiiiiinn [ 1965.19 [......... 224,078 |.evveeeeiiinin o e 350,762 [.evvuneeens o 350,762 |.......... 92,264 |.eevvnieiiinin fooreie [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Hedge . W22LROWP2| HZNBBBKS528 . 08/27/2026 |.......23,927 |oovviinnniiiiiiinn foeeees 195.30 [oovnnnnns 205,145 |.evneeeeiiii [ e 315,840 [..eveneens [ 315,840 |......... R [07Z8CT:1- 8 ) R R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Hedge . W22LROWP2 | HZNBBBKS528 . 04/14/2026 |.........26,557 |.cccovenniiiiiinnn foenns 197.84 |......... P T U AR RN 312,574 | oo [ 312,574 |......... 102,509 [oivveeieiiies Jeereneeeeeiins [ e | e 0001 .eevnnenens
Goldman Sachs Index
1071 I N Hedge . W22LROWP2| HZNBBBKS528 . 04/27/2026 |...... 25,471 |oeiiininiiiiiiiinn [ 197.87......... 219,280 |.evvenieeiiii [ e 300,561 [.evvuneeens e 300,561 |.......... 98,829 |..evveiiiiinnn [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Hedge . W22LROWP2 | HZNBBBKS528 . 05/14/2026 |....o... 28976 |oeevevinniiiiiiinn [ 199.14 |......... 245,201 |eveeeeeciinin [ e 314,446 | oooeeei [ 314,446 |........ 105,661 |oevevveeeeiviennn [ e [ 0001 .eevnnenens
Goldman Sachs Index
(071 I N Hedge . W22LROWP2| HZNBBBKS528 . 06/27/2026 |.........15,597 |.oovvveiniiiiiiiinn foenees 198.37 [cuunnnnn. LEKICICH N AU AR RPN 181,34 [ o 181,3%4 |.......... LYK PO R RN RN (RN, 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Hedge . W22LROWP2 | HZNBBBKS528 . 06/12/2026 |.........25,657 |.oeevvunniiiiiinnn foennes 202.21 |eeeennns 222,046 |.evveneeeiiinin o fe 248,098 [..eouneeens [ 248,098 |.......... 87,232 |oeveveiiiiinnns fooreiii e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Hedge . W22LROWP2| HZNBBBKS528 . 06/26/2026 |......... 15,424 |...oooveniiiiiiiinn fos 200.72 ... 132,199 [ v [ 161,648 161,648 |.......... 55,682 |..evveiiiiinin [ e e | s 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Hedge . W22LROWP2 | HZNBBBKS528 . 07/14/2026 |........31,128 |.oooeriiiiniiiiinn [ 200.40 |......... 266,363 |...uuneeeiinin [ fes 333,378 | eeeeeriin [ 333,378 |........ 110,815 |oeveeeieiiiinen [ e [ 0001 .eevnnenens
Goldman Sachs Index
(071 I N Hedge . W22LROWP2| HZNBBBKS528 . 07/27/2026 |.........13,350 |ooeverennniiiiiinnn [ 202.32{......... 14,522 [ v o 130,831 | ... 130,831 |.......... A4, 723 | foeee {0001 ...........
Goldman Sachs Index
(071 I N Hedge . W22LROWP2 | HZNBBBKS528 . 08/14/2026 |.........36,930 |.ocovvenniiiiinnnn fonenees 200.30 |......... 313,633 |.evveieeiiiii [ e 403,271 [ .eveneeees o 403,271 |...eennn. JICZ VST R RN R R (RN 0001 .eevnnenens
Goldman Sachs Index
Call Hedge . W22LROWP2 | HZNBBBKS528 . 08/27/2026 .. 135,402 ...184,815 ... ....184,815..........60,266 |. .|{0001 ...
Goldman Sachs
(071 I N Hedge . W22LROWP2| HZNBBBKS528 . 09/14/2026 |.........24,310 |oeoevrenniiiiiinnn foeeees 202.55 |......... 207,793 |.evveeeeiiiiin o Jes 240,183 [.evveneeens [ 240,183 |.......... 82,654 |..uvvniiiiini [ [ e | s 0001 .oeennnnens
Goldman Sachs Index
Call Hedge . W22LROWP2 | HZNBBBKS528 . 09/25/2026 . 186,774 ...243,899 ... ....243,899 |... .|{0001 ...

Goldman Sachs

Call oveeeeiiiiieianns

Hedge .

W22LROWP2 | HZNBBBKS28

. 10/14/2026

...... 229,066

......... 328,256

......... 328,256

......... 104,856




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

SCHEDULE DB - PART A - SECTION 1

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

8'903

1 2 3 5 7 8 9 11 12 13 14 16 17 18 19 20 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty or of Notional (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts Amount Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/27/2026 |........ 17,470 [ e 197,31 ILEIVALN I RPN AR 223,441]... 223,441 1.......... [CIe (0 R R R RN IR 4/0]1) B
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 11/13/2026 |......... 27,790 [oooiiiiiiiinnnines Joveennnn 197,59 [l 281471 [ i e 352,653 | .oeeveinnnn [ 352,653 |........ 110,604 |oevvveneeeveinnn [ e [ 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 11/25/2026 |........ 20,170 ..169,448 ...285,755 | ... ... 285,755 |..........80,277 |. .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 12/14/2026 |......... 30,028 [oiieiiiiiiiiees Joreenenn 19655 [iinils 252,606 |..evuneeeiiininn oo fes 400,273 [.eveneeees o 400,273 |......... 123,115 [ e [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 12/23/2026 |........ 17,131 ...212,084 |... ....212,084 |..........67,497 |. .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/14/2027 |......... 33,501 |oevveeeiviiniins oot 19877 | e 287,003 [oovnniiiiinnines foeeennnnn 410,728 [cevneeeees o 410,723 |......... 123,720 [ooiiiiiiiiniiis e [ e | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 01/27/2027 |......... 14,620 125,345 |... ... 175,298 175,208 |oene 49,953 [ [ e [ | 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 02/12/2027 |......... A4 857 | o 20089 | e 381,781 [ Jeveinnns 487,284 | oo [ 487,244 |......... RUSTRICK ) R AR R RN [N 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 02/26/2027 |......... 15,896 [..ovvvveeiiiiiinn Jornenennn 20389 [ [ LI T O AR 168,163 [.eveneeees [ 158,163 |.......... 20,097 [oooiiiiiiiiinnnns v [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 03/12/2027 |......... 51,609 [ceiiiviiiiiniins Joeeienn s 20478 [ e LIS TV R0 I 3 O KRN 496,999 | ..oovvnnnnn [ 496,99 |.......... 46,887 [o..iivieinineens | [ e | e 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 03/24/2027 |......... 19,354 [oeveiiiiiiiiiiins oo 207250 [enneiiciiiiees o 170,680 |ovvvvvnneiviinnnn o 164,898 [..eeeeeeees [oennne 164,898 |.......... (KST£: ) R FERRRURRN AR RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 04/14/2027 |........ 51,671 [ceiiiiiiiiiniins Joeeieeenn 20615 [ o 448,449 ..o [ 472,791 [ [ 472,791 |oveeennns 28,38 | foe e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 0472772027 |......... 23,515 |oveveniiiiiiiis foeeenn 20570 | e 203,154 |.oeeveieiiiinnn feees 2R R 220,569 |.......... LA ) R IR KPR AR ISUUURRRN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/14/2027 |......... A2,781 [ooeiiiiiiiiinnins e 20752 [ o RTETRJ F AR 372,198 [.evveeeees o 372,198 |.oevennnns (TR0 B R FERRUUURN AU RN IS 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/27/2027 |........ JECTR: 11 RPN AP0 11 : J RPN . LA T R A, 120,690 [.eeeeeenes o 120,690 |..covvennnns ({740 R R AR AR [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 06/14/2027 |........ 50,816 [c.ovevvereneiiins Joreeennnnn 206082 [ o 445,553 [ s 965,509 | ..oevvvnnnn fernnnnnns 965,509 |......... 519,955 |oovvvveiiiiiinnn oo e [ 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 06/25/2027 |.......... RN PO RRNY-() s i 1 FORPPP RN ULV ET U I 79,637 [.eveeeeees [ 79,637 |ouvnennnns LR 7N PO KRR R RN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 07/14/2027 |......... 47,085 [ceeniiiiiiiiniens Joeeeennnnn 209007 [ oo 422,308 |.oevveieiiiiinnn forees 391,274 | oo [ 391,274 |......... [ER VL)) FOR RPN N TN Y 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 07/27/2027 |......... 12,270 [ Jeenneennn 20562 [ [ 108,237 [ooeivvvviieieees Jovninns 119,266 [.eeeneeeees oo 119,266 |.......... L U R AR RSP AR SO 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 08/13/2027 |......... 7,182 | oot 20470 | [ LI A E ) PO R 478,964 [ ..oveneeens [oeenn 478,964 |.......... 59,189 |.evvveiiiiinins [ e e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 08/27/2027 |........ 10,868 |.evvveeiiiiiiinns [ 206,38 | [ [STAL ST PO RPN 103,358 [.eveeeeens oo 103,358 [........... TR ICX N PO KRR RN KRR (R 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 09/14/2027 |......... 53,218 |ovveeniiiiiiinns oo 207224 | [ LT VA R R 491,207 [.eveeneeens o 491,207 |..eennneeen V. PO KRR R RN 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 09/27/2027 |.......... [CR:ICI0 N R RPN, < J U R R, (VRS A RN 61,455 | .oooeini [ 61,455 |.......... (IS0 PR FERRRURRN R RN [N 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 10/11/2024 |......... 22,592 [.ooiiiiiiiiiiiiinn Jeee 19874 ALK ICN U AR RPN 196,583 | ... 196,553 |.......... 94,662 |..evvenieiiininns [ e {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 10/25/2024 |........ 16,036 [..oovveeeneiiiiins Jeveennnn 197,31 [, 83,846 [....eeeivnninnns | [ 160,036 160,036 |.......... FETLCL ) S EPUUUT R RO NS 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 11/14/2024 284,794 ... .. 244,794 |... .|{0001 ...
Goldman Sachs
(071 I N Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 1172772024 |.veetn 21,930 [ [ 19767 [ 1,745 [ e e 212,726 [ .eveeeeees o 212,726 |..ouun... [ETA ) AR FOPRRUUR R RN N 0001 .oeennnnens
Goldman Sachs Index
Call Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2 | HZNBBBKS528 . 12/13/2024 ...316,376 | ... ....316,376 |... .|{0001 ...
Goldman Sachs
Call \ovvvvvniniiiiinnnn Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2| HZNBBBKS528 . 12/27/2024 |......... 16,200 [..oovvveeinniiinns e 198410 L 85,867 [..oevvvviiiiiiins i foeeeannns 148,959 | .oovvvnnn ot 148,959 |.......... 55,758 |.evvveniiiiinnnes foovviiiiiinnn e e | e, 0001 ..oevnnnnns
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1 2 4 7 9 10 12 13 18 19 20 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Current Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty or Notional Received (Received) Year Change in zation)/ Hedged ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Expiration Amount (Paid) Paid Income B./A.C.V. | Accretion ltem Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2| HZNBBBKS528 L 01/14/2025 oo 19,113 | [ 198.77 [ ferens 101,813 | [ 172,204 | [ 172,204 e T0,39T [ e [ [ | ] 0001
Goldman Sachs Index
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 L 01/27/2025 |ov.een 12,439 | [ JECIE TR O RN 66,216 [....oovvevnnnenns Joeennnnn 107,220 [ onneeecins | 107,220 [ d 41,004 | foeeeiiicn [ e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . . |Equity/Index W22LROWP2 | HZNBBBKS528 . 02/14/2025 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . Equi ty/Index W22LROWP2| HZNBBBKS528 L 02/27/2025 |ovveen 18,196 o [ PUCTE:* ) FO RPN 98,686 |........cvvnnvvene Jovnnnnnnn 105,355 [ onneiiiiis | 105,355 [t 6,869 o [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . . |Equity/Index W22LROWP2 | HZNBBBKS528 L 03/14/2025 | 21,418 oo e 20673 e [ 116,641 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 L 03/27/2025 |o...etn 19,465 oo [ s 207250 [ [ 107,437 i e 80,585 | 80,585 o (26,852)[ e e o [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . . |Equity/Index W22LROWP2 | HZNBBBKS528 L 04/14/2025 ..o 31,948 e [ s 20615 [ [ 175,188 e e 159,419 | [ 159,419 | (15, TB9) e e e [ | s 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2| HZNBBBKS528 L 04/25/2025 |o.een 18,313 | [ ATV PO RN 99,826 |..evvnnieiiinnnn foeeeennnnn 97,609 [ oeennneens [t 97,809 | (2,217 [ e [ | 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 . 05/14/2025 |.........20,446 |..coovvnnniiiiiiinn [ 207.52 |eeeeeeeieiinin oo 112,440 [ o 94257 [ | 94,257 [ (18,182))is o [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 L 05/27/2025 |oeeenn 16,728 oo [ 207.08 [oiiiiiiiieeens v 92,142 |eeeeeniiiiiiins [ 78,286 [ [ 78,286 [ (13,856 [ e [ | 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 . 06/13/2025 [.........31,183 |ooeinniiiiiiiiiis [ 205.82 |evvnniiiiinin e 170,559 [.vveeeiieiiis [ 356,395 | e 356,395 [0l 185,836 | [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2| HZNBBBKS528 L 06/27/2025 |oeeeee 4377 o [ LT V) FO RPN 78,896 [..vvvvvvvnnnnnnns Jovnnnnnnnn 80,224 [ 80,224 [ 1,329 | [ [ e [ 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 L 07/14/2025 oo 1894 i [ 209.07 |vvveneeiiininns foeeeinnnn 105,732 [ Jeveene  BAATT | | BALATT [ (21,205 o [ e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . Equi ty/Index W22LROWP2| HZNBBBKS528 L 07/25/2025 |oeeen 16,749 i [ LS PO RN 91,610 [oiiviennnnnnns e 102,841 [ | 102,841 11,28 | [ [ e [ s 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 . 08/14/2025 |.........26,224 |....oovvvniiiiiinnn foens P SV PO RPN 143,862 [.vvvvveeeeees Joenenn 177,272 | e | ATT,272 [ 83410 | o [ e | et 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2| HZNBBBKS528 . 08/27/2025 |...eti 21,330 |oeviiiiiniiiiiiinn [ 206.38 |..evnnniiiinnin foeeennnnn 7,974 [ | 128,101 [ | 128,191 10,217 | o [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 . 09/12/2025 |....... 18,452 |oiiiiiiiiiiiiiis [ 20728 e | 102,483 [..ovveeieeieins Jeeeennn 105,730 [ e o105, 780 [t 3247 | o [ e [ et 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . Equi ty/Index W22LROWP2| HZNBBBKS528 . 09/26/2025 |........ 13,231 | [ AL T ) O RN T4,083 [oeeevvenennenns v TS [ el T TG (2,368 [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 1071172024 |veeeenn 19,970 i [ 196,51 [oen 134,928 e o ] 222,185 [ | 222,185 [ 104,862 | e [ e [ e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . Equi ty/Index W22LROWP2| HZNBBBKS528 . 10/25/2024 |veeeeii i 9,195 | [ 195.86 [..vneeenn85,016 |ooeenenniniiininn [ | 108,831 [ | 108,631 [ 88,276 | o [ e [ e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 1171472024 ...t 19,957 i [ 196,97 [ove e 141,578 | o 222,722 [ 222,722 [ 101,382 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . Equi ty/Index W22LROWP2| HZNBBBKS528 1172772024 ..ot 10,338 o [ 19617 [ 73414 | | ol 113,614 | [ T38| AT [ e fo [ | e 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . Equi ty/Index W22LROWP2 | HZNBBBKS528 L 12/13/2024 |oveen  A7,450 [ [ 196.82 [cvvneen 124,037 oo o | 197,356 [ | 197,386 [ BL074 | [ [ e [ e 0001 .eevnnenens

Goldman Sachs Index

Call weveieiiiiiees

Goldman Sachs Index

Call weveeeeiiiiiees

Goldman Sachs Index
Call
Goldman Sachs

Call woveeeiiiiiees

Goldman Sachs Index
Call
Goldman Sachs

Call oveeeeiiiiieianns

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

Index Account Hedge .

Equity/Index

Equity/Index

. |Equity/Index

Equity/Index

. |Equity/Index

Equi ty/Index

W22LROWP2 IHZNBBBKS28

W22LROWP2 IHZNBBBKS28

W22LROWP2 IHZNBBBKS28

W22LROWP2 IHZNBBBK 528

W22LROWP2 IHZNBBBKS28

W22LROWP2 | HZNBBBKS28

. 12/21/2024

. 01/14/2025

. 01/27/2025 |....

. 02/14/2025

. 02/21/2025

. 03/14/2025

-|0001 ...

-|0001 ...

-10001 ...........

0001 ...........

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of ltem(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/24/2023 |. 03/27/2025 |......... 12,227 [oeeeiiiiinienns foeeeiiinnns 195.30 [ouvennnnns LY RN IR RPN 146,850 | ... 146,850 |.......... 58,324 |evveeiiiiiini [ e e | e {0001 L
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/13/2023 |. 04/14/2025 |........ LT () AR 197.84 |......... AR 772N U AR RPN 166,425 [.eveneeeees oo 166,425 |.......... 64,123 |ovveiiiiiiins [ [ e | s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 04/27/2023 |. 04/25/2025 |......... 13,332 |... ...96,287 ...136,386 | ... ....136,386 |... .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 05/11/2023 |. 05/14/2025 |......... 10,902 [.vvvvieiiviinnn foeeeeens 199.14 |.......... VT R IR RPN 103,132 [ eenneeeeees [ 103,132 [0 40,228 o [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 05/25/2023 |. 05/27/2025 |.... ....96,006 |... .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2023 |. 06/13/2025 |........ 18,758 [ooevveeeiiiiviinnn foeeeeens 202.21 |eeeennns LT IO EPPR N AR 144,435 | ooeennee [ 144,435 | B7,886 [ | [ [ | e 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/26/2023 |. 06/27/2025 |.... ...47,700 T3 N (RO e D731 022,840 | e [ e | e 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/13/2023 |. 07/14/2025 |........ 11,008 [ foeeeeens 200.40 |.......... LU CT) U FOPRTRR RPN 99,880 [..euneeens [ 99,880 |.......... 37,622 |.eevveiiiiinnns [ e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/25/2025 |.......... LR (VN R F 202.32|.......... (V255X T PO RN R 68,192 [ evveeeees [ 68,192 |.......... V0 R FPUUU R RN TN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2023 |. 08/14/2025 |......... V20 V7N R R 200.30 |...oveenn VA1 ) R IO IR 13,319 [ o 13,319 [ 42,966 |.evvvnneeiiinnnn [ e e | s 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2023 |. 08/27/2025 |.......... LT E° ) 1N R F, 199.18 |.......... (787 1 AR IR RN 87,822 [ceveeeeens [ 87,822 |.uun...n. 72X 7£ 1 S FPRUU R U NN 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 09/12/2025 |.......... F R FO RN 202.55 |.......... [ Rt R AP RN VA TYA L [T FATYA LN U LA R FPUUU R R TN 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/27/2023 |. 09/26/2025 |......... 10,430 [ooovveveeiiieiinnn foeeeees 200.38 |.......... TR P RPN RN 98,357 | .eeeeniinnn [ 98,357 [cunnnnenn 37,549 | fooerii e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/13/2023 |. 10/14/2025 |........ 11,804 [ foeeeees 198.74 |.......... 83,987 [ceeveeeiiininnns Joevrnniinieiiiinn o 124,064 [.oeeeeeees |oennes 124,064 |.......... A4,266 |.oovnneeiiinnn [ [ e | s 0001 .evvnnnnens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 10/26/2023 |. 10/27/2025 |......... VRV PO RN 197.31 [eueennnnns 88,462 |...ueeveiininnns |oeviiniineiiiinnn oo 143,393 | covvenie [ 143,393 |.......... 50,219 |evveeiiiiini fooeeiiii [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/13/2023 |. 11/14/2025 |.......... [ - R 197.59 [ouvennnnns F(UNCH ) R I RPN 112,989 [.eeeeeeeen o 112,989 |.......... 39,820 |.evvvnniiiiininn fooreiiiin [ e | e 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/27/2023 |. 11/26/2025 |.......... (e PO RN 197.67 |.......... [STAR° I/ N AR TN 108,120 | ooeeeeevenn |evennnns 108,120 |.......... 38,199 |.evveeiiiiini [ e e | s 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/14/2023 |. 12/12/2025 |......... LIRS PO RN 196.55 [ooveennnns L1V R EPPRR RN 167,633 [.vveneeeees oo 167,633 |.......... [SL - T R FPRRRURR R RN [N 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/23/2025 |.......... <1 ) PO RN 198.41 |.......... L2777 F (PR R, 80,062 [.evueeeens [ 80,082 |.......... [T T/ O FUUU RO FRUU NN 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2024 |. 01/14/2026 |.......... (SIS ER 198.77 [ [ 48,084 [.oiiviiiiineens | T TL N I 72,374 |.......... 24,289 |eeveiiiiini foereii [ e | s 0001 .eevnnenens
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/26/2024 |. 01/27/2026 |.......... IS PO RN JECIE TR O RN TN/ FO RN 50,188 [..evnneeees [ 50,188 |.......... LR 7] RPN AU RPN AR U 0001 .eevnnenens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2024 . 02/13/2026 |........ 10,779 [ccoeiiviinnnnninnns Jovvnnnennnn 200250 [ o 78,445 [ | 101,072 [ | 101,072 [ 28,527 e oo [ e [ el 0001 .evvnnnnens
Goldman Sachs Index
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2024 . 02/27/2026 |.......... 7,916 [ccoeivviinnnniiiins Jooennnennnn 208089 e oo 58,265 [ 86,000 [ 66,000 [ 70834 | [ [ e [ e 0001 .eevnnenens
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/13/2026 {0001 ...........
Goldman Sachs Index
(071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/27/2024 . 03/27/2026 |..........5,933 [ccevriviirnnniinnns Jovvennennnn 207,50 [ounnniiiniinnnns fovvennn 44,439 [ 40,519 [ 40,519 [ (3,920)) e o [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 04/11/2024 |. 04/14/2026 .|{0001 ...

Goldman Sachs

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

Call Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 05/13/2024 |. 05/14/2026

Goldman Sachs
Call vvviiiiiiieennns Index Account Hedge . [N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 |. 05/23/2024 |. 05/27/2026

-|0001 ...

0001 ...........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/13/2024 |. 06/12/2026
Goldman Sachs Index
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 . 06/26/2026 |..........8,856 [...oevvvvvennninins Jovvnnnnnnnn 206,30 [ounnniiiniinnnnns foeeenen 85,772 [ e 89,166 [ e |t 89,166 [ 3,394 | [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBEKS28  |. 07/12/2024 |. 07/14/2026 .|{0001 ...
Goldman Sachs
1071 I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/25/2024 . 07/27/2026 |..........8,632 [ccovvivirvunnninins Jovvnnnennnn 206062 [ounnniiiiiinnns e 84,432 [ el 71218 e e 71,218 [ 6,785 | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2026 .|{0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/26/2024 |. 08/27/2026 |........ 10,863 [...ceevvvvenniiies Jovvnnnnnnnn 206,38 [oennniiiiiiiinns oo 82,281 [ el 87,451 [ | 87,451 [0 5,189 | [ [ e [ s 0001 .eevnnenens
Goldman Sachs Index
Call Index Account Hedge . |N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/13/2024 . 09/14/2026 |........ 12,787 [ccoeiiviivnnninnns Jovvnnnennnn 207224 [ ool 97,785 [ 99,356 [ ot 99,386 [ 157 | foeeeicen [ e [ et 0001 ...
Goldman Sachs
[0 Y I N Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2024 (. 09/25/2026 |..........5,924 [ccceiiviivnniiinns Jovvennennnn 20814 [ e 45,498 [ [ 44133 e e 44133 [ (1865 e [ e [ s 0001 .eevnnenens
Goldman Sachs
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 10/13/2023 |. 10/11/2024 |.............. (7 S 133.62 [ceveeiinens -2 P KR RN LI (U R 568 [....oeeeeennn L) R PR R AR SUU 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBEKS28 | 11/14/2023 |. 11/14/2024 |............ LT PO RN 134.81 [coeeennnnns 2,885 |vvvieeeiiiii [ e L7772 IR 5,522 ciueennnn. - L PPN [RRUUI R RN U 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/27/2023 |. 11/27/2024 |............ [SZC10J) FUURRR RN 135.10 [cuveennnnns 1847 [ e [ 3,858 | eevineee e 3,858 [unnnnnnns I (113 PR RN RN R RN 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 01/12/2024 |. 01/14/2025 |.......... L IRCLCK ) O F, I ZJN O F [CR:1:K 1 R R 9,837 | evvveees e 9,837 [ 2,954 | oo e [ | 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 02/27/2024 |. 02/27/2025 |............ SV FOURR RN IR O F T 1<) R 3,864 |.cevueeee e 3,864 [ [S7/-3) S FRUURR RN RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 03/14/2024 |. 03/14/2025 |............ (L0 R R 140,59 [oevniiiiiiiiins e FCST FR R T4 [T R K/ R ) PO RN AR KRR (R 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528 | 04/26/2024 |. 04/25/2025 |............ - S KT I PO F, PZCIV[CT) R 3,463 | .eeeiee [ 3,463 |..ovvnnnnnnns 5T/ R R R RN (RN 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2025 |.......... 1,214 [ s JLIUNOX ) O R, L2V PO RN 5,463 | evveneee o 5,463 ..o I 72 R ) R R U 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/27/2024 |. 06/27/2025 |.......... PR T PO RN LIUNVC) O RN L [URY: ) PO RN 10,947 [.oeeeeiiis o 10,947 [ooeiiiinnnnn L./ PR R R R (R, 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 07/12/2024 |. 07/14/2025 |............ 511570 PR RN 4195 [ s P (075 R 1,062 [eeeeeeeees [ 1,082 ... [ 11<15)) R AR RPN RN U 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2024 |. 07/25/2025 |............ (7230 PR RN 54 | s FCTR: 77 PO RN V2] I 2,045 |.....en.ns (1723 R FRRRRURRR R RN N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/14/2024 |. 08/14/2025 |.......... LIZ(CJ FE L 072 O F L3R V1) FOR RN 2,936 | .eerrnnee oo 2,936 |eevunnnns [ TCIST.) PR FORRRRRR R RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/27/2024 |. 08/27/2025 |............ 1 VN SR R L - O F, L L R 1,308 [eeveeeees [ 1,303 [t LIS TN R E R N RN [N 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/27/2024 |. 09/26/2025 |.............. [ PO RN L7 L- ) P KN FOR R [T R FCS TN RN ) PO RN AR KRR (R 0001 .evvnnnnens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/27/2022 |. 10/25/2024 |.............. [/ PO RN 139.66 [..euvnnnnnee ;71 PR KRR RN 179 e | V£ R T oo s [ | e 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/14/2022 |. 11/14/2024 {0001 ...........
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBBKS528  |. 02/14/2023 . 02/14/2025 |...evvveeeen 767 [enniiiiininninnns Jovvvnnnnnn 139047 [0 3756 | o e 3,383 e 0 3,358 [ B | [ [ e [ el 0001 .eevnnenens
Goldman Sachs Mariner
Index Call ... . | Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/27/2023 |. 02/27/2025 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/12/2023 . 05/14/2025 |....evveeeen 245 [onnniiiiiiiiiiiis e 188085 [ 1,214 | o e 1310 [ e 1310 o285 | [ [ e | e 0001 .oeennnnens
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/27/2023 |. 07/25/2025 |.... .|{0001 ...
Goldman Sachs Mariner
Index Call ...ooennnns Index Account Hedge . |N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2|HZNBB6KS528 ). 01/12/2024 |. 01/14/2026 |............ 109 [ o 138,02 |uueiiiiiniiinins Jovviiis B34 | [ A5 P N 5] R 221 | Lo e i | e 0001 ..oevnnnnns




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

SCHEDULE DB - PART A - SECTION 1

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

¢l903

1 2 3 4 5 6 7 8 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2024 |. 01/27/2026 |............ L1 R R JECICT L N O FN 11 R FR, 1,250 [eeveeeeenes [ 1,280 [ LN PO RN RN KRR (Pl 11(1[1)
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28  |. 02/27/2024 |. 02/27/2026 |............ 1) PO RN IR O F 1549 [ s 1,999 [ [ 1,999 [ 151078 PR R R R (ol 1(1[0) I
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/13/2026 |.... .. 140.59 |..
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 05/23/2024 |. 05/27/2026 140,03 [oevenieiiiininns Joeevnnnn 1,365 o e LT e e T 0B e [ [ e [ e {0001 L
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 06/27/2024 |. 06/26/2026 |.... .. 140.23 |..
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/12/2024 |. 07/14/2026 T41.95 [oeneiiiiiiiinns o866 [ |10 e 10 [ (156 [ [ e [ e[ 0001 L
Goldman Sachs Mariner
Index Call ... . [ Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2024 |. 07/27/2026 |.... LA s e 1983 L [ 1882 e e 1882 [ (BT e [ [ | s
Goldman Sachs Mariner
Index Call ............. Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/27/2024 |. 08/27/2026 |............ LIV U R 141,98 [oeneiiiiiiiieens foeeeeenn 3759 [ e 4383 [ e 4383 [ B0 | [ [ e [ e[ 0001 L
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/13/2023 |. 10/11/2024 |.......... 1,755 |ceerrenireeennnns fonneen 132,76 e eeennnn ferreeeeerneees e 28,011 e 10,056 [ e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |. 10/27/2023 |. 10/25/2024 |......ceeeee 713 |ocuviveuiiveriinans forninnnn.. 126,27 eeeeeeeereeees oo oo 14,669 [ o e 8127 [ e e e | e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/14/2023 |. 11/14/2024 |..........4,469 |..ccovreeiireeennns [ounnnnnnen. 134.02 e eeenneeeeeennnn feeeeeeeerniieeees Jeeeennn... 66,863 [l e 28,831 [ e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |. 11/27/2023 |. 11/27/2024 |......ee.cd,132 |cuviviuveiiieians foreennen.. 134.33 eeeeeeeereeens oeeeeeeeeeieees feeiere 16,656 [ eiennnns eeieereeen 5,726 [ e e e | e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 12/14/2023 |. 12/13/2024 |..........4,011 |.ccoiiiiiiinnnns [ooeneenn 139,38 e eeeennnn fereeeeeernneeeee | 43,876 [ e 15,040 [ e o e |
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... 1122LRONP2IHZNBBBKS28 . 12/27/2023 |. 12/26/2024 |.... . 140.26 |..
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . |N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/12/2024 |. 01/14/2025 |.... .. 140.71 (..
Go achs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/26/2024 |.01/27/2025 e 178 e [l 140,09 e 1,268 [o e 1,035 N 1 A S R ) RN PSRN
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 02/14/2024 |.02/14/2025 |.......... 1,154 |ocoomeeiiiieinnnns [onnnnnnen. 140.35 e 8197 [ e 12,501 [ e 8,808 [ e o e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........|Equity/Index |Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |.02/27/2024 |.02/27/2025 |.........c.. 836 |oceeeveiveeierens fornennnnn.. 142.36 reeeereenn 8,000 oo oo 8,900 [ e 2,000 [ e e e | e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ...........|Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 03/14/2024 |.03/14/2025 |..........3,926 |.ceevreuereeernnnn foneeeen. 145,18 e 28,785 [ e 32,278 [ e 388 [ e e e |
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A ........... |Equity/Index | Goldnan Sachs ...... W22LROWP2IHZNBBGKS28 |. 03/27/2024 |. 03/27/2025 |..........2, 121 |oeoviivviiiiiins [oonnnnin.. 148.99 oo 15,990 [ oo 13,638 | e e (2,352 e e o [ e,




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

SCHEDULE DB - PART A - SECTION 1

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

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

€17903

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/12/2024 |. 04/14/2025 |..........4,302 |oceecumeemenrnniis fonneee s 13971 | 80,351 | o 50,632 e [0 80,632 [o0020,281 [ [ e e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/26/2024 |. 04/25/2025 |.......... 1,723 |oooecuririnrniins founneeen 13986 | e 12,071 | |0 20,281 e [ 20,281 [ BT i i [ e | e | 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 05/14/2024 |. 05/14/2025 |............ 410 |ooiiiieiiiiiiiiiis fonneeee s 143099 | o0 2,980 | oo 757 e [ 787 [ 1778 [ [ e e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 05/23/2024 |.05/27/2025 |..........1,558 |oooocureriirnniins fouvnen s 118 | e 110 | o 19,073 e 19,078 [ 7,963 [ [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 06/14/2024 |.06/13/2025 |..........3,640 |ooooceeeeeirnniis fonneee 14121 | 26,008 | o 44,88 s [ 44,88 18,872 [ [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 06/27/2024 |.06/27/2025 |.......... 1,901 |oooeiuiiiiinniiis fonnenn s 142,04 | e 13,662 | oo 28,229 e 028,229 [ 9,867 [ [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/26/2024 |.07/25/2025 |..........1,293 |oeooummmiinrnniins foneee 1614 | e 90882 | oo 15,485 | [ 15,485 [ 05,872 [ [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 | 08/14/2024 |. 08/14/2025 |.......... 2,182 [ | LISV N R 16,237 | oo 0 AT e 27,17 [, 10,934 [veeeeeeeiieen o [ e ] 0001 L

.G;Idman Sachs
Pathfinder Index Call

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 08/27/2024 |. 08/27/2025 |....

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/13/2024 |. 09/12/2025 |.... veeeuene.. [0001

Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/27/2024 |.09/26/2025 |.......... 1,408 |.ooocumeiiiriniis fonneeei e 151080 | e 10,906 | o 10,355 s [0 10,385 [ (880 oo e e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/14/2022 |. 10/11/2024 |.......eeee 330 |oeeeeeeeeennnnnnnns fonnnnnnnnn 161236 |t 3,030 [ [ e 00 [ o400 [t (268))e e e e e | e 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/27/2022 |. 10/25/2024 |......eevees 763 |ooieeeieiniiiiiis o 15780 [ 7,272 | | oo 168 | 188 [ (BB [ [ e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/14/2022 |. 11/14/2024 |..........5,490 |...coooorirnniiiins fonnnnnnnn 167,91 | 062,627 [ [eveeeieiiiiiiiiies Joeeeeen 2,635 [ ot 2,835 [ (B,514)) e L e e | e 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 11/23/2022 |. 11/27/2024 |......eeeees 8684 |ooieeneiiiiiiiiis o 15860 [ 8,302 | o o510 | 510 e () [ e e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . |N/A ...........|Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/14/2022 |. 12/13/2024 |..........1,986 |...cocoorrrrniniins fonnnnnnnn 161,09 | 019,520 [ [evnneniiiiiiiiiins ool 973 s Lol 978 e (B3] e e e | e ] 0001

Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 12/27/2022 |. 12/27/2024 |............ 164 cccceeeeeeiiies o 16846 | 1,678 | | e 476 [ e 76 [ (B8 e | e | e 0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

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

¥1°903

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 01/13/2023 |. 01/14/2025 |.........eei 187 |ooiiumieinniiiiins foneeeee i 160046 | 1,830 | e oo 179 | o179 e (B e [ e | e | 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 01/27/2023 |.01/27/2025 |..........4,226 |.ococuvernnrniins founnennenn 15855 |0 40,870 | | oo 6,839 | 0 8,339 127 [ [ [ e | e | 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 02/27/2023 |. 02/27/2025 |.......eeee T4 |iiiiiiiiiiiiiiis foneie s 149000 | 1,022 | e o822 i [ B22 [ 2716 [ [ [ e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 03/14/2023 |. 03/14/2025 |..........1,030 |oooocurerennnniins fonnennenn 150054 | 9,455 | | oo 5,086 | e [0t 5,066 [t 1,780 [ e i e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 03/27/2023 |. 03/27/2025 |..........2,128 |oeeecummernnrnniins founeeee s 152,17 [ 19,768 | o oo 9,340 | [ 9,340 [0 30183 [ [ e e | e | 0001 e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/14/2023 |. 04/14/2025 |..........2, 116 |ooooiuriiinrniiins fonneenn 186,04 |00 20,106 | | oo 6,810 | e 6,810 [ 1,946 [ [ [ e | e | 0001
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 04/27/2023 |. 04/25/2025 |......eeeveeiiO7 |ooiiimminnniiniins o 154052 | 918 | | o876 s [l 876 [ 119 e e e e | e | 0001
Goldman Sachs
Pathfinder Index Call

Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/12/2023 |. 05/14/2025 |............ 216 | [ 153.33 [ 2,028 [ceeeeeiiiiiiees e e (74 [FUUUCRSRRURE FOUURN 4 ) FOUUURORPUE " 3 FRUUUUUN RRUIUUUURRRR RO RSOTUURURRRRRR Irreesesvuty [1/11) EUSRRN

.G;Idman Sachs
Pathfinder Index Call

Index Account Hedge . [N/A .... . |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 05/25/2023 |. 05/27/2025 |....

Goldman Sachs
Pathfinder Index Call

........................... Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 06/27/2023 |. 06/27/2025 |.... veeeuene.. [0001

Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 07/14/2023 |.07/14/2025 |...........893 |ooiieeiiinniiiiins fonieiei i 152,26 |t 4,545 | | oo 20778 i [l 2778 B2 [ [ [ e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 08/25/2023 |.08/27/2025 |.............554 |.ococureeinrniiins fornnennn 142,83 | 4,756 | | oo 5,866 | e [0 5,866 [nneeee i 2,060 [oeeeeeiiieieee [ oo e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 09/14/2023 |. 09/12/2025 |.........ce. 159 |oeiiuuiminnnniiins foneenee s 14L57 | 1,385 | | o 1,582 | e 1582 0B84 [ [ e e | e | 0001 e
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6KS528 |. 09/27/2023 |. 09/26/2025 |..........1,040 |oooocumeiiiriiiins fonnnnen 133083 | 8,354 | | oo 16,518 16,518 [ 4,889 [ [ [ e | e | 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 10/13/2023 |. 10/14/2025 |..........1,085 |oooouemeiiiriiiis o 182,76 [ 8,854 | | oo 17,882 i [ 17,832 [ 4,946 [ [ [ e | e | 0001
Goldman Sachs

Pathfinder Index Call

........................... Index Account Hedge . [N/A ...........[Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 10/27/2023 |. 10/27/2025 |.......eeeeii222 |oeeieniennnnniinns o 126,27 | 1,886 | | oo 4,490 | e 4400 [ 973 [ i [ e | e | 0001

Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ...........[Equity/Index [Goldman Sachs ...... W22LROWP2IHZNBB6K528 |. 11/14/2023 |. 11/14/2025 |............567 |.ooccceeneenniins fonneee.. 134002 4,608 | | . 8,960 | o 8,960 [ 2888 [ e e e | e 0001 e




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

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 5 7 8 10 13 15 18 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Total Quality |Effectiveness|
Used for Date of Rate or Foreign of at Inception
Income Schedule/ Maturity | Number Index Current Exchange Refer- and at
Generation Exhibit Exchange, Counterparty or of Received Year Change in ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Expiration | Contracts (Paid) Income Code B./A.C.V. Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 11/26/2025 |..........1,705 e 134.33
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6KS528 . 12/12/2025 |..........2,095 e 139,38
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 12/23/2025 |............ 856 eeeee. 140,26
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 .01/14/2026 |..........2,900 eeeeeeen. 140,71
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 .01/27/202%6 |..............86 . eeeeee. 140.09
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 02/13/2026 |............ 876 eeeeeeee. 140,35
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 02/27/20%6 |..........1,777 ... 142.36
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2 |HZNBB6K528 . 03/13/2026 |.......... KRV R 14518 [ o 27,891 [ 083,659 | | 33,659 5L TB8 e e e e 0001
Goldman Sachs
Pathfinder Index Call
Index Account Hedge . [N/A . Goldman Sachs ...... W22LROWP2 I HZNBB6K528 . 03/27/2026 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2IHZNBBEK528 . 04/14/2026 |....
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 04/27/2026 |..........1,502 e 139.86
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 05/14/2026 |..........4,146 eeeeeeen. 143.99
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 05/27/2026 |..........2,777 e 141,18
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 06/12/2026 |..........6,643 e 141221
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 06/26/2026 |..........3,063 e 142,04
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 07/14/2026 |..........2,627 e 147.29
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6K528 . 07/21/2026 |............ 753 .. 146,14




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

SCHEDULE DB - PART A - SECTION 1

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

91903

1 2 3 5 6 7 8 9 11 12 13 14 17 18 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- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 08/14/2024 |. 08/14/2026 |..........3,051 |..cceueeeeennnnnn e eeeeeeeeeeen e 2 ATA | [ 41,894 e 14420 L Lo e e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 08/27/2024 |.08/27/2026 |............ 972 |oeeuvveninennnnns e e 8,932 L . 9,562 B30 Lo Lo fo e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/13/2024 |. 09/14/2026 |.......... 1,322 |.ccceuueiieernnnnn e e 12,462 | e 11,739 eereeeees (T23)]eiiiii e oo o e
Goldman Sachs
Pathfinder Index Call
........................... Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2IHZNBB6KS28 |. 09/27/2024 |. 09/25/2026 |.......... 1,245 |..ccuveiiinnnnns e foeeeenn 11,699 L e 11,248 eecrrreeees (486)].niiiiicciiies feniieeneeiiees foee e
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A . JP Morgan ... . 10/13/2023 |. 10/11/2024 |......... 12,430
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 10/27/2023 |. 10/25/2024 |.......... 4,610 [coveeniiiiniiinnns e 20154 [ 28,706 [.evvneenineinines foreeenievenieeennn Jeeveens 109,291 [..ccevneenn [onnenn 109,201 | 39,596 |vunvernerinievenn foernineinneis e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 11/14/2023 |. 11/14/2024 |......... 12,955 [oeveeniviiiiiennns Jevnnennn 206,94 [l 83,111 [ [ e 261,724 | oo [ 281,724 . 104,082 [oevvevenievennnee feoreeneeeneeens foevevevinveiinees [ | e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 11/27/2023 |. 11/27/2024 |.......... 8,920 |ouuuviviniininiennn [ 207,95 e 57,505 [oveennneinineenns foeneveieveiieees [ 165,830 [.......ceet [over.... 165,830 | 69,222 |euievnveievenn foernineie e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 12/14/2023 |. 12/13/2024 |.......... 7,838 [ e 21510 [ 52,266 [eevneeniieennn foereireiiiniiinees foreeiis 99,624 |..eviennns [oeennnnn 99,624 | 4,364 |enieneviieeenn feee e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 12/27/2023 |. 12/27/2024 |.......... 7,387 [oeeeeiiiiiiiines | 21618 [ 49,986 [..vevneenieennn fernieiineiinees foreeiis 88,057 [..ocevuees |ovnnne.. . 88,057 .. 30,436 |ovuniennvennnenn foevrineenines e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 01/12/2024 |. 01/14/2025 |.......... 8,992 |ouuiiiiieievins foeee e 215230 [ e 60,403 [..eevniiiiiiiins Joeenans 114,559 | .eeneennes e 114,559 e 54,156 |ovuvenneieneeenn foernneine oo e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 01/26/2024 |.01/27/2025 |.......... 5,407 |ovuviniviieiins foeee e 213280 [ e 36,183 [ s 75,589 | cvevvinns [ovennnnnn 75,589 | 39,406 |vunvevnrennnienn foernineniieiies e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 02/14/2024 |. 02/14/2025 |......... 1192 [ oo 211004 s [ 73,931 |eveviiiieiieens [ 181,202 [..evenees Jeeneenn 181,202 107,271 |oveeeeeeeeeeeenn foeee o e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 02/27/2024 |. 02/27/2025 |..........6,891 |.ceuuverniinnnninn foreenen e 21173 | [t 85,813 [ e 108,255 [..ccvvveenn [onne. 108,255 ... 62,443 |oenieiiiiieeenn foee e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . JP Morgan ... . 03/14/2024 |. 03/14/2025 |.... ...138,255 | ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... . 03/27/2024 |. 03/27/2025 |........ 1,878 | foeree e 21687 [ e 81,792 [ceveeiviiiiiies o 152,507 [ .eevneens [oeeeenn 152,507 o T0,716 |oevnvevnevenneen foreenneenneenns Joeeeviveineens [ | i [0001 e
JP Morgan Index Call | Index Account Hedge . |N/A ........... P Morgan ....eeeiiis i . 04/12/2024 |. 04/14/2025 |......... 16,894 | feree 21138 | | 13,915 [ o 273,003 [..evvveee |+ 273,003 . 159,088 [..eveeeieveeens o o e | ] 0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ........... ... | 04/26/2024 |.04/25/2025 |.......... T347 | v 21112 [ s 49,477 |oveviiiviiieens o 120,410 [.eevvneens [onnenn 120,410 .. 70,933 |oveievnevenevenn foevnineiinccis oo e [ e 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ..eeviiiis e . 05/14/2024 |. 05/14/2025 |......... 1139 [ o 214065 [ [ 76,034 [.oeevnieiniiiins e 156,170 | ..evveennn [oeennn. 156,170 |...eee 80,136 [covevnvernvennns Joneenneenneens foeevnveiiieiinee oo | e [0001 Ll
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ..oeiiiiis e . 05/24/2024 |. 05/27/2025 |......... 11,346 [ foeee s 213038 [ [ TIT i | 169,736 [....oveeenn [oenn 169,736 ..o 92,021 |ovuvenneveneeenn foevnneiines oo e [ e ]0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ..oeiiiiis e . 06/14/2024 |. 06/13/2025 |........ 10,830 [ovvveveneieniiien fooreenne s 218094 [ [ 75,0771 [oeveeiiiiieiies Joennns 318,298 |........... |.........318,298 |......... 243,227 |veeveveveneienn feeene e e [ e ]0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ..oeiiiiis i . 06/27/2024 |.06/27/2025 |.......... 7,332 | foeee e 213086 [ e 51,430 |ovenviveieiiieenn [ 108,659 |........... [......... 108,659 |.......... 57,228 |ovuvevnevennnnenn foevnneenni e e [ e 0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... JP Morgan ..eevviiis e . 07/12/2024 |. 07/14/2025 |.......... 5,79 |oveeiiiiiiiiienns fovee e 21784 [ e 40,983 |ovuniiiiiiiieeenn foeeneens 72,541 | [ 72,541 | 31,558 |ovuieniveievenn foernnee e e [ e ]0001
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call | Index Account Hedge . |N/A ........... JP Morgan .i.iiiiis eiiiiiiiii . 07/26/2024 |. 07/25/2025 |.......... 9,953 [ iiveiiiiiiiiinnee oo e 22033 [ [ FATYA L OIS T 109,585 [.......ceen |.e...... 109,585 ... 37,874 [ | foiniiiniines oo | eeeeeneen 0001 Ll




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

SCHEDULE DB - PART A - SECTION 1

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

21903

1 2 3 4 6 7 8 10 11 12 13 14 15 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/14/2024 |. 08/14/2025 |......... 11,553 [oeieeiieniieins foevieennns 222,36 [oeeeniiieiiiees foereeis 83,749 | o 116,227 [ e foeeeene 116,227 e 32,477 [t e o o | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/27/2024 |.08/27/2025 |.... ....51,185 ... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/13/2024 |. 09/12/2025 |.......... 8,211 [ o 22773 | foeeieens 61,336 [cooevniiniiinnns e 63,228 | oeniinnns [ 83,228 [ 1,892 i [ e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 09/27/2024 |. 09/26/2025 |.......... T918 [ o 22834 [oeeeeiiiiiiiees [ 59,845 |ouuiiiiiiiieienn foeeieens 59,860 [..ovevneen Jorneeennnn 59,860 [oevneieniiee s 15 [ feer e e [ e 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |- 10714/2022 |. 10/14/2024 |.......... 5,885 |ouuiiiiiiiiiiis v 211.90 52,374 |eveeeiineiiineen o s 90,450 |.evnvennns forenneeenn 90,450 [onneen e 41,135 | o e e 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/27/2022 |. 10/25/2024 |.......... 3,465 | e 213.29 31,260 [oeeeeeeerineennn foereeeiieciiiees foreeeins 49,027 |eeveeennns 49,027 [ 22,140 [ o feeeieiienn [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/14/2022 |. 11/14/2024 |.......... 3,949 [ o 214.74 35,531 |oevneeineennees o s 51,021 [.eniennis o 51,021 [0 22,509 [oenceicceeeeei feeeeeneeien o e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/23/2022 |. 11/27/2024 |.......... 4,218 | e 216.24 38,669 [.eevneeriieennn feeriieeiieciiees fereeeis 49,809 |.cevvennns e i 49,809 [ttt 21,836 [ [ feeiieen [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2022 |. 12/13/2024 |.......... 6,646 [..ocvnvinniiiiens Joreiins 218.48 61,710 [oeeeneeniiinnes [ e 66,792 [..ieenies foreeennnn 86,792 [ 28,112 | e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2022 |. 12/27/2024 |.......... 6,39 | e 215.73 57,918 |eeeeeeiieeni foeeeieiiieiiiees foreeeis 78,816 | .eeveeenn o 78,816 |oun 33,368 [ e s [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/13/2023 |. 01/14/2025 |.......... TR VAT IR IO 219.03 A7 473 | e [ 51,780 [.enveenees Jovneeene . 51,780 [ 20,484 e e e e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 01/27/2023 |.01/27/2025 |.... i 70,896 |ueeneinineenis feeveeveninveiineen o 75,514 | e 75514 029,837 [ [ e fee | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/14/2025 |.......... 7,983 |oeeieieviieeinns foeviiennns 217.09 72,613 [oeeeeeineen feeeeeiieciiiees o 93,559 [ .eveneinn foeeennnnn 93,559 | 37,519 [ e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2023 |. 02/27/2025 |.......... 3,286 |ovniiiiiiieeis e 214.73 29,204 |oeveeeiineenneen o s 43,918 | eeeeeees 43,918 [ 17,496 [ e e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 03/14/2023 |. 03/14/2025 |.... ... 34,777 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2023 |. 03/27/2025 |.......... 3T RN RPN 214.33 40,811 [oeveeeieeiees [ s 63,712 [ o 83,712 [0 25,312 [ e e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2023 |. 04/14/2025 |.......... 5,91 | e 217.21 53,713 | e [ 71,800 | oeeeneennn forrene e 71,800 |ovneeene 27,679 [eeeeeeiieeiieee [ Jeeeeeeicceieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/27/2023 |. 04/25/2025 |.......... 4,038 |oeuieieiiieiiis e 216.45 36,621 [oueeeeeeniieenin foereeeiinciees foreeiis 51,564 | evneenns et 51,564 [t 019,826 [ e e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/12/2023 |. 05/14/2025 |.......... 4,606 [.ovevnieeniiiiens Joeenins 214.05 A5 [ e o 66,931 [..oeeniis 86,931 [0 25,289 [ e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/26/2023 |. 05/27/2025 |.......... 4,880 [cevevniiniiiiiens Joeeeins 210.06 43,050 [oueenieeniieennn foereeeiiciinees foreeeis 84,660 [......ooven |ouneennn 84,660 [.oenniini30,448 |oenieiiiiiiiii fereeen e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2023 |. 06/13/2025 |.......... 4,305 |ouuiiiiiiieeeis e 213.48 39,058 [oueevieeniieennn foereeeiieciiees fereeeis 65,003 [...ccvnnven Jornneennnn 85,003 [oeinni i 24,409 |oenieniiiiiiin feeeeen o e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |. 06/27/2025 |.......... 2,798 | v 213.35 25,313 |oeveeeineeineen o s 42,729 | eeveinns o 82,729 [ 16,034 [ e e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |. 07/14/2025 |.......... 2,273 | v 215.15 20,880 [.evvneinieiinen fereeeeeiiees s 32,297 |eeeeenns o i 32,207 [ T 773 e o o [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |. 07/25/2025 |.......... 19 | e 215.36 17,974 [oeeeneeineeins e [ 27,464 | coveeenn o 27,464 [ 10,035 [ [ e [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.08/14/2023 |. 08/14/2025 |.... ... 40,486 .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 08/25/2023 |. 08/27/2025 |.......... 2,258 | e 211.25 20,606 [.oevniiiniiiiines foeeiiiniiiiiiis feeeanns 38,273 | eeeeeens [ 38,273 | 13,300 [ feeeeineeiiecins Jenniiinneiineees foiniii | e 0001 .oouvennns




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

SCHEDULE DB - PART A - SECTION 1

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

81903

1 2 3 4 6 7 8 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2023 |. 09/12/2025 |.......... LICTL PP RN 212.08 | 15,194 [ooeeneieiies e [ 27,636 [ |0 27,636 [ 9,725 |eviiiievenevenn foeene e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |.09/27/2023 |. 09/26/2025 |.... ..4,090 |. .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/13/2023 |. 10/14/2025 |.......... 1619 [ o 204.43(.......... 4134 [ e [ 34,909 | e e 34,909 | 10,168 |ovneeenvevievenn foevrneiieies oo e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 10/27/2023 |. 10/27/2025 |.......... 2,426 | s 201.54 |t 20,685 [oeevnieenineenns feevneeneieieeen e 56,921 | el 56,921 | 15,431 [ foerneeieciees forreecees e [ e 0001 .evenns
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan o [ 1171472023 [, 1171472025 |.......... 1,986 210001 oeinens
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 |. 11/26/2025 |.......... 1,901 [oeeeieniiiiiien Joereeenen 207295 | 9,778 [ e foeee e 21,375 [ e 21,375 [l 8,673 | feee e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/12/2025 |.......... 1,999 | Joevieennns 215.10 |uueeanns 18,533 [eeeeveenieenns Jeveeniieiiiens [ 30,326 | e o000 30,326 | 10,575 [orevnveieveieee foreeenneeieeens Joeveeeiieeeineens [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/27/2023 |. 12/26/2025 |.......... 2,331 | v 216.18 |.......... 20,773 [ e o 34,155 | [ 34,155 [ 16,296 [ovevnvennevennnne forrernneennennns Joeveeveiieeeiieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2026 |.......... T V7 PRI AN 215.30 |ovenieiiiieiieienn foeeneens 29,480 |ovuuveneiinieenn [ 48417 | e 48T 18,936 [oeevnvevnvennnne foereenneenneenns Joeveeeieeeieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/26/2024 |.01/27/2026 |.......... 2,315 | s 213,80 |oveeevieenieeenn foeeneens 21,384 |oveiiiiiiiieen [ 374 3T A 16,030 [oeevnvennnvennnne forrennneenneens Joevneveiieeeiieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2024 |. 02/13/2026 |.......... 5,317 | e 211,04 |veeivcciecenn foeeneens 48,358 |ovuniiiiieiiienn [l 9479 | 94T 46,436 |vneennieneienn foerre e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/27/2024 |. 02/27/2026 |.......... 1,884 |.ceuviernniinnniinn foreenn e 21173 | [ 37,277 | o0 32,960 [ o0 32,960 [t 15,683 o feeeeeicees e e [ e 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/13/2026 |.......... 3,759 | e 21334 [ [ 34,967 |ovvnvevniinineenn [ 82,516 | e el 62,516 | 27,5489 |oveiiiiiiieien fee e e [ s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/27/2024 |. 03/27/2026 |.......... 1,292 | e 215,87 |oveveiieieiieeenn foeeneens 12,304 [oevevnveeneeenns Joennennn 19,787 [ | 19,787 | T8 | foeee e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . | 04/12/2024 |. 04/14/2026 |.... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2026 |.......... 174 PRI R 21112 e foeeins 37,626 [.evevnienniiennns Joeeeennn 73,694 oo [ 73,694 | 36,068 [.eevnieniienins Jerreenneeineens [ e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/14/2024 |. 05/14/2026 |.......... 2,679 | e 214.65 |oveniiieiiieeenn [ 25,185 |ovenieeiieiieeen [ 43,396 | e [l 43,396 | 18,211 [oreeiviieiiieee foeeeeieeeieeis Jeveeeieceineees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/24/2024 |. 05/27/2026 |.......... 2,709 |oeeeiiieiiieeeis v 213.38 |oveiiieiiiieeenn foeeieens 25,605 |ovuuieeeienieenn foeennnnnn 45,887 | e [oennnl 45,887 | 20,281 [oeeeiiiiiieienins e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/12/2026 |.......... 3,309 |euiiiiiiieeeis e 21394 [ [ 31,718 [ | 110,664 | .oeeeeis [oneeen. 110,664 . 78,946 [oevevneenniennns Jorneenneeineenn [ oo | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/26/2026 |............. (eI PP R 213086 |ovuveeneiiiieinn foeriienans 9,196 |ovvnvevnvenineenn foeenennnn 15,966 [ eeneiiiis | 15,966 .o 6,770 [ceeeenienniinnns ferneenneenneens foreenveicine oo | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 07/12/2024 |. 07/14/2026 |.......... 2,160 [oeveeniiiiiiinne Joeeiis 20764 |oveeiieiiieienn foeeneens 21,201 | [ 32,285 | e 0. 32,285 | 10,994 |eneveveviiennn ferneeneeinees ferreeeiins e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2026 |.......... 1,684 [ooeveiiiiiiiiiiies Joeeeis 220,33 [oeeeneiiiiiiiees fereeeis 16,843 [.oeveviviveenee foeeeennnn 23,085 | oo ot 23,085 |onn 6,282 |eeviievineienn foee e e [ 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/14/2024 |. 08/14/2026 |.......... 4,285 (oo o 222,36 [oeevneiiieiiiees foreeeis A3 14 | [ 54,638 | e [l 54,638 | 1,497 [ o Joeeeveieceieees [ | s 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/27/2024 |. 08/27/2026 |.......... 1,59 | e 225.22 [eeeeniiiiiiiiees fereeeie 16,442 [oovevneeeeeeens Joennenn 18,618 [ | 18,618 | 2,176 [eeeeeiiiinieins e fovevneii e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 09/13/2024 |. 09/14/2026 |.... .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 09/27/2024 |. 09/25/2026 |.......... 3,039 | foeviieinns 22834 [ e 32,479 | Lo 32,156 | e [ 32,156 | (323)]evevennnrennnnen foreennieiineiiins Joveenininiiiinnens foiniiii | e 0001 .oouvennns




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

SCHEDULE DB - PART A - SECTION 1

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

61903

1 2 3 4 6 7 8 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 Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts (Paid) Paid Paid Income Value Code | 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 . 10/14/2021 |. 10/11/2024 |.......... PRt R FR 231.80 CIVNV0CH RN A R 1,089 [eeneeeies [ 1,039 ... [0 15153 R FRRRRR R RN RN 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/27/2021 |. 10/25/2024 |..........2,781|... 038,323 | e [ereein 3,059 |... ... 3,059 ... .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 1171272021 |. 11/14/2024 |.......... [T R E 232.68 91,595 |oeevvniieiiiiinn o s 8,748 [.eeeeenens | 8,748 |.......... (3,844) e e [ e | e 0001 .evvnnnnens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 11/26/2021 |. 11/27/2024 |.......... 2,293 [ereeeiiiiiiiieen Joeeeis 229.86 31,357 [ooeeeneeieeens e o 6,144 | oo [ 6,144 |.coeennennns < U PR FPTTPTTPRTTOPIR ROPPTTUPRRTPTRUPE T 0001 .evenns
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan o [ 1271472021 . 12/13/2024 |.......... 3,953 [oeieeieiiiiiieee Joeeeis 231.45 53,802 [oeevieenneeni Jereeeneieieeen o 9,804 | e [ 9,804 [.ovvevieennns 593 [eeeeeieiiiiieee e feer e [ 210001 oeinens
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/27/2021 . 12/27/2024 |.......... PV ) PO RN 234.69 70T T R IR R, 3,587 | eeevinees e 3,587 [coveeiinnnnn [RICF)) R RN RN RN [N 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/14/2022 |. 01/14/2025 |.......... X 2 R N 235.42 33,929 |.oiviiiieiiiinn e 3E-T SRR R 4787 [eeeeeeiiinnnn (553 A ERRRR R (RN RN [N 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 01/27/2022 |.01/27/2025 |.......... LNCIVK T A RN 230.27 60,950 |ueeniiiiiiinns foeviiiieiiens [ 17,9683 [ v o 17,953 |........... 4,235 | feeeeeciis e [ | 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2022 |. 02/14/2025 |.......... 33 [*1) PO RN 228.76 LY 222 PO RN R 21,567 [eeveeeeees [ 21,567 |ounnnnnens 6,364 |..uvniiiiiinnns foereriieieinn e e [ e 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/25/2022 |. 02/27/2025 |.......... LI R N 230.49 14131 [ e [ LIVE ) R 4,759 |eevnnnnnns 1,372 [eoeeiiiiiiiiiies e [ e | e 0001 .evvnnnnens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2022 |. 03/14/2025 |.......... PR L% 2 F N 228.32 T P RPN RN 31,875 | e [ 31,375 [ 20,897 [eeiiiiiiiinnnns e [ e | e 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . 03/25/2022 |. 03/27/2025 |..........3,497 |... e BA63T | e feeee 15,245 | e 15,285 | AL TEE e [ e fe | s 0001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/14/2022 |. 04/14/2025 |.......... L3 78 PR IO 233.28 53,551 |oeveeinneenneen forveneiins e 16,955 [ [ 16,955 | 4,888 [ e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 04/27/2022 |. 04/25/2025 |.......... 2T PO RN 230.48 30,907 |oveeneeeiiiines foeveiniineeniiens feeeens 12,872 [t | 12,872 ... 4,209 |eveniiiiiniins foereriieceeen e e [ e 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 05/13/2022 |. 05/14/2025 |.... ...69,541 .10001 ...
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/27/2022 |. 05/27/2025 |.......... 4,657 | e 232.36 58,861 [.evveeennneennee Joonrennnieniienn Joenneenn 24,820 [ | 24,820 [ 8,522 | e e e | e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/14/2022 |. 06/13/2025 |.......... [0 72 PO RN 220.37 L1 0  R RERUR RN 54,905 | .ceevvnnnnn [ 54,905 |.......... 20,464 |.oevvnniiiiinii [ [ e | s 0001 .evvnnnnens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/27/2022 |. 06/27/2025 |.......... 1449 [ s 222.24 LA -] R AP RN 14,518 [t | 14,518 |........... LT 1- 72 PO K AR RN (R 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2022 |. 07/14/2025 |.......... 1,550 [oniiiiiiiiieies oo 222.63 LECTRCICICH R FTPRR RN 15,466 [..oooeeeens |oeeinnnnns 15,466 |........... LS TR 7.1 PO KRR RN RN (R 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2022 |. 07/25/2025 |.......... T4 1) PO RN 225.31 [CIC TV S PO R R 49,944 [ it | 49,944 1.......... 18,078 |oevveeeieiiennns [ e e | el 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 08/12/2022 |. 08/14/2025 |.......... LN PO RN 226.15 LSSV R RN R LT U 39,084 |.......... 14,279 [oeviiiiiiiienes e [ e | e 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/26/2022 |. 08/27/2025 |.......... 1,838 | foeeeees 223.06 21,89 | | e 18,730 [.eneeeeens e 18,730 |oevveennnns [CR:C1< ) R FRRUUR RUPTRI R TN 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/14/2022 |. 09/12/2025 |.......... L0 [TV PO RN 219.30 48,230 |ouvnneeiiiiines foeveiiieieiins feees 51,287 | e [ 51,247 | LLCTRCLCICTN R AP KR AR SUUURN 0001 .eevnnenens
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/27/2022 |. 09/26/2025 |.......... LA T PP RN 212.41 18,354 [oeeeveeinieinns Jovneveneveieeenn foeeennn 27,593 | i 27,593 [ 9,259 | e e e [ e 0001 .evenns
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . |. 10/14/2022 |. 10/14/2025 |.... ...20,674 .10001 ...
JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiieiiiiiiiiieniiinnnns . 10/27/2022 |. 10/27/2025 |.......... 2,082 )i foeeiiinnnn 213.29 22,955 |.oiiiiiniiiiinn oo | 33,598 | .ceeeiii | 33,598 |.......... 10,846 [..oovvveneniiiins o fovveeniinnnniienns fooniii | i 0001 .ooennnnens




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

SCHEDULE DB - PART A - SECTION 1

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

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)
ZBUT11VBOBEZRVTIIT807
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/14/2022 |. 11/14/2025 |.......... P (V) PO RN 21474 .......... 25,346 |.oovvineininnn oo 35,547 | eeeeeii [ 35,547 |..cconnn L7 s [ e e | s 0001 .eevnnenens

JP Morgan Index Call |Index Account Hedge . |N/A .... .| 11/23/2022 |. 11/26/2025 |..........1,036 |...

. |Equity/Index |JP Morgan ... .10001 ...

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 12/14/2022 |. 12/12/2025 |.......... [C38:1:1°T) AP N 218.48 |.......... 78,712 | forreeeeeeeiiie o 92,857 [.eoeiiiees | 92,857 |.......... 31,963 [coeeeiiiiiineen [ [ e | e 0001 ...........

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index [JP Morgan ........... .eceeeeiiiiiiiiiinniiis . 12/27/2022 |. 12/26/2025 |.......... 5,349 [ i 215.73 | 59,085 [...eveeiiiiiiien [ [ 80,667 |..uveeeaees o 80,667 |.......... 26,960 [.vvveeeeiininnns forvenneniiiiens o e 0001 ...........
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... [.01/13/2023 |.01/14/2026 |.......... LIRTA T PO RN 219.03 |....eenns 17,716 210001 oeinens
ZBUT11VBOBEZRVTHTBO7

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/27/2023 |.01/27/2026 |............ AT PR I 219.51 |oiiennnns 1,278 [oeeeeeeenneenns feevenevenneenn foeennenn s 1510 [ e 1,590 [t 510 | [ e e | s 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/14/2023 |. 02/13/2026 |.......... 1,142 | e 217.09 |eueeenns 12,598 [ooeeveeinneenns Jeeevennveineenn foeennd 16,713 [ e 16,713 [0 5,806 | feeeieeeces e e [ e 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2023 |. 02/27/2026 |.......... 1,458 | e 214.73 |t 15,807 |oeveeerneenneen forvenneiiins o 23,308 [ i e 23,308 e 7,449 [ e e e | e 0001 .evenns

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 03/14/2023 |.03/13/2026 |.......... PGS I R PRI 29,070 [vveeeeeiiiiienns [ [ 4573 [ | 44,573 |.......... LLIZ:(CT) R RUUUETRRIR ROPRUUURO REUUTRRRRRO RTINS 0001 ...........

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 03/27/2023 |.03/27/2026 |.......... 1,372 | [ 214.33 |..... 15,141 | forreeeeeieees fonieens 2,428 | oo | 2,428 |........... TAB3 [ foreee o e 0001 ...........

JP Morgan Index Call [Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 04/14/2023 |. 04/14/2026 |.......... 1,068 [ o 217.27 ... 11,855 | o foiieees 15,900 |.evveeeeens o 15,900 |........... 5,072 [ foneeee o e 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 04/27/2023 |. 04/27/2026 |.... 022,600 |ueeneenneeni fereeenineeneen o 31,569 | et 31,569 [0 9,969 [ [ s fe | s 0001 ...

JP Morgan Index Call |Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 05/12/2023 |.05/14/2026 |.......... 3,083 [cevveeeeiiiiienes Joeeeies 214.05|.......... RXJL 72 FOUUTUR R RN 51,585 .o | 51,585 |.......... 15,725 [oveeeeceiiienes [ e e | 0001 ...........

JP Morgan Index Call [Index Account Hedge . [N/A ........... Equity/Index [JP Morgan . 05/26/2023 |.05/27/2026 |.......... P2 (:IC 1) A 210.06 |.......... 29,515 |ooeiiiiiieeei | s 52,48 | | 52,441 |.......... 14,963 [ [ e e | 0001 ...........

JP Morgan Index Call |Index Account Hedge . |N/A .... . |.06/14/2023 |. 06/12/2026 |....

-|0001 ...

. |Equity/Index |JP Morgan ... .. 19,646

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2023 |.06/26/2026 |.......... 2,080 [ouveereeeiiiiiines Joeeeiins 213.35 | P2 U R R 0 L POV 35,11 [ 10,614 | [ e e 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/14/2023 |.07/14/2026 |.......... LG FO N 215.15 [ 16,400 |oeeeiiiiiieeee e s P20 ) f POUUUPR 24,161 ... TA oo o i e | s 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/27/2023 |.07/27/2026 |.......... P57 R 215.36 [ooennnnn 26,202 [coeeeeeeiiieen [ e 38,152 [ | 38,152 .......... L O O U N [ 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2023 |. 08/14/2026 |.......... 6,556 [..vvvreeiiiiiiies e 213.40 [coennne 73,887 [evveeeeeiiieias e [ 114,922 [ | 114,922 |.......... 33,308 |vveviiiiiiiiiiies feeeeeeeeeee [ e | 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/25/2023 |.08/27/2026 |............ L) FO R 211.25 | (O O P R 16,951 |.eveeeeeee o 16,951 |...eveeeen L O U R UUUrl N [ 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/14/2023 |.09/14/2026 |.......... LT AU 212.08 |.......... L O P AP 28,616 |.eeeeeiis e 28,616 |........... LK B U Ul N [ 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/27/2023 |. 09/25/2026 |.......... LPL: ) OO RN 205.62 |.......... B O P AP 38,803 [ .eeeeiii [ 38,803 |........... Lo R U AUl RN [ 0001 ..evvvennns

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 10/13/2023 |. 10/14/2026 |.......... L1 V) AU 204.43 ... 42,868 [.oeveeeeiiiien e e 7323 I I 92,241 ... 21,622 |evveiiiiiiiiiiiins e fe e | 0001 ..evvvennns

JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 10/27/2023 |. 10/27/2026 |............ 81 | e 201.54 |ouuennnns 947 v o e 110852 [ [ 11,852 e 2,527 [ e e e | e 0001 .evenns

JP Morgan Index Call |Index Account Hedge . |N/A .... .| 11/14/2023 |. 11/13/2026 |.... .10001 ...

. |Equity/Index |JP Morgan ... ...10,857

JP Morgan Index Call | Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....cceev voveniiienniiiiiiiiiennns . 11/27/2023 |. 11/27/2026 |.......... 173 [ o 207.95 |.uuiinanns 12,639




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

SCHEDULE DB - PART A - SECTION 1

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

12903

1 2 3 4 5 6 7 8 9 10 13 15 17 18 19 20 21 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/14/2026 |.......... 1,567 [oveeniiiiieiinnes Joeeeiis 21510 |ovueenen 17,859 [ oo Jeeneeennn 27,073 [ [ 27,078 [ 7849 |veiiviveievenn foeeeeic o e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 12/27/2023 |. 12/24/2026 |..........1,744 ... ..8,667 |.
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 01/12/2024 |. 01/14/2027 |.......... 3,326 | e 215.30 |oveeveniieninienn foeeen 37,590 | e 57,599 [ |l 57,599 [ 20,009 [ovevnieriiinis Jereenneenneens [ oo | e (0001 Ll
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooee coveeiiiiiiiiiiiieeeans . 01/26/2024 |. 01/27/2027 |.......... 2,109 | v 213,80 |ovuneevneeniieenn foeeneeenn 23,678 | e 38,160 [ el 38,160 . 14,482 |ounveveeieienn Jenneeinceneen foreeeins e | e ]0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |- 02/14/2024 |. 02/12/2027 |.......... 3971 | foeen 211004 [ e 83,576 [ e TT A3 [ [ TTLA3T 033,805 [ e e e | e [0001 L
ZBUT11VBOBEZRVTHTBO7
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/26/2027 |............ 916 |ovevevnevenieeennn foevnnee 21173 [ e 10,146 [ e 17,8071 [ [ 17,801 e 7,485 [ e foeevceii e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/12/2027 |.......... 3,900 |euieeiiiieeeins foeviiennns 21334 [ o 43,846 | [ 72,070 | [l 72,070 | 28,223 |ouuviieieneeenn foeenie e e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/25/2027 |.......... 4818 [oeveeeiiiiiiiiees Joeeiis 215,87 | foeeenenn 85,328 | | 83,491 [ 83,401 [ 28,163 [oeeeeeiiiiiiiins e [ [ | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/12/2024 |. 04/14/2027 |.......... 2,001 [oerieiiiiiiiiiees e 211,38 | foeeenenn 22,292 | e 39,082 [ el 39,082 | 16,790 [+vvvevennnvennnne foereenneenneenns foeveveiieveiieees [ | e [ 0001 i
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 04/26/2024 |. 04/27/2027 |............ 886 |vuieeneiiiieiins foeriienans 21112 | oo 90836 [ v 17,449 [ | 17,440 T893 [ e foeenii e | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/14/2024 |. 05/14/2027 |.......... 3,308 |ovuieeeiiieeeis foeriiennns 214.65 |ovuiiiieiiiienn [l 37,488 | | 59,803 [ ]l 59,803 22,315 | foee e e [ e ]0001
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 05/24/2024 |. 05/27/2027 |......eei2,587 |oevenvinnniinnnninn foreeninenn 213038 | [0 29,887 | foenee 88,427 [ | 48,427 [ 18,840 | e e e [ s
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/14/2024 |. 06/14/2027 |.......... 3,753 | e 21394 [ [ 43,683 e e 139,063 | 0 139,063 . 95,380 |vunvernvennnnenn foernineinineinines oo e [ e 0001
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 06/27/2024 |. 06/25/2027 |.......... 1,580 [oreveiiniiiiiines Joeeeeins 213086 |ovevenneenieeenn foeennenn 18,556 [oniiiiiiis e 29,397 [ ] 29,397 [ 10,841 [ooevevieiviieee foeeeennenieeens Jeeeeveiieveieees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 07/12/2024 |. 07/14/2027 |....
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 07/26/2024 |.07/27/2027 |.......... 1,552 | v 220,33 [oeeeeeiennieniee Joeeeenn 18913 [ e 24618 | [ 24,618 5,706 [eveveniennvennns Jereenneenneens [ oo | eeeee [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/14/2024 |. 08/13/2027 |.......... 4484 | s 222.36 [oeevneienneiinnne foeeeennn 95,633 e o 87,659 | e |l 67,659 | 12,027 [oeveneveveveieee foereeneeeieeens Joeveveiieveiieees [ | e ]0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 08/27/2024 |. 08/27/2027 |.......... 6,301 [oeveeniiiiiiiees Joeeis 225.22 [eeeveiiiiiiiieee foeeeenn 719,464 e [ 88,270 | [l 88,270 | 8,806 [..vevuiernienins Jerreenneenneens [ oo | e [0001 L
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/14/2027 |.......... 5,862 |ouuiiiiiiieiiins v 22773 | foeeee e end 75,695 [ vl 76,9771 [ [ 76,971 [ 1,276 [oeeeeieeeveieee foreeeineeieeeis foevieveiieveiieees [ | e [ 0001 e
JP Morgan Index Call |Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoeve coveeiiiiiiiiiiiieeans . 09/27/2024 |.09/27/2027 |.......... 4,528 |oeneiiiiiiiieeiis e 22834 [oeeeieiiiiieee foeee e 59,352 e [ 88732 | [ BB T32 [ (B19)]evevnvenneennn Joerneenneeiinees o e | o] 0001
S&P500 OTC European
Call-Buy ... .... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . GSGSEF7VJP5I70UKS573 . 10/13/2023 |. 10/11/2024 |.... JR 4,327.78|......1,895,218 |.....ooooeeiiinns fonnneeneeiinnens [0 6,665,390 [ .ooeeiiis ... 6,655,390 |...... 3,646,027 |.
S&P500 OTC Europear
Call-Buy ..eevveernnnes Index Account Hedge . [N/A ........... Equity/Index |Barclays G5GSEF7VJP5I70UKS573 [ 10/27/2023 |. 10/25/2024 |.......... 3,087 |eoiiieieeeiinns [ 411737 |...... 1,246,574 | o [0, 5,086,817 [ .ol f....5,086,817 |...... 2,528,062 [..eeeveeiiniiinn o e e | ] 0001
S&P500 OTC Europear
Call-Buy ... .... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . GSGSEF7VJPSITOUKSS73 . 11/14/2023 |. 11/14/2024 |.... R 4,495.70 ...... 1,453,068 [........cccuvverns forvneriininnnnns [ 772,115 | | AT, 1M5 2,730,783 oo o [ e | s
S&P500 0TC
Call-Buy .evevveernnns Index Account Hedge . [N/A ........... Equity/Index |JP Morgan G5GSEF7VJPSI70UKS573 [ 11/27/2023 |. 11/27/2024 |.......... PR FO R 4,550.43 |.........936,088 [........oouvrenns ferrnrniiiii [ 3,011,957 | |00 8,011,957 1,744,490 | o o [ [ ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccooe coveiiiiiiiiiiiiiiieeeans . 12/14/2023 |. 12/13/2024 |.......... 4,655 |oueniiiiiiieiinn o 4,719.55 |...... 1,720,622 [.eevneeneeinees foeeveeiviieiiins | 4,921,672 [ el el 4,921,672 3,070,692 [.evuniernienineen foreenineeiineiins e [ | e[ 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ..oovvvnvinnnns Index Account Hedge . [N/A ........... Equity/Index |JP Morgan ....ccceevr coveniiienniiiiiiiiiennns . 12/27/2023 |. 12/27/2024 |.......... 2,253 [ Joeeaans 4,781.58.........854,964 |....oovveenneenn foeiiiiinennn |00 2,251,898 | oeenen [0, 2,251,898 . 1,005,954 [.oevniinniinnne fooneenniiiineinns foeeniiinniiiinees fovvnnininns | e 0001 Lonnniinen




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

SCHEDULE DB - PART A - SECTION 1

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

¢c¢’903

1 2 3 4 5 6 7 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 Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception

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

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

S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ ceceerrrriiviiiienniennnns . 01/12/2024 . 01/14/2025 |..........3,031 [cccoeiiiininininns Joernnnnns 4,783.83 |cuvveiiiiiininns oo 1,171,600 |oevveeeiiiiiinn oo 3,060,684 |........... [...... 3,060,684 |......1,889,084 |........ccvvvunnes |oovrrnnnnnnniinnn fooeeniiiiiiiinns v [ e ]0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ PBLDOEJDBSFWOLXP3B76 | 01/26/2024 (. 01/27/2025 |..........1,964 [cccoeiiiirinniniins Joorennnnn 4,890.97 [cevvnniiiiiiinnns foeeeiinnn 778,239 [eeveiiiiiiinn oo 1,790,283 [..eeeeenns | 1,790,283 [...... 1,012,044 |..ooeenniiiiinn [ e e | eeeeeen {0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 (. 02/14/2025 |..........4,089 [cccoviriirnnnnnnns Joorennnnd 5,000.62 |c.evuniiiiiinnnns o 1,712,885 [ o 3,389,444 [.......ooet | 3,389,444 |...... 1,676,560 [.....cccvvvnnviins |ovnnnnnneriinnns [ e | e 0001 Ll
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... GSGSEF7VJP5170UKS573  |. 02/27/2024 |. 02/27/2025 |..........2,064 [ocoeiiiinnninninins Jovennnnn 5,078.18 [coeeveiiiiiieiees Jevnennns 831,928 [c.vveiiviiiiins oo 1,579,900 [..eereenns |oenee 1,579,900 [.oeeee 747,973 | [ e e | eeeeennn {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 03/14/2024 . 03/14/2025 |..........3,012 [ccceiiriiiinniiinns Joevennnnn 5,150.48 |oevvnniiiiiiin o 1,267,978 [ Jovnenn 2,153,965 | .oeevvnnnnn [eunnns 2,153,965 |.........885,988 [......ccoveiiiiins | [ e | e ] 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2024 . 03/27/2025 |..........3,197 [cooeiiiiiiiiininns |oeeinnnns 5,248.49 |..ccevvnniiiiinnn fennns 1,347,518 [ o 2,052,532 [.oeereennn | 2,052,532 |....uun 705,014 [ e [ e | e ] 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ......ccocee wevvieeiiiiiiiiiieniiinnns . 04/12/2024 . 04/14/2025 |..........4,280 [cccoeiviinnnnnninns |oevennnnn 512841 | [ 1,993,251 [eeveniiiiiiiinns oo 3,276,565 | ..cevvnnnnn feunnnn 3,276,565 |...... 1,283,314 |..oooveniiniiiinn oo e [ | e {0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/26/2024 |. 04/25/2025 |..........2,575 [ceeeviiviinnnnninns Jovvinnnnn 5,099.96 |...covnnniiiiinnn foennns 1,144,001 [ e 2,045,036 | ..cevvunnnn feunnnn 2,045,036 |.........900,945 |....oovvniriiinnn fooneeniiiiinns e [ | e {0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ GSGSEF7VJP5170UK5573  |. 05/14/2024 |. 05/14/2025 |..........3,459 [ccoviiiiirnnnninns Joorinnnnn 5,246.68 |....oviiiiinnnn oo 1,522,617 [oooeeiiiiieeieees Jovnenn 2,393,137 | eeeeeenn [ 2,393,137 |..evun870,520 [oenniiiiniiniins e [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... PBLDOEJDBSFWOLXP3B76 | 05/24/2024 |. 05/27/2025 |..........3,687 [cccoviiiirrnnninns |oerinnnnn 5,304.72 |.cceviiiiiiiinnn fenns 1,834,775 [oeveeiiiiiiinens oo 2,418,229 | .coevvnnnnn [ 2,418,229 |.........883,453 [ | [ [ | e ] 0001 L
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 |cevveniiiiiiiinns o 1,454,670 |... P A 2,028,285 | ...cevvunnn feunnnn 2,028,285 ... 573,614 oo e e [ |
S&P500 OTC Europear
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ weeeoerrriiviiiieneinnnnns . 06/27/2024 . 06/27/2025 |..........3,009 [ccoeiviimrnnnninns |oevennnnn 5,482.87 |euvveiiiiiiiins o 1,404,085 [....ocovvnnniinns Jovnnen 1,687,373 [.oeeeeeeens | 1,687,373 |...0tnnn283,308 [oeeniiiiiiiiees e [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/12/2024 . 07/14/2025 |..........3,825 [ceeviiiviinnnnninns Joorennnnn 5,615.35 |.oevvviniiiiinns fennns 1,761,196 |oevveeeiiiiiins oo 1,894,310 [.eeeennns | 1,894,310 [ 183,114 | [ e e [ e {0001 L
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... PBLDOEJDBSFWOLXP3B76  |. 07/26/2024 |. 07/25/2025 |..........1,903 [ccceiiiiirnnnninns Joevennnnn 5,459.10 |ooeveveeiiiiinnn foreeeees 833,125 |.ovvveneieiiinns [ 1,155,189 [..eeeeeeis | 1,155,189 [.........322,064 |...evennviinnnnns [ e v | eeeeeenn {0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... ...ccoeeeriiiiiiiniiiinnnns . 08/14/2024 |. 08/14/2025 |..........3,867 [ccceeirvirrnnninns |oevennnnn LIS N R 1,746,902 [.oevvvvieeenes Jevnen 2,488,350 | ..ccvvnnnnn feunnnn 2,488,350 ... AL A8 s [ e [ e 0001
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... W22LROWP2|HZNBBBKS528  |. 08/27/2024 |. 08/27/2025 |.......eid,957 [eoiiiiiiinnninns Joeriinnnn 5,625.80 [cuvuuniiiiinnnnns Joerinnnnn 839,202 |...cvvvnniiiiiinnn fennns 1,057,197 [ .eeeeeiis | 1,057,197 |oeeennnn 217,995 [ e [ e | e 0001 L
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 |........e 2,937 [ooeiiiiiiiiininns |oeveinnnn 5,626.02 |ceeveniiiiinnnn oo 1,270,910 [ooovvviviinieees Jovnenn 1,653,893 [.evvenenns [ 1,653,893 [.........382,983 |..cevvniiiiinnn [ e e [ e {0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ......ccocee wevvieeiiiiiiiiieieieinnns . 09/27/2024 . 09/26/2025 |..........2,010 [ccceeiiiirinnnninns Joornnnnd STV T V) PO R 940,579 |..evvvneiiiiinnn fens 1,011,769 | .ooevneen [nnnns 1,011,769 |oeeveeen 71,190 [ e [ e | e 0001 e
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ GSGSEF7VJP5170UK5573 | 10/13/2023 . 10/11/2024 |.oevvvveeei TA [ o 4,327.78 |cuueennnn. 30,465 [oeenieiiniiinnns v o 105,894 [.oeeeeeeees oo 105,894 [...eeenn 88,156 | [ e [ | e {0001
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 10/27/2023 |. 10/25/2024 |.....evveveend0 feunniiiiiiiiiinns o 411737 | VKN O AP RN 16,410 [.eeeeeeens | 16,410 |ooveenen 8,139 [ e [ e | e ] 000T
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/14/2023 |. 11/14/2024 |.....evveeeinB9 [enniiiiiiiiinns oo 4,495.70 |.......... 74001 Y U IO RPN 87,005 [.evueeeees [ 87,005 [...eeevnn 89,787 |ovveiiiiiiiins foeverviineeeeeens feeeeninviiiiinns v [ e [ 0001 L
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 11/27/2023 |. 11/27/2024 |...covvvevvei O feiiiiiiiiieiens e 4,550.43 |..oeeune s 3547 [ i [ 10,892 | o [0 10,892 6,308 [ e [ e | ] 0001
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... PBLDOEJDBSFWOLXP3B76 | 12/14/2023 |. 12/13/2024 |....eevveeeiiiBB [eunniiiiiiiiniins Joeeiinnnn 4,719.55 |.oiiinnnn 22,064 [ feeeeeeeeeeenenn [ 59,371 | 059,37 BT, 042 [ e [ e | ] 0001
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ ES70DZWZ7FF32TWEFA76 |.01/12/2024 |.01/14/2025 |.... P RO 4,783.83 |..
S&P500 OTC Europear
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ PBLDOEJDBSFWOLXP3B76 | 01/26/2024 . 01/27/2025 |....evvvvvvveinB feiiiiiiiiieiens Joeveinnnn 4,890.97 [cevveniiiiinins foreeennnnnn 2,366 [onnniniiiiinns e 5,406 [ e 5,405 [ 8040 [ e e [ | e {0001
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ GSGSEF7VJP5I70UK5573 |. 03/15/2024 |. 02/14/2025 |.... PR RO 5,000.62 |..
S&P500 OTC Europear
Call-Buy ....covvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ PBLDOEJDBSFWOLXP3B76 | 03/15/2024 |. 02/14/2025 |.....evvvveennB9 [eeniiiiiiiininns Joeeennnd 5,000.62 [ceeveniiiinnnnns fooreennnnnn 7,828 [ e 15,418 [ 15418 [ 70T s [ e [ | e [0001
S&P500 OTC Europear
Call-Buy ... .... | Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . PBLDOEJDBSFYOLXP3B76 |. 02/27/2024 ). 02/27/2025 |.... 5,078.18f...covveeeennniis o 10,237 [ e 18,544 | e 1854 8806 [ e o e | e




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

SCHEDULE DB - PART A - SECTION 1

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

€2¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/14/2024 |. 03/14/2025 |.............. [C1°) PO R 5,150.48 |oovveniiiiiiiis i 30,217 [eeeeiiiiiiieeens s 49,022 | .ceeviiinn [ 49,022 |.......... LR L) R AR RPN AR SUUUN 0001 .eevnnenens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index |JP Morgan ... . 03/27/2024 |. 03/27/2025 |.... [N P 5,248.49 |..
S&P500 OTC Europeat
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ......ccocee wevvieeiiiiiiiiieieieinnns . 04/12/2024 |. 04/14/2025 |.............. A PO R 512841 | e VAT F RN 55,728 | .eveeriis [ 55,728 |.......... 20,714 [ i [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. 15T PO RN 5,099.96 |...covvnniiiiiinn foeeeeeeens VAT P RPN 67,577 [eeveeeeees [ 67,577 [.eeevennn 29,598 |.evvvniriiinnn foereiiiin [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ GSGSEF7VJP5170UK5573  |. 05/14/2024 |. 05/14/2025 |.............. L) PO RN 5,246.68 |....eviiiiininn i LA PO RN 18,328 [.eeeeeins | 18,328 |........... (T3 (VN R AU RPN R [N 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... PBLDOEJDBSFWOLXP3B76 | 05/24/2024 |. 05/27/2025 |.............. it PO EN 5,304.72 .cceviiiiiiiiiinn feeeeees 17,364 | o 25,840 | .eeeeninnnn [ 25,840 |........... - 7/3) R FORRRRUURR RPN RN RN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............ L1 I . 5,431.60 [cuvveeiiiiiininns foereiinnnn P[] R 94,349 [t | 94,349 |.......... AR 772) (AR FPUUU RO U NN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy w.oevevnvvrnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo .....co. woeerrieiiiiiiiiiiiennns . 06/27/2024 |. 06/27/2025 |.............. <7 RPN R 5,482.87 [ooveveiiiiiiins e 15,744 e [ 18919 | 180919 | BT [ [ s fo | 0001 .evenns
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/12/2024 |.07/14/2025 |.... P P 5,615.35|..
S&P500 OTC Europeat
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... PBLDOEJDBSFWOLXP3B76  |. 07/26/2024 |. 07/25/2025 |.............. L1 PO RN 5,459.10 |ooevevneniiniinnn foeneeen 21,313 o [ 27577 | [ 27577 e 8,264 [ e [ e | 0001 .evvnnnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... ...ccoverriiiiiiiiiiiinnnns . 08/14/2024 |. 08/14/2025 |.............. FCLV N PO RN 5,455.21 |.oiviiiiiiiiiiinn feeeees LTSI L PO RN 19,226 [.evveneens oo 19,226 |........... [T P2 PO KR RN KRR R 0001 .eevnnenens
S&P500 OTC European
Call-Buy ....cvvvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... W22LROWP2|HZNBBBKS28  |. 08/27/2024 |. 08/27/2025 |.............. L1 PO R 5,625.80 [cuvveniiiiininn foeeeiinnnn 18,495 [ceveniiiiiiiins o 21,890 [.evuneeens [ 21,890 |..ennnnnnen RS2 AR [T RPN RN U 0002 .oovvvnnnnns
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeoeeiiiiiiiiieeeiinnnan . 09/13/2024 |. 09/12/2025 |.............. L1 PO R 5,626.02 |ceuveniiiiininns foeeeinnnnn A0 VN O I, 25,824 | .o [ 25,824 |........... 3£ PO KRR RN RN (R 0003 ..ovvvnnnnns
S&P500 OTC European
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/27/2024 |. 09/26/2025 |............... A O FTPTTTON 5,738 17 |ouvveiiiiiiinnns fooniiinnnn 3,355 [ iiiiiiiiiiiiins fos KRG R 3,599 | 84 | Lo e | | e 0004 ...oevnnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 35,602,576 36,362,171 0 114,086,874 [ XXX 114,086,874 44,945,911 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 35,602,576 36,362,171 0 114,086,874 [ XXX 114,086,874 44,945,911 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .............n Tidewater .............. N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 |. 07/31/2042 |.......... 1,941 [ | L0 O T A o AP O APl A PPNl AP PP FEPPPrrT O PPTRT I TTTTTTer [ orr
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 35,602,576 36,352,171 0] 114,086,874 [ XXX 114,086,874 44,945,911 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 35,602,576 36,352,171 0 114,086,874 | XXX 114,086,874 44,945,911 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P500 OTC European
Call-Sell ..ooevrrrnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............ [ PO R 4,414.34|....... (186,368)[-..ceeeveeeeeeeen Jrmmmeeeeeenni foeeeens (716,932)[ cevveneeee foenes (716,932)|....... (408,533)]..vveeeeeeenn foeeeemmnneeeeeen foeeee e feeeeeeeee | e 0001 .oeeneneees
S&P500 OTC European
Call-Sell ..ooverrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............. 22 | e 4,425.16 |......... (83,409)[..eeeeeeeeeeee Joemeneeeeeeeee [ (324,342)( ..o o (324,342)....... (185, 739)[-- e eeeeeeneeeee Jeemmneeeeeemnns foeeeeeemeeeeeeen foeeeecee | s 0001 .oeeeneeeee
S&P500 OTC European
Call-Sell ..oovevrnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |............ L2 (VN S INURPTR 4,435.97 |....... (273, 7T6) e eeeeeeeeeeeen femeeeeeeeeieees oo (1,076,301)]..ccevvvnnn |oenee (1,076,301)|....... (619,426)[....ceeeeeeeeeeee Jemmneeeeeemnn foeeeeeemeeeeeees foeeeeee | s 0001 .oeennneees
S&P500 OTC European
Call-Sell ...occvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 10/13/2023 [. 10/11/2024 |............. 252 | [ 4,446.791......... (83,568)].- e eeeennnaaeee Jerennaareeenennns foreeees (332,194)] .ooevvvnnnn Joennnns (332,194)]....... (192,135)]+vvvmeeeeemennns fooeermmmnnnnerenn Joinereeciinnnes forreninnneeeenns [ cvvvnnnnns 0001 ..oennneees
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ (R A RN 4,457 .61 |....... [REEITE)) R R R (802,389)| ... (802,389)....... (466,392)]...cvnnneiiinnnns foorerinnininiiens [ e [ e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ 220 F AR 4,468.43|........ [ L<I0)) R AR RN [ SIPX)) I (285,723)....... (Q[CIJR¢I01C)) RPN IR RPN AR U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/13/2023 |. 10/11/2024 |.... [N PR, 4,522.53 [..eeen. (163,049)). e [ [ (704,034)| ... (704,034)....... (421,592)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/13/2023 |. 10/11/2024 |............ 223 P AR 4,576.63 |......... (58,277 )[ceeeevvvvnineees Jovvnnieieiiininns [ (268,485)( ..vvunnen fonnnns (268,485)|....... (164,803)[...cevvvvvnneens Jeevnnnneereiinins foorevviniinnnens o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/13/2023 |. 10/11/2024 |.... [N PR 4,598.27 |....... (136,723)[...evvvvvvrnrnnnns foereeeeiieeeeennns [ (647,420)| ... (647,420)....... (401,429)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 10/13/2023 |. 10/11/2024 |............ LLCICT) I R 4,695.641......... [(720NL:)) AU R RN (177,642)[ cevvnneeens [ (177,642)....... (RAETYZX)) R IR R R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/13/2023 |. 10/11/2024 |.... PN PR 471728 | (4B,938)] e [ | (274,023)] .eevvvnnnn feunnnnn (274,023)....... (QECUNCE:)) RN IR RPN AR U 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/13/2023 |. 10/11/2024 |............ LU U R 4,760.56 |......... [QETA 1)) SRR AP RN (109,308)( .evvunneees founnnne (109,308)........ (WATR:(1[C)) R AU R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/13/2023 |. 10/11/2024 |.............. F£ ) PO R 4,782.20 [......... [QPIE)) I PR RN (77,206) vevnneeees oo (77,206))......... [GS7AL1S)) PO RN RN RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/27/2023 |. 10/25/2024 |............ L2 1Y R I 4,199.72....... [RITAVE')! R TR R (WERTALY) I I (753,204)....... [RECICPR:1<1C)) RN IR RPN R U 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............. L5757 FO R 4,220.30 |....... (RVCTVA]D! R TR R (811,243)[ cevvnneees [ (811,243)....... (420,408)[.....ccvvvennnnens Jevnnnneeeeinnins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LA I R 4,230.60 |......... [Re740Ci<1e) R AP RN (174,818)] coeeeevnenn | (174,818)........ (91,000 ceevevenneinns Jevnneneeeeeiins [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ LSIV[VN R RN 4,240.89|....... [QICYIRET/<)) R IR R (762,337)[ cevvnneeens o (762,337)....... [ReicL-TCI0Ee) R FOPRRRUUR RO R IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ 2LV 1Y SR I 4,251.18 |......... [(CE 30 1123 R AR RN (304,863)( .evvnneees foennnne (304,863)....... (R [V 723 A FRRRUR RN R [N 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ [V FR AR 4,302.65|........ [REESN0LGIS)) R AR RN (444,107)( cevvnneens o (444,107)....... (238,588)[.....ccvvvvnnnnens Jevnnneeniiiiins foorerviniiens e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 10/27/2023 |. 10/25/2024 |............. 282 | e 4,374.71 |........ [(CIOR:1<[0)) R AR RN (336,483)] ...evvvnnnn [eunnnns (336,483)|....... (QECTCT/72) ERRTR I R AR U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ 27 IR RN 4,487.931......... [T T4 ) RO FPPO RN (623,005)( cevvnneens fornnnne (623,005)f....... (RESCTZI0)) A FPPRRUUUPR RO R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ |} R R 4,518.81 [......... (A7) FOUUTN (SRR RN (150,262)( +evvnnneees fonnnns (150,262)|......... [EICTeiSTe ) R RN N RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 10/27/2023 |. 10/25/2024 |............ T2 Joees 4,570.28 |......... (17,952)[.eevevvieeees Jovvnneieviininns foeeees (134,488)( ..ovvnnee [onnnnns (134,488)|......... [R:111<7)) R FORRRR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ 51572 PO AR 4,59%.85|....... [RVCTR-740)] FOUR PR I (652,205)] .evvvvnnnn feunnnns (652,205)|....... [Reic(V IR0 £510) R FORRRUUR RO R [T 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ LSS PO R 4,608.09 [......... [CYA(-E)) U RPN R (178,304)( cevveneees o (178,304)....... (Q[740070) FRRTR IR R AR RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ (25 P AR 4,619.33 |....... [QETARSC) Y R R (709,806)] ..evvvvnnn |ounnnns (709,806)....... (428,996)]...evvnneeeeennnns fooreevnnininiiens feeniiini e [ s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. Y7/ F AR 4,630.57 [......... (G152 R FPPRR RN (261,622)[ cevveneens fonnnne (261,622)....... [QECICTRELCY)) R FOPRRRUR RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ TE T P RN 4,641.81....... [QIUIREETD! R IR R (423,187)| ... (423,187)....... [iSI TR )| R RN AR RN {0001 ...........
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ £V R I 4,653.05|....... [AI)| R R RN (862,489)( .evvvnnnn fonnnns (862,489)....... (529,847).ccvveeeviinnnnn fooveevnniniiin feeii e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2023 |. 11/14/2024 |.... P RO 4,720.49 [.........(65,475))..ccvvririiiiiiins foeeeeeeeeeeeee [ (280,614 ... (280,614)....... (178,718)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............. X F AR 4,787.92 |......... (50,121 Joerrnneeeiiiinn foeeees (235,929)( ..vveeeens o (235,929)....... (ISR 115 PR RN PP R 0001 .oeennnnens
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/14/2023 |. 11/14/2024 |.... i TP 4,900.31 ... (48.12).coeeeiiiiiiieen Lo | (271,715)] ... (271, 715)....... (189,816)[. . {0001 ...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/14/2024 |............ 21 | o 4,990.231......... (L)) FOUUN (PR R (170,536)| ... (170,536)....... [QPZVZE) R FPPRRUPR R RN I 141} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |............ (528 P RN 4,652.81 |....... [P Y R R (583,022)] ...cevvnnnn feunnnns (583,022)f....... (RSXINCT)] P RN PP TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |............ 451 | e 4,675.57 |....... [QEZIR-115)) R IR R (489,641)( ..evvnnees [onnnnns (489,641)|....... (300,499)...vvvnneviennnns fooverenininiienn feiiii e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |............ L I R 4,686.94 |......... [GSTATE)) AU AP RN (211,839)f cevvnneees o (211,839)....... (QEVAVETH R TR R R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |............ i) PO RN 4,698.321......... (G770 AN (PR RPN (211,720)f cevenneees [ (211,720)....... (QECHIR7:)) FP RN PP TR 0001 .ovennenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/27/2023 . 11/27/2024 |............ [V F RN 4,709.70 [......... [CSXT0ZA D R TR RN (357,288)[ .evvnneae fonnnns (357,288)....... (7K1 10))| P RN PP TR 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |............ L7 I R 4,777.95 |......... (RT3 U (P RPN (144,575)] ceeevvvnnnn feunnnns [REZRTE)) RN (< X)) R [UUUUU RPN RRRUUI SUUN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 11/27/2023 |. 11/27/2024 |.... [N PR 4,834.83 |........ (18,621)[c.cevvvvvvninnnnns foereeeeeeeeeenns [ (84,760)........... e (84,760)]..uun e (56,6845)].ceieiiieeiiinn [ e [ | 0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |............ LK1 I 4,846.21 |......... [e7221)) U (P RPN (149,350)] ..oeevvnnnn [unnnns (149,350)]....... (100,372)]...ccvvvenvirrinnn foorrerriinninnnns foevennniniienens [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 11/27/2023 . 11/27/2024 |.............. [ PO R 4,959.97 |......... (10,352)].eeeeveviieees Jovvenninievciinns [ (57,978) ceveneencs o (57,978)]..eee e (41,001)] e o e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... .| 1172772023 | 1172772024 |.... P RO 4,994.10 |.........(30,546)| (182,483)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 11/27/2023 . 11/27/2024 |.............. (7 R R 5,096.48 |.......... ({7 Vi) R FORPRR RN (44,894) .covvvnnnnn fennnnns (44,8%4)......... [RCTACI)) R RN R RN Y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/14/2023 |. 12/13/2024 |............ L R RN 4,825.741....... (2K 0)) R R R (712,456)( .evvnneens [ (712,456)....... (470,301)[c.eeviineinens Jeevrieeeeeeiiens [ focei | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |............ FSLCIC) R RN 4,837.541....... [QICSTRCR 1)) R RTI R, (532,838)] ..eevvvnnnn feunnnns (532,838)|....... (RS TE: (S} A FPPRRRUUR RO R [T 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |............ (T3 R RN 4,849.341....... (246,084)).....ceeeevininnes [oevernnnnnieiiins foeens (803,133)[ cevvuneens o (803,133)f....... (536,312)].ccvvvneeeiinnnnn foorervnnininiienn feniiini e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |............ LLE 7 P 4,861.14 |......... (48,002)]..cvvvvvninneees Jernninieeiininns foeeees (158,984)( .evvenneens [onnnnns (158,984)|....... (Q[0Tr£Gi)) PR IR RPN AR U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/14/2023 |. 12/13/2024 |............ -7 S N 4,872.941....... [T 1) | R R R (794,944) .oovvnnnnn |evnnnnn (794,944)........ (536,855)]..cvvueeeeiinnnns fooverenniniiiiinn feniiiiis e [ et 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |............. 245 | e 4,884.73 |......... [(CE3T570) R RPN RN (219,309)] ..eeevvnnnn funnnns (219,309)f....... (148,931)[.eiviiviienins Jerrineeeeeiiie [ o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |............ LA P 4,943.73|......... (40,404)...cevvvnnnnnes Joernnnieniinenns foeeeens (147,911)[ v o (147,911)....... (103,191)[. v Jeevnieeeeeeiie [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 12/14/2023 |. 12/13/2024 |............... /) PO RN 4,979.13 |oevvninnnnns [2723) FRUUUR R R (1,704) eveeeeans o (1,704).......... [0} R AR RPN AR ORI 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . |- 12/14/2023 |. 12/13/2024 |.... P O 5,002.72 |.. ...(67,204)] ... ....(67,204)|.........(48,129)].
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 12/14/2023 |. 12/13/2024 |............ £ R N 5,026.321......... (SR I765)) R FPPPRR RN (211,054)( cevveneens o (211,054)|....... (152,729)).cevveiiviinnnn [ e e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/14/2023 |. 12/13/2024 |............ YT P AR 5,179.71 |......... [(SSTRLC0) R AP RN (294,221)] ceevvvvnnnn feunnnnn (294,221)........ (V270 1570 S FPUURP RN R TN 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... | 12/14/2023 | 12/13/2024 |............ L1 I 5,262.30 |......... [QENVZLY I PR R (86,884) ... (86,884)......... (69,193)].cvvvnievennnnnns foovrevniiniieeeenn e e [ e ]0001 L
S$&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 12/27/2023 |. 12/27/2024 |............ L1 FR RN 4,889.17 |....... [P AT)) R R RN (361,550)( cevvnneens fornnnns (361,550)....... (RIS R FPPRR RN R [ 0001 .eeennnnens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe cevenieiiiiiiiiiiniiiinnns . 12/27/2023 |. 12/27/2024 |............. 284 | o 4,901.12]........ (70,680)].cevvvenneeieinnn foveeniiiiininiins Joeennns (207,020)f .evvnnnees [ (207,020)f......... (95,486)].cvvvveveveeennnns foovrvvnninnnniiinn foveiniiiiiiiiinnns v [ et 0001 ..oevnnnnes




9¢'903

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

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2023 |. 12/27/2024 |............ (03] SRR I 4,913.07 [......... [ECC TR 616} R AP RN (276,038)( .evvnnneens fonnnne (276,038)....... (RVZ08-770 U FUR R R TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 12/27/2023 |. 12/27/2024 |.... P RO 4,925,083 [......c.. (41,513)eevvviiiiiiiiiins e [ (124,417)| ... (124,417)|.........(57,560)|.
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2023 |. 12/27/2024 |............ 24 | e 4,936.98|......... [(CTATE1S)) U RPN RN (204,676)( .cevunenn fonnnnne (204,676)......... (94,804))..cuvnnivennnnnn foovevnninniecinns e i [ s 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 12/27/2023 |. 12/27/2024 |............ LSS R RN 4,948.941......... [ TA D R R R (130,245)] .eevvvnnnn fevnnnns (130,245)]......... [(CIUREIC1 D) R AP R RN [N 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . | 12/2772028 | 12/27/2024 |............ 74 s feens 5,008.71{......... (X272 FUU (R RN (136,290 ... (136,290)|......... [(CKIRI0[0)) R AP R RN Ipeerrrrrn 111} B
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2023 |. 12/27/2024 |.............. 5171 PO RN 5,056.52 |......... (12,281 v [ [75511)) I (42,650)f......... [QICIR:ICTY) AU AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2023 |. 12/27/2024 |............. 205 | [ 5,092.381......... [RCICTR:)) AU AP RN [POZERT)) I (207,549)|......... (RS 510) R RN IR RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 12/27/2023 |. 12/27/2024 |............ 230 |oeeeeeeiiiiiii [ 5,247.78 |......... (23772 U (PR R (129,637)[ cevveneens fonnnns (129,637)|........ [(CI0R:(C1<)) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 . 01/14/2025 |............ T2 foes 4,867.55 [cevueiiiiiiiinns i [T I R (104,515)( cevveneees [ (104,515)]......... (715K ) R RN RN TN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 |. 01/14/2025 |............ [S1C1: ) R I 4,879.51 |euvviiiiiiiiiiin [ [VALTEYE)) A [CIETEYX)) I R (613,423)|....... (RISTARTC)] P RN IR AT 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 |. 01/14/2025 |............ LX) P AR 489147 |oveieiiiii o (137,467)[...oevvveeneens |evennnn (395,266)] ..evvvvvnnn feunnnns (395,266)]....... (257,799)]...ccuvunnvrnrrnnn foonrerriiinninnnes fovvnninieeienens [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ... . 01/12/2024 |. 01/14/2025 |.... P RO 4,903.43 |..ooevvinniiiinnn feenenn (152,886)] v [ (444 178)[ cevveneeas [ (444,178)]....... (201,292)].ccvveeiiiinnn feeereiiciiineees fevenineeccinees [ | e 0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 . 01/14/2025 |............ LT U R 4,927.34 oo feeeeees (IR EES)) R TN (142,961)( .evvenneens [ (142,961))...0nee e (94,824)]. i [ e [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 |. 01/14/2025 |............ LK 7 U LRV L FO RN (29,214))cveeiiiiiiines oo (91,929)] ceevvvnnns [ (91,929)]...evee (B2, 715 v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . .|Equity/Index [Wells Fargo ... . 01/12/2024 |. 01/14/2025 |.... [N PR 5,058.90 |.. ....(64,684)|...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 . 01/14/2025 |............ L1 U R 5,082.82 [cevvuniiiiinnnnnns Joerennnnn (31,407)[.eveviiieenns v (109, 773)[ cevvnneens o (109,773)........ (£ TR(51C)) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 |. 01/14/2025 |............ 74 s feens TR RPN R A, [(SOL) P R (120,668)] ...eevvvnnn |ovennns (120,668)f......... [E-7ARSCeLL) R KU RN RN [y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 |. 01/14/2025 |............ LI U R 5,154.58 |.oovviiiiiiiiiinn o (27,891 cvveeeiiiiinn [ (104,959)] ..oevvvvnnn funnnns (104,959)|......... (A1) U AU R RN RTINS 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 |. 01/14/2025 |............ s o 5,190.46 [ceevnniiiinnnnns Joeeeinnnn (22,309)].cvveeeeciinnnns Joevennnnn (88,844).eevnneecs oo (88,844)......... [(CICTRSTL)) R RPN RN KRR [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 01/12/2024 . 01/14/2025 |.............. SIS PO RN IV Z 7 E [RENCKE)) R (59,103)] .eevvvnnnn fernnnns (59,103)f......... [T 015)) O RN RN KRR [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ weeeoerrriiviiiieneinnnnns . 01/12/2024 |. 01/14/2025 |............ 236 |oeeeeneeiiiiin o 5,250.25 |.civiviiieiiinnn feeeees (31,584)).cceneiiiiiiinnns [ (136,374)( cevveneens o (136,374)....... (Q[VZ3£[0)) A FPPRRRUURR RN RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ <20 F AR et A FO I (VA3 D) R RN (195,368)( ..vvvnneens [onnnns (195,368)|....... (RAVAR V0] FURTIR I R AR U 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ P F AR 5,001.02 [cevveniiiiinnnnnns foerennnnn [0S O R (229,243) veveeeean o (229,283)|........ (138,288)[....ccevvvennnene Jevnnieeeeiinins foorevvinniinnens e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ LG]SR R TVAK T RN R (RIS 1) P R (100, 148)] .oeeevvenn Jevennn (100, 148)f........ (60,780)].ccvvveeneeeernnnn fooreeriiiiies e [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 01/26/2024 |. 01/27/2025 |............ LA I R VST (V) FOR IR [ IY00) IR PN (89,415)] cevvvvnnns [ (89,415)f......... [(STRe <70 O RPN R RN [y 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/26/2024 |. 01/27/2025 |.............. FL PO RN 5,049.93 |..covviiiiiiiinnn [ (21,642)).cevvvvveeiiiieins | (56,726) e [ (56,726)......... (SN0 R RN N RN Y 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 01/26/2024 |. 01/27/2025 |............ 28 i o 511106 [ v (63,793) (176,224)....... (112,432)] v Lo Joveeeniinnns v | eeeeen {0001 L
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1 2 3 4 5 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)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ |0} R R 517220 [evveeniiiiinins foeeeennnn (26,891 e (78,678)[ s o (78,6878 (51,787)]ccvieiiiiiiinn [ v [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ (-] S N 5,233.34 (166,660)] .....evvvnn |ovvennn (166,660)....cc. (113, 471)]eveeniiiiiiinins fooreiiiinieeicins [ e | et 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 01/26/2024 |. 01/27/2025 |.... P RO 5,282.25|.. (88,880), .|{0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/26/2024 |. 01/27/2025 |............ [0 I R 5,306.70 [cevveniviiinnnnns forreennnn (17,288)] e oo (58,327)] +evvvnnnees feoeeeennn (58,327 (41,089 v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 01/26/2024 |. 01/27/2025 |.... P P 5,318.93|.. ...(45,618)] ... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 01/26/2024 |. 01/27/2025 |.............. /(-] [ A 5,367.84 |ouuveniiiiiinnns foeeeennnn (10,229)) e o (37,289)] +evvvnnne feeeeeenn(37,289)). e (27,080)[. e Jovveeeeeceiiis [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 01/26/2024 |. 01/27/2025 |.... P P 5,441.20|.. e 2B,770)] e e (23,7700 (17,842)) e e [ e | e 0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ LA I R 5,100.63 [ceevnniiiiiininns Joerennnnn (39,995)]...ccvveniiiiinnn forreeeens (84,357)] +evvvnnnes feeeeeee e (84,357 ). (44,362)[. s v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ [SR1C]) S I ST RETR K FO RN (210, 127)f..eeeviiins (446,246)] ..eevvvnnnn [eunnnn. (446,246)]....... (286, T19)[c.eniiiiniiienns v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ ot R RN 5,125.64 |..oovvviiiiiiinn [ (129,431)).cevveiiiiiinnnns (276,800)] - -eeeevvnn |ovnnnnn (276,800).....c. (147,369)].ceveeieiinnnnns foorevnniiiniiinn foreeeniiviiiienns v | et 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ [S15557) P AR 5,138 14 | [ (227,485)).ccvveniiiinnnnns (489,887)( ....ueeens [oeeen. (489,887 (262,432)].ccvvneiiiiiinn feoeeeeeeiiiinnees feviiineeiiienn [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 24 (V) S I LT [T 3 FO I (65,596)].vvvvuneeiinnnnns (143,353)] .oevvvvnnnn feunnnes (143,353)]ccvvee (T7,756)[eeiiiiiiiniins |venieeeceviies [ o | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 02/14/2024 |. 02/14/2025 |............. KT F R AR 5,225.65 |.cevvvnniiiiinnn feeeeees (98,083)[.....ccvvvnnnnnns (222,807)[ cevnnneenne foeeeenn (222,807)ucuens (124,744)]. e [ fvveiienieciienes [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ L1 R R TN R (CYSVZAD R [QATUR5Y)) RRRUUIR R ( (1 J5:<12)) RN (¢ 381: 1)) RSN AU RO R UUUUTI 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 1S3 PO R 5,288.16 [c.uvuniiiiiinnnns foereinnnn [RETAEE ) IO (88,656)( ..nneeeenn |oeveennn (88,656)[...eeeeu(51,261))uceeeeiiiiiiinn [ [ e [ s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 31T} PO AR 5,363.16 [cevvnniiiiiinnnns foeeeinnnn (86,458)[......ccvvnnnnnnns (216,640)( ....nvneees [oeeeenn (216,640)]....n. (130, 183)]ceveveniiiiiiinn feoeeeieviiineees fvveviinieciinees [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 31T PO AR TR KT VN PO RN (76,711)]e e (199,924)] ..eevvvnnnn [eunnnnn (199,924)]. et (123, 213)fceiiiiiiieiees v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 02/14/2024 |. 02/14/2025 |............. 329 | o TR T 1 FO IR (56,757)[.ceevvvnnnnnnns (150,939)] .eevvvnnnn feunnnns (150,939)].ccvvee (94, 182)[.eeiiiiieees e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/14/2024 |. 02/14/2025 |.............. - R R 1 T - O I [QETREX) R RPN (36,447)] +evvvnnneen feeeeeeenn (36,447 ) e (23,304 e [ [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/14/2024 |. 02/14/2025 |............ 128 [ Joeis 5,5625.69 |..cevvnnniiiiinnn fernees (V487772 R (50,304)] .eevvnnnen feeeeennn(50,304)). v (32,732 v [ [ | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call=Sell ucoreernnee Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |.......cc... L AN RO 5,167.05 [..coceeererririn forrerene (33,432)) e (66,568)]-.vevecee |oeverees (66,568)].ucvever (33,136)ceoeeceevnen froeeerniiricee oo oo | e 0001 ..vvenne
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |............ L) PO R TR VAT L. PO IR (44,848))..cuuneiiiinnnn |oereinnnn (89,932)] +evvvnnnes feeeeeen e (89,932)) v (45,084). s v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |............. 245 | e SR M i [ (80,807)].cvvvvnnniinennns (163,222)] .eevvvnnnn feunnnn (163,222)].cceveen (82,415)[c i v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 02/27/2024 |. 02/27/2025 |......vveue 331 |ovenviiiiiieienn o 5,205.13 |.. (217,064)( ...covveenn feuneenn (217,064)].cenee (110,401 eevnvenniiinns e foeenci o | e 0001 ...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 02/27/2024 |. 02/27/2025 |............ LLE 7 [P 5,217.83 [eeveniiiiiiiinns Joeeeiinnn (54,356)].cuvueniiiiinnnnns [RARIRCTH) IRUUUU FPPPRR () DY (:75) MR (740 & ) AR EEPTUUUTN U TP ey 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2024 |. 02/27/2025 |.............. LS PO RN 5,230.53 |.ceeiiiiieiiinen fereees (16,514)[...ccovenneeeines Jovninnnns (34,128)] «evvvnene feeeee e (34,128 (17,614 | [ [ | e 0001 .eeennnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . |- 0272772024 ). 02/27/2025 |........oeou 13T |veiiniiiiiiinns s 5,243.22 |.. ...(81,99)]... .|{0001 ...
S&P500 OTC European
Call-Sell .....ccvvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveriiiiiiiiiiiieniniinnns . 02/27/2024 |. 02/27/2025 |............ WM | 5,255.92 [ it (41,098)]..ccvveennnnines Jvnnnnnns (86,299)] .oevvvnnes [ (86,299)]. e (45,201 i foi e | e 0001 .ooevnnnnns




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

SCHEDULE DB - PART A - SECTION 1

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

8¢'903

1 2 3 4 5 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)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2024 |. 02/27/2025 |............ LU0 I R 5,319.39 |.oeiviiniiiiiien e (STK ) R (56,047 .euneeeeens |oeeennnn(56,047).ee e (30,494)] e [ [ e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . |- 0272772024 ). 02/27/2025 |.... P O 5,382.87 [cevveiiiiiininns foeeeennnn (33,540) e e (77,146), .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 02/27/2024 |. 02/27/2025 |.............. L[N R AR 5,446.35 |..cevvnnnieiiinnn feeeenes (16,548)[...covvvenennes fevnennnns (40,099)] .oevvvnnn feeeennn (40,099)). v (23,552)[ e v [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 02/27/2024 |. 02/27/2025 |............. 2 F AR ST K R (37,584)).ceveeeiiiinnns |oerennnnn (95,192)) +evvvvnnes e (95,192)) v (B7,808)[..eeeeiineieis Jvveeeeeciiiis [ e | e 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ... |- 02/27/2024 |. 02/27/2025 |............ 2LV 1Y SR I 5,535.22 [ccoeiiiiiiiiniins Jerneinnns (30,732)]cvveeeevennnnnns Joeeeennnn(80,635)  cevenneees ottt (80,635)].cue e (49,903)]. v [ i [ {0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/14/2025 |............ L0 R R 5,253.49 [cooiiiiiiiiiniiis | (TR R RN (65,670) +evveeeens |oevvnnnn (85,670)f..neeeei(28,528)].ccveeeieiiiinnns fooveeiiniiiicins [ e [ el 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/14/2025 |............ (S PR AR 5,266.37 |ouvveniiiiiinnnns [ (205,657)[...eeveveennenns Jeennnnn (365,538)] -.eevvvnnnn feunnnn. (365,538)]..cennn (159,882)[..veiiieiininns |vvniieiiiiii [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |............ L I R 5,219.24 |.covvviiiiiiinnn feeenes (50,363)).cvvnneeernnnnes Joeennnnn (90,010) +evnneeeens foevennnn (90,010)f..ne e (39,847 )i [ [ e [ et 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/14/2025 |............ (V7 I N 5,202 12 | civiiiiiiiiiiinn [ (234,842)..cvveniiiiiinnns o (422,059)] .eevvvnnnn feunnnn (422,059)]..ccee. (187,217 [ v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |.............. fCZ 3 PO R ST V- Y/ PO RN [RIUAYALC)) FRR AR (19,479)] +evvvnnees e n (19,479)) e (BLTB3) e v [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/14/2025 |............ L U R 5,330.75 | eeeeiniiieiiinen fereees (45,900)].cvvveeevrnnnnnns foerennnnn (83,920)] +evvvvnnn feeeennn(83,920)). v (38,020 v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 03/14/2024 |. 03/14/2025 |.... PN PR 5,408.00 [c.euunrriernnnnnns Joevennnnn (64,056)fceniiiiiiinins | (121,564)( .oevneean feeenn (121,564)] e (57,508)[. s e foveviiiiii o | e 0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/14/2025 |.............. £ U A 5,459.51 |.ooiiiiiiiiiiiins foens (18,815)[...ccvvvvneeeees Jvnennnns [REICTCICK)) SRR RPN [+ ct< ) RN A :1: )] AR RTINS IOPPP ERUU S 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |.............. [ 1N R AR 5,523.89 |..cevviiiiiiiinnn feeneees [QVCICK)) R (25,630)] +evvvvnnee feoeeeeenn(25,630)) ceennn (12,967 v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . |- 03/14/2024 |. 03/14/2025 |.... P O 5,536.77 |.. ...(90,882)] ... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/14/2024 |. 03/14/2025 |............ 223 P R FTETETR U R, (41,887)[.cevvvvneeeens founnnnns [C-728-740 [RSRRUUU RURIN € VA% 740 IR 0 11 ) | A RPTUUIR PP ITTTRUU s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |............ L1 PR AR 5,601.15 [ceveeiiiiiiiinns oo [(748:7.7)) AR AN (144,305)] .eevvvnnnn feunnnns (144,305)].cceeee (76,463)[..cecieiieees |eveniieecciiis [ o | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/14/2024 |. 03/14/2025 |.............. (70 R R 5,678.40 |c.uvveiiiiininnn foereiinnnn [(CR- ) O I (21,479)) cevvvnees oo (21479) e (11,021 e [ [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2025 |.............. L% PO RN 5,353.46 |..oevvnnniiiiinnn fereees [RESTE-7/0)) R A (24,529)] oeeeevnnn |ovennnn (24,520 (8,959) i oo [ e | s 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2025 |............ LI R I 5,366.58 [..euuniiiiiiiinns Joeeennnnn (92,541 cvveniiiiiiinnn [ (146,423)] .eevvvnnnn [eunnnn. (146,423)]..00unn i (53,883)[.ecciiiiieiees v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/27/2024 |. 03/27/2025 |............ LI U R 5,379.70 [eevueriiiinnnnns foerennnnn [XIVAK) R RN (85,353)] +evvvnnnes feoeeeeenn (85,353)] e (31,839 v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 03/27/2024 |. 03/27/2025 |............ (74 S N 5,302.82|..cciiiiiiiiiinn [ (224,077)f.eeevvinnnneens e (357,682)[ .evvnneene [oeeeenn (357,682)]..nns (133,605)].cccevenniiiinnn fooereeeiviiiinnnes fovveninieciienns [ | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/27/2024 |. 03/27/2025 |.............. - PO R 5,419.07 [eevenniiiiiiinnns Joereinnnn (26,491)].cvveneiiiininns foeveinnnn (42,687 .eeneeeeens |oeeeennn (42,887 (16,195)] v [ feennciiiines e [ et 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 03/27/2024 |. 03/27/2025 |............ L2227 P RN T 7 1V R (K748 [0)) R I (61,253)] +evvvnnnees feeeeeennn(61,283)] e (23,423 v [ e | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index |JP Morgan ... . |. 03/27/2024 |. 03/27/2025 |......eveen 388 |oeeuviiniiiiniienn foreenns 5,510.91 [.. .10001 ...
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan .....ccoooe ceveeiieiiiiiiiiieniiinnnns . 03/27/2024 |. 03/27/2025 |............ 156 [ v | 5,576.52 . .ccuvniiiiiinnn foeninns (36,368)[-.ccvvevenniiiee Jovnnnnnns (62,461)].eeneeneen |oeeeennn (62,461)].. o (26,094)] e fooniiiiiinns e foeveeiiniiinn [ e 0001 .ooennnnens
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/27/2024 |. 03/27/2025 |............ 223 P AR 5,629.01 [cevueniiiiiiinnns Joerennnnn [CYAVLY) F IR (82,962)] .eevvvnnnnn fernnnns (82,962)f......... [RCISTR: (61} R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [JP Morgan ... . 03/27/2024 |. 03/27/2025 |.... P P 5,642.13|.. ...(50,025)| ... ....(50,025)........ (21,817)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 03/27/2024 |. 03/27/2025 |............ LSS R R 5,681.49 [cvveniiiiiiinnns |oeeeinnnn [RSTNUCR D) U A, (65,298)] .eevvvnnnnn fernnnns (65,298)......... (AR R KU RN RN [y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2024 |. 03/27/2025 |............ ot 1Y R I 5,707.73 [eeveneiiiinnnnns Joerennnnn (66,204)[.....ccevnnnnnnns |ovnnnnn (121,464)( .oovnneees [onnnnns (121,464)|......... [SIS30210) R RN AR RN Y 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 03/27/2024 |.03/27/2025 |.............. L[N R AR 5,733.98 |.ceevveiiiiiiinnn fereeees [QENVCEY) A R (26,160)| ... (26,160)|......... [QPN0EELC)) R RO R {0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 03/27/2024 |. 03/27/2025 |............ {L ) I RN 5,799.58 |..ovvveiiiiiiiinn [ [ReETRCH D) U . (74,007) veunneeeeas o (74,007)]......... [RSTECIELS) R RPN RN RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ {0721 ISR FRN 5,238.69 |...covvnniiiiiinn [ (314,380)[....ccevvvnnnnnns |ovnnnnn (536,982)] ...cvvvnnnn feunnnnn (536,982)....... (222281172 P RN RPN KRR 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ -5 T/ FR RN 5,251.50 |.oevevinieiiiiins [ (7T K:)] F R, (564,424) ..covvvnnnn feunnnnn (564,424)......... (P02 )] R RN PR R S 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LY P AR 5,264.30 |..ccovvnnniiiinnn fonnnns (180,204)[...cevvvvennnens |ovennnn (310,265)( cevvnnneens fonnnns (310,265)|....... (EUNICHD! RPN IR RPN R U 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ {4 R RN 5,280.92 | cciiiiiiiiiinn [ (100,089)f...eevvvvenneens Jevennnn (173,720)f cevveneeaes [ (173,720)f........ (WA 1D R AU R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/12/2024 |. 04/14/2025 |.............. [ PR RN 5,328.35 |.ceiivniiiiiinnn feeees (31,348)].ceveeiiiinins foeeeinnnn [GSSTR K1) R (55,130)f......... [ TE: ) FO RN N RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573 | 04/12/2024 |. 04/14/2025 |............. K7 F AR 5,379.58 |.oeeiiiiiiiiiiinn [ (100,661)]...cevvvenieninnn fonnnns (180,403)( .evvuneens fonnnns (180,403)f......... (WA I P RN N RN [ 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ JLLCE: ) I R ST L VL I O I (48,956)]..vvvneeviinnnnns foerennnnn (89,004) .evvneeees o (89,004)f......... [IVN0ZYS) R RN R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ L7 I R 5,430.81 s L004) e | (71,094)f......... (7N} O RN N N Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/12/2024 |. 04/14/2025 |............. LK FR AR 5,494.86 (213,988)|......... [(CECIR-R V0 U AU R RN, {0001 ...........
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/12/2024 |. 04/14/2025 |............ LUATH [ 5,558.90 J2A9) e | (73,249)|......... [(53<72) ERPR [NRUPRRRU RPN AR RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.... P RO 5,507.33|.. (172,630)f.........(84,595)). .|{0001 ...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/12/2024 |. 04/14/2025 |.............. L1V N PO R 5,686.99 |o.uveniiiiiininns foeeeennnn (15,204) e e (31,142) e (31,142)f......... [QETRC)) O RPN N RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.... P O 5,214.71 |.. (194,381)|.........(92,164)|. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ [C102 3 IR RN 5,227.46 (415,649)|....... (198,349)]..vvvneeviinnnnn foorerinniiicins e e [ e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.... P P 5,240.211.. (103,815)[.........(49,867)|.ceveeeevinnnnns foovrrvniiieeenns foeieniiiiiiiiis e | el 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ L7 U R 5,265.71 B12) e [ (96,812)f......... (YRR 1-)) R RO R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ LU U R 5,342.21 s RRE]D) T R (65,131)......... (74813 O RN N RN [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. [C1°T) PO R 5,380.46 VA e | (39,341))......... [P0 R RN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ L1 I R 5,405.96 L939) e e (82,939)|......... (X 72) RPN RPN RPN AR RN 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/26/2024 |. 04/25/2025 |............. 2. F AR 5,469.71 (112,538)|........ (61,008)].ccvvveneeeeennnn fooreriiiiiiies e [ 0001 .eeennnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ LI O R 5,507.96 (68,680)]......... [ETAR T PO RN N TN Y 0001 .oeennnnens

S&P500 OTC European
Call-Sell .ooooounennns Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5I70UK5573 |, 04/26/2024 |. 04/25/2025 |.............. FL 3 T 5,546.21 B e (32,986)] i e (32,986)]......... (18,625)]..eeeeeeeeineeees foveeeeiiiiiiiies e e | e, 0001 ...........




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

SCHEDULE DB - PART A - SECTION 1

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

0€'903

1 2 3 4 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 Type(s) Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/26/2024 |. 04/25/2025 |............ 27 R R 557171 [eeeeeeiiiiinnens foeeeennnn (89, 788) s o (209,847 e [ens (209,847 ). (120,002)]. i [ i [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.............. A PO R 5,597.21 |oevviiiiiiniiinnn feoeeeee e (12,792)) i o (80,378)) e [ (80,378 s (17,826)[. e v [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/26/2024 |. 04/25/2025 |.... PR P 5,660.96 |..
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |............ i) PO RN 5,364.73 |.ceevviiiiiiinnn foreeenes (72,488)[.....ccvvvnnnvnnns Jounnnns (119,805)] .eeeeeeens |ovennnn (119,805)[.. e (47,318)]e e foeeeiiiiiceccees e e [ eeeeeenn]0001 s
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |............ (UL AR RN ST VAR - F RN (215,672)[c..eevvveennenns |ovvnnnn (358,378 ceeneeenns |oeeennn (358,378)[.. s (142,706)]cevveevviinnnnn fooveeeiiiniiieens fevenieiiiiennes Joevvvviniieceinnn [ eeveeeenn [ 0001 Lo
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |.......... LI (<) R A, 5,390.96 |..ccovnnnnniiiinnn [ (403,767)[...oevvvvennenns |vvnnnn (674,756) cennneeeens |oeeennn (674,756)....... (270,989).ccvveeniiiiinnns fooreeviiniieeins e Joevvviiniinceennn [ eeveeenn [ 0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |............ L) I R TV 0 O I (39,139)).ceveeeeviinnnns Jovvennnn (65,800)f cevennnens foeeeens (65,800)].cuenns (26,861)]ccveeveeniiiiins feoeneeeeeininees fvveninniiniinnnn [ | e [0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |............ LI PO RN 5,430.31 |ooeviiiiieiiiinn o (45,001)[evvvenennennen Jevnnnee e (76,527 )] oo o (76,527)f e (31,528 foeeeiiiiccccees [ e [ e 0001 L
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |............ 205 |eeeieieiiiiii [ TSIV TVE I FO IR (57,674)..coevevnnnennes |evnnn (101, 718) s | (101, 718)[ e (44,044) e [ [ e [ e ]0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |............. K FR AR 5,561.48 [c.vveniiiiiiinns | (84,458)...vveevvennnnnns foveennn (163,124) eeennecis oo (163,124)).0uins (68,666)]..eevveeeeeiiinn feeeeeeeeiiinees fovveviiiiviinnns [ | e [0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |............ LI T R TR R R, (31,886)[....cevvvnneennn Jewnnnnenn (59,554) eneeciiis |t (59,554)[. oo (27,869)]. e [ [ e [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |............ L) PO R 5,627.06 [..euvniiviinnnnnns Joerennnnn (27,326)]-cvveeeevennnnns fovvennnnn (51,4671 cevenneecs [t (51,461 (24,135)] s [ e [ | e [0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . .|Equity/Index [Wells Fargo ... . |- 05/14/2024 |. 05/14/2025 |......evevenO1 Joveniviinniiiiienn o 5,692.65 |....ccuvuniiiiiins fonnnnns (17,517)f...
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 05/14/2024 |. 05/14/2025 |............ LI I R ST ZS T I 1 PO IR (23,994)]..cevvnniiniinnn feoeeeee e (48,739)] e [ (48, 739)] e (24, 745)[e s e foe e | e | 000T L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ weeeeerrriiiiiiinininnnnns . 05/14/2024 |. 05/14/2025 |............ V7 I I 5,823.81 [cevveiiiiiiiinns e (29,376)].cvveeevveennnns fovvennnnn(63,148)] evenneens [ (63, 148)]e o (33, 772)] e [ v [ | e (0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 05/24/2024 |. 05/27/2025 |............ 207 P AR S0 U R, (68,612)[....ccevvvnnvenen Jewnnnns (114,823)] s | (114,828)[ e (46,211 foeeeeiiieccees [ e [ e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |............ (5102 P R 543734 |.ooviiiiiiiiiiinn [ (165,998)[.....cevvvvnnnnns Jvwnnnn (279,901) wenneeenns |oeeennn (279,901)f. s (113,903) v fooeeiiiiiiiicees e Joevvviinnieieinnn | eeeeeennn [ 0001 s
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |............ -2 I I 5,450.60 |..evuniiiiiniinns [ (252,827 ).cvvveneeeinnnnns fooeeenn (429,570) cevennnnes [oenns (429,570)).cceee (176, 743)cceveveiiiiiinn feeeieeiiinees fvvvnninnneeeenns [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/24/2024 |. 05/27/2025 |............ LG I . 5,463.86 [....uiiiiinnnnnns |oerinnnnn (36,401)[..cvvvenennnnnns Jovnennenn (62,344) o | (62,344)] . (25,943)) e e [ e [ e ]0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |............ LI PR RN 5,490.39 |..ooevniiiiiiinn [ (43,411 foeeeeenn (75,881 e o (75,581 (B2,170)] e [ e [ | e [0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 05/24/2024 |. 05/27/2025 |............ X P AR 5,569.96 |...cevvnniiiiiinnn fornennes (51,374)|cvveieniinnnnns foeeennnn (94,684)  oeennenn o (94,684)].cee (43,310)] e [ e [ | e [0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/24/2024 |. 05/27/2025 |............ LIV R RN 5,623.00 |ouvvuniiiiiinnnns foreees (103,480)[....ccevvvvnneens Jeewnnnn (199,424) oeeneeiiis |oeennnn (199,424) . (95,944) v [ [ foeveviineeceine | eeeeeennn [ 0001 s
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index |JP Morgan ... . 05/24/2024 |. 05/27/2025 |.... PN PR 5,676.05 [coeevunvennivinnns Joreeenn (B31A75) e [ (83,136)] e [ (83,136 (31,961 )]s [ s foee | s
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/24/2024 |. 05/27/2025 |............ 451 | e 5,689.31 [cevveiiiiiiiinns Joeeeinnns (86,375 evvvvvnneenes Jewwnnns (177, 240)] e | (177,241l (90,866)] e fooeveviiieeiiees [ v [ e 0001 s
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 05/24/2024 |. 05/27/2025 |.............. [CICT) R AR 5,729.10 [ceveeiiiiiiinns Joevnnnnn (11,386)[.oeevvvvnneenen Jevnnnne e (24,347 ) s | (24,347 (12,961 foeeeeviieccees [ e [ e 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .... .... | Index Account Hedge . |N/A . . |Equity/Index [JP Morgan ... . |. 05/24/2024 |. 05/27/2025 |.... [ T 5,821.93 ..




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

SCHEDULE DB - PART A - SECTION 1

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

1€903

1 2 3 4 5 6 7 8 9 10 11 12 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 05/24/2024 |. 05/27/2025 |............ LK 7 I R 5,888.24 [cvvnniiiiiiiinns | [P35 : 1)) R T (o7 72.) | U (32,328)].ccvveenn (19,948)]..vieiiis v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . |- 05/24/2024 |. 05/27/2025 |.... P O 5,914.76 |.. ....(26,697) .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 06/14/2024 |. 06/13/2025 |............ LU0 R A 5,553.81 |ooevereeiiiiinnn freeeeee (34,181 [ (50,216)) e [ (50,216).........(16,035)].cccvvveneneiinnn oo s [ | 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. ceveeeeeriiiiiiiieeiieinnns . 06/14/2024 |. 06/13/2025 |............. L7 F R AR 5,567.39 |..oevviiiiiiiinn [ (174,890) (258,667)(.cvvnneeens foennnns (258,667)[........ (B3, 777)|cuvveneevinnnnnns foovrvvnnineeeennn oo e | el 0001 .eevnnenens
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... ... |- 06/14/2024 |.06/13/2025 |............ (S PR AR 5,580.97 (286,456)].........(94,128)].ccevvvnneiiiinnn oo i [ {0001 ...........
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............ [C157) ISR RN 5,594.55 [ciiiiiiiiiiiins | (209,986) (314,968)( ..evvnnens [onnnnne (314,968)]....... (104,982)]....ccevmviivinnn foonrrrrinininnnns v [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............ U U R 5,608.13 [c.uveniiiiiiiinns Joeeeinnnn [[RXIVKE) I RN (50,979)] «evvvvnnnn [ (50,979)..eeee e (17,245)] i e i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............ 213 | o 5,621.71 [eeveiiiiiiiinns oo [(CZ 3 11)) R R (97,629)] .eevvvnnnnn fernnnns (97,629)]........u(33,510)] ceevvneieiiinnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............ LN U R 5,703.18 [cevveniiiiiiiinns foerennnnn (XRP::) I RN [(CEIR L)) U (69,149).........(26,022)]....cvvvnrriinnnn fooreiiiiiniinies i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............. TV FRRR AR T T T R, (76,486)| (128,758)[ cevveneens [onnnne [QVCIE)) R (7K} R RSN ORI TR (Y 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............ L7 U R 5,852.55 |.ciiiiiiiiiiiinen feeees (N1 V) IR RN [CYAVES)) I R (47,735)). e (21,223)] e e e [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 06/14/2024 |. 06/13/2025 |.... P RO 5,934.02|.. ...(48,838)]...cceen e (48,838)]..unn e (23,805)]. e [ feeerieeeieees [ | 0001 ...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............ LS PO R SRS U - O IR (25,865))..evvveeeeiieinnns foeeeenn (51,966)(.eevneenns oo (51,966)]........ (26,100)]...cevvenvervennnn fooreriiiiniiniies i [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 06/14/2024 |. 06/13/2025 |............. . F RN 6,029.08 [...uuniiiinnnnns Joeeennnnn (2857} I RN (53,397)] cevvvvnnns [ (53,397)]..evven(28,869)[.. e fvveneeeceii [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ... . |- 06/27/2024 |. 06/27/2025 |.... P O ST FO RN [(CCT/0)) R R, (87,480)] ... (87,480) .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 06/27/2024 |. 06/27/2025 |............. 499 | e 5,619.94 | .covviiiiiiiins s (186, 185)| (234,595)( ..nveeeeenn o (234,595)].........(48,410)[c..eeeiiiiinnns v [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 06/27/2024 |. 06/27/2025 |............. L5172 F R R 5,633.65 |..ccovvuniiiiiins [ (215,726) (PIRTCLY) I (273,264))....eee(57,538)]cevveeieiiviinn [ i [ | e 0001 .evvnnnnens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 06/27/2024 |. 06/27/2025 |............. LTS F R AR 5,647.36 |oevvuniiiiinninns [ (154,635) [RECTYATS! [RUSRI R [RECTVAYD RRR 1) | R KU AT TN 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 06/27/2024 |. 06/27/2025 |............ X ) P AR 5,674.77 [eeveneiiiiiiinnes |oeeeinnnn (68,944)..cccviiiniiiinins | (88,547 ceveneeecs oo (88,547 )[...eee e (19,803)]ccevvveeeviinnn oo i [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 06/27/2024 |. 06/27/2025 |............ L2227 PO R 5,757.01 [eeveeiiiiiiiinns Joeeennnnn [ESHCTAD R R (47,361)ceenneeenes oo (47,361)]..eeee (11,690)]ccevvnniniinnnn oo e [ | il 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 06/27/2024 |. 06/27/2025 |............ (V) R N 5,825.55 | ciiiiiiiiiniiins [ (IR 1)) I T (94,778) veveneeeecs o (94,778)..eee e (25,662)].ccevveeeeeiinnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 06/27/2024 |. 06/27/2025 |............ 31 SRR RN 5,907.79 [ceveeiiiiiininns foeeeninnn (90,265) (128,857)[ cevveneens fonnnne (128,857)[....eevvt(38,591)]uceeeiiiiiiiins foverevniieicenns e e | el 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 06/27/2024 |. 06/27/2025 |............. 2. F AR 5,990.04 |..ccovveniiiiiinnn foreenees (40,344).ccvvviiiiieiinnns | (60,226) .evnneeene oo (60,226).........(19,882)].cccvvveneiiinnnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo . 06/27/2024 |. 06/27/2025 |.............. [CIC7) R AR (S uicieTCIc N FO RPN (9,108)].s ferniinns (14,471 eeeeee o (14,471 (5,363)] v oo e [ | 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Wells Fargo ... . |- 07/12/2024 . 07/14/2025 |............ 551 |oeeeenniiiiiinns o 5,755.73 .. (226,551)|... .|{0001 ...
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ cecoooeeriiiviuiienniinnnns . 07/12/2024 |. 07/14/2025 |............ 463 i o 5,769.77 |uvvviiiiiinnns foeeens (166, 400)] (186, 713)] .o eeevvenn Jevennn (186, 713)[......... (20, 313)].ceveeiiiiinnnns foovvevnininiiiins foveiniiiiiiniinnns v | cevinnnnns 0001 .ooennnnens




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

SCHEDULE DB - PART A - SECTION 1

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

¢e’903

1 2 3 5 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 Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ . 07/12/2024 |. 07/14/2025 |............ -7V N R R 5,783.81 |ouvveiiiiiiini [ [P TAR-TEC)) A T (324,288)] .eevvvnnnn feunnnn (324,288)].cevvn i (36,476)[.. i |eeenieeeccvii [ Joii | e 0001 Ll
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ... . 07/12/2024 |. 07/14/2025 |.... PR P 5,811.89 [.. (49,147)|... ...(55,924)| ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ . 07/12/2024 . 07/14/2025 |.............. [N PO RN 5,825.93 |.ciiiiiiiiiiiinn foeeees (30,212))cvveeeiiiinins Joeeeinnnn (34,507)] +evvvnnneee fereeeennn (34,507 ) (4,208 | [ e | e ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ...coeee oveeeeevviieeeeeeiiinns . 07/12/2024 . 07/14/2025 |.............. [SLV N PO RN 5,839.96 |...cevnnniiiiinnn fereeenes [ ILY0) R (32,970)] +evvvnnnees feoeeeennn(82,970)). oo (4,223) e e [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Wells Fargo ........ ... |.07/12/2024 |.07/14/2025 |............. 205 | [ 5,910.16 [cevveniiiiiiinnns Joereinnnn [E:7CR L)) O IR (97,003)] +evvvnnnes feoeeeeenn(97,008)). v (14,459). i e [ e | e ] 0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ . 07/12/2024 |. 07/14/2025 |............ P21 U AR 5,980.35 |..ccvvniniiiiinnn fereeees (W(UR-IL)) R (85,380 +vvveeeeeen foevennnnn(85,380)fcuneees (14,866)].cevvnnniiiinnnns [ e v [ eeeeeenn {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ . 07/12/2024 . 07/14/2025 |............ L] O RN 5,994.39 [cooiiiiiiiiiiinns e (29,229)]...ccvvvniiiiinnn fereennes (35,607 +eeneeeens |oeeeennnn(35,807 e (6,378)]e e [ e v [ eeeeee {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ . 07/12/2024 . 07/14/2025 |............. 495 | o 6,078.62 [...ccvvvnenninins fevnnnnnns (98,655))..uvveneiiiinnnns foeeees (124,697)( .evvnneeens [oeeeenn (124,697).0ee e (26,043)]. v feeeeeciiineees fvveeiniicinees [ | e [0001 e
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ . 07/12/2024 . 07/14/2025 |............. 349 | o (ST ECT S FO RN (61,481)[..cceeennneenens founnnnns (79,787 ) weveeeeens |oeveennn (79,787 (18,308)]cevveeeeveennnns fooveiiviiieiiiiis e v [ eeeeeeen {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ . 07/12/2024 |. 07/14/2025 |............ AL [ 6,233.04 |..ccovnnniiiiinnn foreees [QESTEY:) | O IR (21,258)] «evvvnnnes feeeeeeenn(21,258)) e (5,733 e [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... . 07/26/2024 |. 07/25/2025 |............ L1172 FOR AR 5,595.58 |..oviviiiiiiiiins [ [QEIVRCE(V)) R N (207,483)[ .evvnnneeee [oeeenen (207,483)].0un e (86,552)]. e feoeeeeciiiineees i [ | e [0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 07/26/2024 |. 07/25/2025 |.... P P 5,459.10 |.oevvveeneeiinnnn feeeeeeeen(53,080)) v o (78,660)] ..evveevnn forennnee (78,660)]..eevue(25,800)]ceveeernniennnnen foreennneenneenns Jonvenineenneens [ | et
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... JP Morgan ........... . 07/26/2024 |. 07/25/2025 |............ .7 F AR 5,622.87 [cevuniiiiiiinnns Joeeeinnnn (94,330)).cevveneeiinnnnns foeeeens (140,870)] .eevvvvnn |ovennnn (140,870)..ceeun (46,541)].ceenniiiiininns foeeeiviiiiiceenn feeeeenieviiiees v [ eeeeeeen {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... . 07/26/2024 |. 07/25/2025 |.............. eIt R R 5,650.17 [ceveeiiiiiiiinns Joeeeinnnn (K770 R (47,946)] +evvvnnnes feoeeeenn (A7,946)). v (16,319 i [ e | e ] 0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . JP Morgan ... . 07/26/2024 |. 07/25/2025 |.... P P 5,459.10 |.. ...(78,304)] ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... . 07/26/2024 |. 07/25/2025 |............ LI I R 5,813.94 | i o [ 1:-(0)) R A, (70,228)] cevvvnnees feeeeeeenn(70,224)). e (28,843)[. e v [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... . 07/26/2024 |. 07/25/2025 |............ 127 [ e 5,827.59 |..ovviniiiiiiinnn feeeeens (28,317 Jviins (48,612)[ .eevneeeens |oeeeennn (48,612)f.0 e (20,295)] e [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JP Morgan ........... . 07/26/2024 |. 07/25/2025 |............. 202 | [ 5,923.12 | ciiiiiiiiiiinnn fees ((7VA 1)) R R (97,802)( +vvneeeenn |oeveennnn(97,602)f.. e (45,585)]ceveeiiiiiinnn [ e e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... JPMorgan ...eeiiii e . 07/26/2024 |. 07/25/2025 |............ LK I STV A T PO R (28,208)]..vvvneeiiinnnns Joerennnnn (56,217) evneeeeenn |oeeeennna (56,297 (27,919 [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LK I R 5,577.95 |.oevviiiininiiins fornnnnns ((CI01-10)) R A (91,326)] +evvvnnne feoeeeennn(91,326)). v (30, 746)[. oo | [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/14/2024 |. 08/14/2025 |............ 1/ (S RN 5,591.59 |.iiiiiiiiiiiiinn [ (188,282)[..evvvevnnens Jevennnn (285,748)( .evvnneens [oeeeeen (285,748)uue e (97,465)]. v [ i [ | e [0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ (555721 P AR 5,605.23 |..ccovviniiiiiinn [ (231,799)].cevveeieiiinnnns [ (354,209)] ..eevvvnnnn feunnnn. (354,209)]...c.e. (122,410)[c.eeiiiiiiiinns Jennineeiciiis [ Jennccvien | e 0001 L,
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ P07 P AR 5,618.87 [ooevveiiiiieiiin ferennnns (70,184)[...coeeieiieens | (108,007)] eeeeevvnn Jevvnnnn (108,007)f.eeeen (37,823)]eceeeievinnnnns Jooeevvniniieciins feeeeeiiiiiiiens v [ eeeeeeenn [ 0001 s
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L) U R 5,632.50 |...cevvnnniiiiins fornnnnns (67,306)[.....ccvvmvnnnenns |ovnnnnn (104,323)] .eevvvnnnn feunnnnn (104,323)]. e (B7,017)fceeiiiiiiiiieies Jeeniieeciiii [ e | e 0001 Laeeeeeees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L) I R 5,646.14 [.eveniiiiiiinns | [T/ PO R (102,236)( +vvvnneeeee forreeen (102,236)].0nnnee (36, 764)].ceveveieievienn feoeeeeiiiineees e [ | e [0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ [T 20 P AR B, 721.97 |evveeeiiiiiiin o (101,980)].cevvvvnniivennn fonnnns (167, 134)( .eveneeees oo (167, 134)]ee e (85,155)] v [ foveeiicvcinens [ | e [0001 e
S&P500 OTC European
Call-Sell .....covvvnnns Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6K528 ). 08/14/2024 |. 08/14/2025 |............ M| [ 5,796.16 |..ooviiiiiiinnns fooeens [RRRICHE)) TN N (191,462)[ ..ovnneenen oo (191,462)]. ... (79,844)] e e v fooiiiinnccn | e [0001 L




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 14 15 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ LEL) [ 5,932.54 (72022213 | O 2 | O e [
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ 22 2 P AR 5,959.82 (77,604) .eenneeeens o (77,804)]......ve(38,019)]ceeiiiiiiiinies foevnnieeeieiies [ e | e | 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... P RO 5,973.45|.. (78,276) ... ... (78,276)|...
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L7 PO RN 6,014.37 [eevveeiiiiinins foeeeeennn(21,863)] i o (44,726)] .eevvvnnnnn fernnns (44,726)........(23,083)].cccvvnenieinnnnn fooreniiiiis i [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/14/2024 |. 08/14/2025 |.... P RO 6,041.65 |.. ... (54,417)] ... ....(54,417)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/14/2024 |. 08/14/2025 |............ L I 6,055.28 [oevveniiiiininns foeeeennnn (28,201 e (50,105)( vvvnneeees [ (50,105)f...eeeeu(26,814)] e oo e [ e (0001
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |............ LI I R FIVETAR: O (48,339).ccvvieiiiieiieens [ (64,664)....cceeees |oeennne (64,664)].........(16,326)]...ccvvmnvrriennnn fooreriiiini e [ | e {0001
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |............. ) F AR 5,766.45 [cevveniiiiiiinnns |oeeeinnnn (84,085), (113,378)[ cevveneens [ [RAKTRETL:)) R ;e viexc )| AR RUUPRRRRURUUUR NPPPI TR sssssupnnl I1(1[1) ISR,
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |............ LG]SR R 5,780.51 [cevueiiiiiiinnns e (11770 I RN [(CEHR ) I (69,635)[.....cc. (18,408)].ccevveeniniennnn oo s [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |............ L0 I R 5,794.57 |.eevviininininnnn foeeeeee e (B4,510)) i o (47,308)] e [ (47,308)....eeee(12,798)]cevvvnnneveennnn oo s [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... PN PR 5,808.64 |.. e (26,830) e (7,430)]e e Joereenieeiees e e | e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |.............. 1N PO R 5,822.70 |euvveneiiiiinnnns Joeeeennnn(26,964)] e | (37,638) e [ (37,638)[...ccee (10,674)].cceveneniiiiinnn oo s [ | e {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |............ LI PO R 5,907.09 [cevueniiiiiniinns Joeeennnnn [RTAVZ55)) R R (55,014)] cevvvvnnn [ (85,014))..eeee (17,968)]ccvveneniivinnnn oo s [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [JP Morgan ... . 08/27/2024 |. 08/27/2025 |.... P O 5,977.41 .. (112,409)| ... (112,409)f...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |.............. (511 PO R 6,118.06 [.....ccvvvnneinns |vvninnnns (VAVK)) T (14,283)] .eevvvennn fennns (14,283))..eeeeen (6,510)] e o e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |............ LIS FR AR 6,146.19 [coveniiiiininns e (43,382)]..cceees [ (82,599)] .eevvvnnnnn [ (82,599)]...0vue i (39,256)[. oo Jvnnineeecviiis [ e | e 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |............ LI U R (7 [CIV ;- FO I (21,308 cevvveiiiieeeeens foeeees (41,396)] .eevvvnnnnn fornnnns (41,396)[.........(20,001)].ccevvnnnnnninnnnn oo e [ | e {0001
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |.............. (<] 1N R RN (A (1R 1 PO RN (6,928)[..0vvvvvvvnnninnns foeeeeees (14,598)] .eevvvenns fernnnns (14,598)[...ceeeeu (7,670)]ceevennneniiinnn oo s [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 08/27/2024 |. 08/27/2025 |............ L0728 S R 6,244.64 |....ovvvniiiiinnn [ [QIV1:72) R (23,305)] +evvvvnnnnn fornnnns (23,305)]. ccvvee e (12,728)c v Jvnneeecceiies [ e | e ] 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |.............. [T/ PO R 5,752.61 [euveeiiiiiiinnns Joeeeinnnn (7017 I RN (47,092)] ceevvvnnnn fernns (47,002)).0eee e (12,931 ceeveieeeevinen oo e [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |............ o1 (0] AR RN 5,766.67 [..coevvvennnninns |ovennnn (108,286)| (150,421)f cevvnnnenes o (150, 421)).ceee e (42,135)] i [ v [ | e [0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |............ LY/ P AR 5,780.74 |oeeveeiiiiiiinn o (149,289) (208,996)( .evvvnnen fonnnnns (208,996)].........(59,707)]..ccevvnniriiinnn foorreeeiiniinnnes v [ | e [0001 Ll
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |.............. L3 PO R 5,808.87 [.eeivviinniiiiies Jevninnnns [PXRCI0<)) IR RN (33,466)] ..evvvnnnnn fornnnns (33,466).......... (9,963)].ccevvenniniinnnn oo e [ | e {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . |N/A . . |Equity/Index |JP Morgan ... . 09/13/2024 |. 09/12/2025 |.... [N P 5,822.93|.. (206,693)f...
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ........... . 09/13/2024 |. 09/12/2025 |.............. [C1°7) PO R 5,837.00 [cevveniiiiinnnnnns foerennnnn (20,728).cevvieeiiieiieans oo (30,041) ceveneeecs o (30,041 (9,317 oo e [ e [0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan ......ccce. weveeeeeiiiiiiiiieeeeiinnns . 09/13/2024 |. 09/12/2025 |............ (-] SR RN 5,907.32 |.ceevieniieiiinnn feeeeeees (56,260)] (85,706)( .evvveeees oo (85,706)].....0vvn(29,445)]..eeeiiiiiiinins v [ e | e ] 0001 L
S&P500 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .oovevunrenns Index Account Hedge . [N/A ........... Equity/Index |JP Morgan ........... . |. 09/13/2024 |. 09/12/2025 |.............. [N FOOTTTITN FTTTOT 5,921.39 (23,901)] e (8,379)] e vveeeeiiivinen [ i fo | e (0001 L
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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 0TC European ZBUT11VBOBEZRVTIIT807
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/13/2024 |. 09/12/2025 |.............. [S1CJN PO RN 5,977.65 [cevvniiiiiiinnns Joeeeinnnn [QVIEX) R RN (20,083)[ +evnneeeees o (20,083)f.......... [WA-Z10)) R AR RPN AU SO 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |.............. eIt O R 5,991.71 [eeveiiiiiiines oo (A1) R IR (34,991)] cevvvvis [ (34,991)]......... QTSI D) R RPN N IR [y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index | JP Morgan . 09/13/2024 |. 09/12/2025 |.............. (C1C3) R MR (ST RE: IR N N R, [ [0<:<[0)) R A, (19,446)] .oevvvnnnnn fennnnns (19,446).......... [CHVCT0) AR RN KPP AR U 0001 .evvnnnnens
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |............. 204 | [ 6,146.43 [covveniiiiininnns | (43,028) JRI0 D U (83,501)......... [CIVRYK)) O RN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |.. ..6,160.49 |.. (38,209)).. ...(75,548)......... [RETA ) F Y S R (R, 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |............ 21 1 R RN (2 [ H£- ) PO IR (33,448) (71,636)........ ([T 1<) R AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |JP Morgan . 09/13/2024 |. 09/12/2025 |............ 2.3 PO RN 6,244.88 [..oenniiiiiiinnns | [QEHIVC)) AT R (30,186)[ .eevveeees oo (30,186))........ (16,680)]...evvveneevvennnn fooreviiiiis e [ | i 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....cevvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays . 09/27/2024 |. 09/26/2025 |.............. [C1°) PO R 5,867.28 [c.uvuniiiiinnnnns Joerennnnn (26,214)).cvveiiiiininns | (29,605)] .eevvvnnnnn fernnnns (29,605).......... (3,391)]eeeiviinniens e [ e | e 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays . 09/27/2024 |. 09/26/2025 |............. 345 | [ 5,881.62 |.evveiiiiiiinnns [ (128,195)[...eevviiiieees v (145,564)] ..oevvvnnnn [eunnnns (145,564)|......... [QVAR:ICic)) R AR R AR [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ [ PO AR 5,895.97 |..ovvviiiiiiiiinn [ [QUAIVLS) R N (141,312)f v o (141,312)|........ (R VA81515)) SR AR R RN [N 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ ;0N R I 5,939.01 |oevevieniiiiinns o (L3 70 I R (109,740)( .evvunnens [ (109,740)f......... [QICTRCESTE)) R RN RN RN [ 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 09/27/2024 . 09/26/2025 |.. ..6,025.08 |.. L (41,924)......l (7,426))cenneiiiinnnnns Y S R (R, 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ L R R 6,096.81 [..coovvenniiinins Jernnen e (36,840) oo [ (46, 789)] el | (46,789).......... (9,949)]..eevvvneiviiinnn oo i [ | 0001 .eevnnenens
S&P500 OTC European
Call-Sell ....ccvvvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2024 |. 09/26/2025 |.............. ST PO RN 6,240.26 |ooeveniiiiininns foereennnnn (9,632)] e e (13,549) e (13,549)\.......... (TS L T0 PR RN AU R IS 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ LT F AR 6,268.95 [cuvvnniiiiiiiinns e [(7IES)) IO PPN (75,944) ceovvnnnes [ (75,944)......... [ T01)) O RN N RN Y 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2024 |. 09/26/2025 |............ LLCIC]) I 6,283.30 [cevvnniiiiiininns Joeeennnnn (27,358)].cvveeeeiiinnnnns Joerennnnn (39,882)] .ccvvvunnnn fernnnns (39,882)f......... [QVR-7.L) | O RN R KRR (R 0001 .eevnnenens
S&P500 OTC European
Call-Sell .....ccevvnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 09/27/2024 |. 09/26/2025 |............ 180 [ vt 6,355.02 [...ccuenniiiiinnn foenenns (24,775)]ceveniiiiinnnns fooeennnns (38,505)] .eevvvnnns founnnnnns (38,505)|......... (13,730)f e eevvevvnnnenee v fornniiiiiiiies o | e 0001 ..oevnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (5,635,218)] (15,045, 181) 0 (49,746,445 XXX (49,746,445)  (25,579,076) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (5,635,218)] (15,045, 181) 0 (49,746,445 XXX (49,746,445)  (25,579,076) 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 (5,635,218)] (15,045, 181) 0 (49,746,445 XXX (49,746,445)  (25,579,076) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (5,635,218)] (15,045, 181) 0 (49,746,445 XXX (49,746,445)  (25,579,076) 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
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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)
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 29,967,358 21,306,990 0 64,340,429 | XXX 64,340,429 19,366,835 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 29,967,358 21,306,990 0 64,340,429 | XXX 64,340,429 19,366,835 0 0 0 0 XXX XXX

Description of Hedged Risk(s)

(a) I Code

(b) Code

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

Hedges crediting rate for fixed indexed annuity products 11NKed 10 ChANGES TN EQUITY TNICES . iuuiiriiiiriiiitit ittt et e e e et e et e et e et e e e e e e et e e aan e e s e e e e e e e e e e e e e e e e e 4 e e e e e aae e e aa e e e e e 44 e e 4ae e o4 e o4 e e e s e e s e o4 e e o s e e e e &4 e o4 e o4 e e e e &4 e oo e e 44 e o4 e e 44 e e a4 e oo a e e e e o4 e o4 e oo a e e e e e 4o e e e e e e e e e e e e e et ea e e a e e e e e e e e
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Futures Contracts Open as of the Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal S 0 0 0 0 XXX XXX
Equi ty/Index

L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,335.1000 |...2,420.9300 [......euvummmmnnnnnnn fooreeeeeniiiiiiiiinns Joveeiiiiiieeiies oo [ e, (4,28)[.....nnnnn (4,298)]...cccenennn (T V01V Y N 50
L . 3 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.7000 |...2,420.9300 [.....ovvvummmnnnnnnn foorereeinniiiiiiinnns Joeeieiiiiiiiiens v [ e (12,929)]........ (12,929)f.....uvneee 29,134 (0001 ..ooeeeeeeeen e 50
L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.8000 |...2,420.9300 [......euvvmmmmmnnnnne fooveeeeiiiiiiiiiiinns o e [ e, (4,305)).......... [(I05)] (T V01V Y N 50
L L . 5 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovvinniniinnnne 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,334.9000 |...2,420.9300 (21,498)]............ 48,556 0001 ...ooeeeeeeen i 50
MFSU ......... L1 MSCI EAFE E-MINI .... |VAGLB Hedge .09/23/2024 . 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,335.2000 |...2,420.9300 ....(4,285)f.... 0001 .

L L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .09/23/2024 (LN ...ovvininninninnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,335.8000 |...2,420.9300 [......evvvmmmmmnnnnnn fooveereiniiiiiiiiinns o oo [ e, (4,20)[........n (4,256) 01010 Y 50
L S 2 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,336.0000 |...2,420.9300 [......ovvuummmnnnnnnn fooreeeniniiiiiiiiinns Joeeeiiiiiiiienns e [ e, (8,489)).......... (8,489)|...cccvnenn 19,422 (0001 ..ooovvvvenene] e 50
L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,336.1000 |...2,420.9300 [......ouvummmmmnnnnnn fooveeeeeiniiiiiiiinns o oo [ e, (4,240)).......... (4,240)]............. (T V01V Y N 50
L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,336.5000 |...2,420.9300 [......evvvummmmnnnnn fooreeeeeniiiiiiiiinns Joeeeiiiieiiiinns o [ e, (4,220)).......... (4,220)]...n (T V01V Y N 50
L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,336.7000 |...2,420.9300 [......euvvmmmmmnnnnne fooreeeeeeniiiiniiinns Joeviiiiiiiiiiees oo [ e, (4,210)).......... [E3VA10))] F (T V01V Y N 50
L S 2 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovvinniniinnnne 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,336.6000 |...2,420.9300 [......euvvmmmmmnnnnns fooveeeeeiiiiiiiiiinns o oo [ e, (8,429)|.......... (8,429)]............ 19,422 (0001 ..ooovvvvenene] e 50
L L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovvniiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,336.4000 |...2,420.9300 [......euvmmmmmnnnnns fooveeeeeiiiiiiiiiinns o oo [ e, (4,225)]....unnnnn (4,225) 01010 N 50
L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,335.9000 |...2,420.9300 [......evvummmmmnnnnnn fooreenennniiiiiiiinns e oo [ e, (4,250)).......... (4,250) 01010 Y 50
L L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .09/23/2024 (LN ...ovvininninninnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,336.2000 |...2,420.9300 [......evvmmmmmnnnnnn fooreeeeniniiiiniiinns Joeeeiiiiiiiienes oo [ e, (4,235)[.cnnnnnnn (4,235) 01010 Y 50
MFSU ......... MSCI EAFE E-MINI .... |VAGLB Hedge .09/23/2024 . 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,333.6000 |...2,420.9300 ....(8,729)f.... 0001 .

L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.3000 |...2,420.9300 [......evvvmmmmmnnnnnn fooveenneiiiiiiiiiinns o o [ e, (4,330))......... (4,330) 01010 Y 50
L . 3 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .09/23/2024 (LN ...ovvininninninnnn 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,334.0000 |...2,420.9300 (13,034)]............ 29,134 (0001 ..ooeeeeeeeen e 50
MFSU ......... L1 MSCI EAFE E-MINI .... |VAGLB Hedge .09/23/2024 . 549300R41G1TWPZT5U32  |.06/17/2024 .]...2,333.9000 |...2,420.9300 ... (4,350)f.... 0001 .

L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovviiiiniinnnnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.1000 |...2,420.9300 [......euvvmmmmmnnnnnn fooveeeieniiiiiiiiinns o o [ e, (4,340)).......... (4,340)]......cn (T V01V Y N 50
L L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .00/23/2024 (LN ...ovvinniiiinnnnne 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.4000 |...2,420.9300 [......evvmmmmmnnnnnns fooreeneeniiiiiiiiinns o oo [ e, ([755) | R (4,325)].....ccn (T V01V Y N 50
L L 1 MSCI EAFE E-MINI .... | VAGLB Hedge ........... N/A e .09/23/2024 (LN ...ovvininninninnnn 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,334.5000 |...2,420.9300 [......evvvmmmmmnnnnn fooreeeeeeniiiiiiiinns o oo [ e, (4,320)).......... (4,320)]..cccennnns (T V01V Y N 50
NOU4 oo [ 1 Nasdag 100 E-MINI ... | VAGLB Hedge ........... N/A e .09/30/2024 [CVE ........vvvvvnnnns SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]..19,952.0000 |. 19,850.0000 [........uvvummmmnnnnn foereeeeeeiiiiiiiinnns Joveeeviiiiiiiiins foeeeienenienns [ e, 2,045 |........... 2,045 ...l (T V01V Y N 20
NOU4 oo [ 1 Nasdag 100 E-MINI ... | VAGLB Hedge ........... N/A e .09/30/2024 [CVE ........vvvvvnnnns SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]..19,953.0000 |. 19,850.0000 [.......cuvvumummnnnnn fooreeeeeniiiniiiinnns Joveeeeiiiiiiiiins foeeeeeeiiiennns [ e, 2,050 |.ooeeennns 2,050 |oeevirinnnns (T V01V Y N 20
L S 2 Nasdag 100 E-MINI ... | VAGLB Hedge ........... N/A e .09/30/2024 [CVE ........evvvvnnnne SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]..19,953.0000 |. 19,850.0000 [.......euvuumummnnnnn foereeeeneiiiiiiiinins Joveeeeiiiiiiiiins foeeeeeeenienns [ e, 4,00 |........... 4,09 |..oovvennns 19,422 (0001 ..ooovvvveeene] e 20
NOU4 o e, 1 Nasdag 100 E-MINI ... | VAGLB Hedge ........... N/A e e .09/30/2024 [CVE .......evvvvennes SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]..19,953.0000 |. 19,850.0000 [.......ccveiiiiiiiies fooveiiiiiiiiiiiiiiins Joeveiiiiiiiiiees Joveeeiieieieeees foviiiiiiiiiiiiies Jovvveennns 2,052 )........... 2,052 .. 9,711 10001 ..uvvvieiinn | erriiiiiieens 20
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Russel | 2000 Futures Equity/Index
[21 (V A R 9 [ 450 |- E-mini ...oooeeeens VAGLB Hedge ........... .09/20/2024 [CVE .......evvevnnnnee 549300R4(G1TWPZT5U32  |.06/17/2024 .|...2,029.8000 |...2,255.0000 |........eummmmmmmnnnn foorerrinniiiiininnnns Joveviiiiiiii o fis e (101,323)]....... (101,323)f.........e. 87,401 {0001 ...ovvvvveeene] e 50
Russel| 2000 Futures
= E-mini e, VAGLB Hedge ........... .09/20/2024 [CVE .......evvvnnnnnee 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,029.7500 |...2,255.0000 |.......eemmmmmmmmnnnn foorereniiiiiiiniiinns Joviviiiiiiiii o fis e (258,993)[....... (258,993)[........... 223,358 10001 ...eennniiinnn e 50
Russel| 2000 Futures
- E-mini . VAGLB Hedge ........... .09/20/2024 [CVE .......evvvnnnnnee 549300R41G1TWPZT5U32  |.06/17/2024 .|...2,029.8500 |...2,255.0000 [........emmmmmmmennnn foorerrirriniiiiiinnns Jovviiiiiiiiiin foov fis e (11,256))........ (11,256)]............. 9,711 ]0001
S&P 500 Futures - E-
ESU4 ..ot [ Tl M VAGLB Hedge ........... .09/30/2024 [CVE .......evvvvnnnnen SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,503.5500 |...5,717.7500 [........eummmmmmnnnnn Joovrriiniiiiiiiiiiins Jomiiiiiiiiii e fiis o (10,708)f........ (10,708)|...ccvvvenees 9,711 ]0001 ..eeeeieiiiins e 50
S&P 500 Futures - E-
ESU4 ..o [, 15 [ 750 |mini weeeeeeeiiiiiinene, VAGLB Hedge ........... .09/30/2024 [CVE .......evvvvnnnnen SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,503.6000 |...5,717.7500 |........eevmmmmnnnnnn Joovrriiiiiiiiiiiiinns Jomiiiiiiiii o fis e (160,584)|....... (160,584)|........... 145,668 {0001 ...coevvvveene]veeeeeeennnns 50
S&P 500 Futures - E-
ESU4 ..o [ [ 300 |mini weeeveniiiiiiiinnns VAGLB Hedge ........... .09/30/2024 [CVE .......evvvnnnnnne SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,503.7000 |...5,717.7500 [.......eeummmmmmnnnnn Joovrriiniiiiiiiiiiins Joniiniiiiiiis e fiis e (64,203)|........ (64,203)]............ 58,267 {0001 ....ovvvvevene]eeieeeiieees 50
S&P 500 Futures - E-
ESU4 ..o [, 10 | 500 |mini VAGLB Hedge ........... .09/30/2024 [CVE .......evvvnnnnnne SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .|...5,503.6500 |...5,717.7500 |........eevmmmmnnnnnn Joovrriiiiiiiiiiiiinns Joniiiiiiiii o fis s (107,031)f....... (107,031)]............ 97,112 {0001 ..oovvvvvieeae | e 50
S8P 500 Futures - E- Equity/Index
ESU4 ... |.. [P I Ao mini . . | VAGLB Hedge ........... N/A . .09/30/2024 [CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/17/2024 .]...5,503.7500 |...5,717.7500 |.... e Lo e i .. PP PPN (10,698))........ (10,698)]............. 9,717
1609999999. Subtotal - Short Futures - Hedging Othe 0 0 0 0 0 (851,844) (851,844) 1,000,255
1649999999. Subtotal - Short Futures 0 0 0 0 0 (851,844) (851,844) 1,000,255
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0
1709999999. Subtotal - Hedging Other 0 0 0 0 0 (851,844) (851,844) 1,000,255
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0
1759999999 - Totals 0 0 0 0 0 (851,844) (851,844) 1,000,255
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
LT TR PP FEP PPy PP PPPPPPRY 2,359,363 |...eevvrriiiiiiinnnns (1,359,108)[....cuunnnnnnnnnnnnnns 1,000,255
Total Net Cash Deposits 2,359,363 (1,359, 108) 1,000,255
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 ..oovvveeees Hedges the change in the Guarantee Life Withdrawal Benefit liability value due to changes in equity indices or EXCRANGE TraEd FUNAS. ............ueuueusuuuesssseetieeeieeieee e e e e e e e e e e e e s s s s s e s eess s s s s 4 s ss s s s s s ss 84488 s 8888888888884 8 8888888488080 8 8088808800000 0 8080084808880 8 0880008808488 8 0080888000480 8 8400000040800 0 4000000000008 e e e se s s seseseeasannnnnes
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 1,000,255 1,000,255 0 1,000,255 1,000,255
Barclays GSGSEF7VJPS170UK5573 . |... Y .... 350,000 [.... 28,175,146 |... (22,830,623)....cccvvnnnrnnnnn 4,994,523 |... 28,175,146 | ..ovvvnnnnnnnne (22,830,623)(......cccunnnnnnnns 4,994,523 |...
Goldman Sachs .. .. I22LROWP2IHZNBB6K528 . Y. 35,530,000 39,852,764 . (1,771,797) 2,550,967 |... . 39,852,764 | ... (1,771,797)... 2,550,967 |.. A .
Wells Fargo . ... PBLDOEJDBSFYOLXP3B76 . Y. . 2,800,000 ..9,374,8% . (6,815,021) [c.evvvniiiiiiiiiiiiiiie 0f.. ...9,374,899 | ... (6,815,021)].ccvvvenieeiiiniiieeiinan 0].. A .
JP Morgan . ZBUT11VBOBEZRVTIIT807 Y. 33,061,159 (18,329,004) . 14,732,155 |... . 33,061,159 | ... (18,329,004) . 14,732,155 |... A .
Citibank ES70DZWZ7FF32TWEFATE . |... Y T U FETTT O PPPPTT 3,622,906 |... IR TTTTPPTITN 3,622,906 [......ccouuiiinns 3,622,906 [...eevuiiiiiiiiiiiiiiiiinnnns TP 3,622,906 |...
0299999999. Total NAIC 1 Designation 38,680,000 114,086,874 25,900,551 114,086,874 (49,746, 445) 25,900,551 0 0
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 0

0999999999 - Gross Totals 38,680,000 115,087, 129 (49,746,445) 26,900,806 114,086,874 (49,746, 445) 25,900,551 1,000, 255 1,000,255
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 115,087,129 (49,746, 445)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

0199999999 - Total

Collateral Pledged to Reporting Entity

0299999999 - Total

2,800,000

35,530,000 |..
.2,800,000 |..

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BATCIAYS werueeeeeieee e e e e e e e e e e e e e n e e e nnn e G5GSEF7VJP5170UK5573 .. 000000-00-0 ........ 350,000 350,000
Goldman Sachs W22LROWP2 | HZNBB6KS528 .. 000000-00-0 ........ .... 35,530,000 |....
Wells Fargo . PBLDOEJDBSFWOLXP3B76 .. [ Cash .| 000000-00-0

38,680,000

38,680,000
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




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

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
9999999999 - Totals 0 0 XXX
General Interrogatories:
1. Total activity for the year Fair Value § -ooveeennnnn (1,337,5%) Book/Adjusted Carrying Valug $ --e-evveennnn (1,337,594)
2. Average balance for the year ~ FairValue $ -..ooooovinennns 1,997,291 Book/Adjusted Carrying Value $ -voovvviininnn 1,997,291
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAICT $ e NAIC2 $ oo NAIC3 $ .o NAIC4 $ oo NAIC5 $ .o NAICE $ oo

E11




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E

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

1 3 4 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-YE-1 . o[ DFC AGENCY eeeeeeeeee et e et e e e e e e e e e e e e e e e e e e e e e e e e e an e an e ann e enn e eanaaannnn 1. 223,309,800 [..eveeeeeeeeieiiiaaas 3,309,800 |....... 06/15/2034 .......
690353-28-3 .. .| DFC AGENCY DEBENTURES L3 T T | 3,794,724 |....... 07/07/2040 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 7,104,524 7,104,524 XXX
0109999999. Total - U.S. Government Bonds 7,104,524 7,104,524 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
62630W-PD-3 ......... | TXBL MUNI FUNDING TRUST VARIOU GENERAL .......cevunniiiirmmnnniniiiiniineeeennniieeeennnnnnnees | ooiniiiiis [oeeeeennns TEFE i e, 2,000,000 [..evveeeea 2,000,000 |....... 06/30/2028 .......
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 2,000,000 2,000,000 XXX
13079P-XC-2 .. .| CALIFORNIA ST STHD CMNTYS DEVA MULTIFAMI ... 3,395,000 |-eeveeiniiiiiiens 3,395,000 03/01/2057 .......
62630W-JY-4 . .| TXBL MUNI FUNDING TRUST VARIOU TRANSPORT ... 3,000,000 |... ..3,000,000 |.. 09/01/2031
62630W-NR-4 ......... TXBL MUNI FUNDING TRUST VARIOU GENERAL .......euvnniiiiiiinnieiiiiniieeeeeiniie e e eneniiee e . .. 4,000,000 foooeevvvreieeeiianna 4,000,000 06/30/2028 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 10,395,000 10,395,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 12,395,000 12,395,000 XXX
00155B-AA-6 ......... AKM TSSUING TRUST et e e e e e e e e e e e e e e eemnnneeeeennnns | ooosiiiiis [eeeeeennnn TBFE oo L 4,000,000 |oeeeeeeeeeeeeeeeennn 4,000,000 |....... 08/01/2073 .......
00817Y-AQ-1 ......... AETNA INC 498,713 [, 498,693 ... 11/15/2024 .......
009089-AA-1 . .| AIR CANADA 2013-1A PTT 1,334,440 |..oooeniiiieenninnnn... 667,079 |....... 05/15/2025 .......
026650-FA-4 ......... AMERICAN HONDA FINANCE ... 3,301,678 |.eeevviiiiiinnnnnnnn. 3,302,157 |t 02/12/2025 .......
026651-FM-8 AMERICAN HONDA FINANCE ... 2,849,446 |... . 01/12/2026
032654-AT-2 .. .| ANALOG DEVICES .......... 1,500,000 |..ocvvvenneriiiiannnns 1,500,000 |....... 10/01/2024 .......
05348E-AU-3 .. .| AVALONBAY COMMUNITIES . 578,591 [ 573,572 11/15/2024 .......
05351W1-AC-7 . ..| AVANGRID INC .......... 1,732,262 |... .. 1,728,605 |.. 04/15/2025 .
05565E-CD-5 .. .| BMW US Capital LLC .. 5,506,431 |... .. 5,500,000 |.. 08/11/2025
05565E-CN-3 .. S BMIFUS Capital LLC ovvvveniiiiiiiiii it 1,806,504 |... 1,800,000 08/13/2026
06367U-EQ-6 . ..| BANK OF MONTREAL .... 3,400,000 |-eeeeneeeennniiaeens 3,400,000 08/21/20%6 .......
07911E-AA-O . ..| BELLEVUE 10 APTS LLC 2,800,000 [.oeeeerininniiiiinnn 2,800,000 04/01/2060 .......
172967-NM-9 . .| CITIGROWP ... 1,204,954 |... .. 1,205,088 |.. 03/17/2026
17325F-BH-0 . .| CITIBANK NA .. 1,127,304 |... .. 1,125,000 |.. 08/06/2026
17327C-AP-8 CITIGROUP INC 600,126 |... ..600,460 |.. 01/25/2026 .
198280-AF-6 . ..| COLUMBIA PIPELINE GROUP . 1,495,842 |oovveeniiiiiiis 1,487,530 |....... 06/01/2025 .......
225351-AD-9 .. .| CREDIT AGRICOLE LONDON ... ...200,000 10/04/2024 .......
316640-AA-2 . .| 5TH AND MENDOCINO PARTNE 1,570,000 |... 03/01/2063
340711-Al-0 FLORIDA GAS TRANSMISSION ... ..eeeernneeeeeeenee e e e eeene e e e e e e e e e e e e e e e e e e e e eeeees 1,640,252 |... 07/15/2025 .
35087M-AA-1 412 MADISON LLC ............ 5,500,000 |... 06/01/2062
38141G-W0-3 . ..| GOLDMAN SACHS GROUP INC .. 1,599,679 09/29/2025 .......
437076-CY-6 . ..| HOME DEPOT ......... 1,200,925 12/24/2025 .......
52637H-AA-2 .. . | LEOGCARTERSVILLE LLC 2,500,000 |... 04/01/2062
58769J-AH-0 . .| MERCEDES-BENZ FIN NA ...iiirriiiiiiiiiii e e 6,209,896 |... 08/01/2025
58769J-AV-9 . o | MERCEDES-BENZ FIN NA .. .eeeeeeeeeeeeee e eeee e e e e e e e e e e e e e e e e e e e e e rnn e e eeene 1,601,707 |... .. 07/31/2026
60700J-CU-7 . ..| MIZUHO MARKETS CAYMAN . 2,798,191 |oeeeeiiiiiiiiiees 2,800,000 |....... 08/14/20%6 .......
649538-BC-1 .| NEW YORK LIFE GLOBAL .. 4,007,351 |oeeeeeeeeeeiieeeees 4,000,000 |....... 06/13/2025 .......
67077M-AZ-1 . .| NUTRIEN LTD COM ... 1,880,697 .. 1,880,385 |.. 11/07/2024
6944PL-2T-5 PACIFIC LIFE GF I .. 4,010,134 .. 4,000,000 |.. 06/16/2025
72650R-BF-8 . .| PLAINS ALL AMER PIPELINE ..evveniiiiiiiin i iiris e 648,802 |... ..648,879 |.. 11/01/2024
76132F-AB-3 . .| RETAIL OPPORTUNITY IN ..oeeeieniiiees 2,061,137 |oeeeeieeieniieeeees 2,061,304 |....... 12/15/2024 .......
830867-AA-5 . .| DELTA AIR LINES/SKYMILES DELTA AIR CORP .. 1,245,574 |oovveiiiiiiiiees 1,244,295 |....... 10/20/2025 .......
89236T-ML-6 .........| TOYOTA oeeeieee s 638,462 ..635,000 .. 08/07/2026
8O788U-AA-T .euee [ TRUIST BANK ettt sttt bttt 344,802 .. 343,575 |....... 03/10/2025 .
902674-2X-1 . 301,325 ..301,762 |.. 09/11/2025 .
91324P-FE-7 .. ... 952,450 950,000 |....... 07/15/20%6 .......
928668-CJ-9 .. . 802,084 |...enuieiiiiiiae e 800,000 |....... 08/14/2026 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 75,444,759 74,705,459 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 75,444,759 74,705,459 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 84,549,283 83,809,983 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 10,395,000 10,395,000 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 94,944,283 94,204,983 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
086610-K2-0 ......... BETHIS CP 1evvvriiiiiriiiiitiiiissi sttt eseessseeeessessssssssssssssnnnns | Lol e 2h e e, 2,950,092 [eveeeeeeeeeeeeenannns 2,950,092 |....... 10/02/2024 .......
22532%-YL-6 .. .| CREDIT AGRICOLE CIB NY ... 3,800,000 [-oeeeeeeeeieeeeeennn 3,800,000 |....... 01/31/2025 .......
90275D-TN-0 .. .| UBS AG STAMFORD CT 6,000,000 |...oounniiiiiiinnnnnnns 6,000,000 |....... 07/17/2025 ......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 12,750,092 12,750,092 XXX
000000-00-0 ......... Key Bank Money Market Account .........coooeeeiiiiiiiiiiiiii | i e e e 4,050,000 e 4,050,000 |..
000000-00-0 ......... Huntington Bank Money Market Account ... .. 4,050,000 |..
000000-00-0 ......... Fifth Third Money Market Account ........cccoovivvveiiiiiiinninninnininiinnnneennnneneennninnes [ oo Do e e 4050000 |, 4,050,000 |..

9609999999. Subtotal - Cash (Schedule E Part 1 type) 12,150,000 12,150,000
262006-20-8 ......... | DREYFUS GOVERN CASH MGMT INS MONEY MARKE .........eeoviiiiimmnniiiiiininnineinnnnnnenenennnns [ oo foeeeenennnns TA e L 4,844 187 |ooeeeeeeeeeeeeaea 4,844 187 e e
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 4,844,187 4,844,187 XXX
9999999999 - Totals 124,688,562 123,949,262 XXX

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

. (6,555,001)
...110,988,987

Fair Value $
Fair Value $ ...

Book/Adjusted Carrying Value $ ... .(7,269,317)
Book/Adjusted Carrying Value $ 111,394,461
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo 1202000 [ O e 0 | 248,919 | 304,619 |............ (253,126)
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o 1202000 [ O i 0 | 405,412 |.oooeneee 405,412 | 405,412
FIFTH THIRD BANK ........cccovueenne GINCINNATI, OH oo o 1002000 ..o O e 0 [ 7,574,185 |........... 4,103,283 |........... 7,152,402
HUNTINGTON BANK .. COLUMBUS, OH ... 202000 | O o 0 4,078,375 |.......... 4,078,491 |............ 4,078,608
JP MORGAN/CHASE . NEW YORK, NY ... .|-0.000 |.. .0 [ 0 s (19,294,062)(........ (23,215,699)|........ (17,771,617))..
KEYCORP (KEY BANK) ......ccoeeevee CLEVELAND, OH ...coooeeeeeennee o 202000 [ 0 [ [V 4,118,150 |........... 4,118,455 |........... 4,118,761 |..
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 0 0 302,926 264,403 256,044
0199999. Totals - Open Depositories XXX | XXX 0 0 (2,566,096) (9,941,036) (2,013,517)
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 (2,566,096) (9,941,036) (2,013,517)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(2,566,096)

(9,941,036)

(2,013,517)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE Integrity Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0109999999. Total - U.S. Government Bonds 0
0309999999. Total - All Other Government Bonds 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0
0709999999. Total - U.S. Political Subdivisions Bonds 0
0909999999. Total - U.S. Special Revenues Bonds 0

BATINT CP 09/30/2024 10/01/2024 .oovvvees | 6,999,043 |..

BOSTON PROPERTIES LP CP .. 09/25/2024 . .. 10/02/2024 ...3,746,413 |..

CATHOLIC HEALTH INITIATV CP 08/29/2024 10/01/2024 ... 3,482,675 |..

DTE CAPITAL CP 09/30/2024 10/02/2024 ... 6,373,268 |..

DARDEN RESTAURANTS CP . 09/30/2024 . .... 10/01/2024 ...3,699,49% |..

FISERV INC CP ..... 09/30/2024 . .... 10/01/2024 ...8,098,904 |..
09/30/2024 . .... 10/01/2024 8,348,875
09/27/2024 . ... 10/02/2024 5,296,393

09/30/2024 . .. 10/01/2024 ...8,098,909 |..

T IO 09/30/2024 10/01/2024 .o | 1,999,727 |..

WESTUN CP J 09/25/2024 10/02/2024 ..coovvvi | 3,096,968 |..

ALIMENTATION COUCHE-TARD CP .. [ PP 09/25/2024 10/01/2024 oovveees | 5,695,317 |..

1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 64,935,988
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 64,935,988
1309999999. Total - Hybrid Securities 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0
1909999999. Subtotal - Unaffiliated Bank Loans 0
2419999999. Total - Issuer Obligations 64,935,988
2429999999. Total - Residential Mortgage-Backed Securities 0
2439999999. Total - Commercial Mortgage-Backed Securities 0
2449999999. Total - Other Loan-Backed and Structured Securities 0
2459999999. Total - SVO Identified Funds 0
2469999999. Total - Affiliated Bank Loans 0
2479999999. Total - Unaffiliated Bank Loans 0
2509999999. Total Bonds 64,935,988
Q4975H-29-6 ........ [ e Ao [s0......... [ 09/30/2024 .......... [oorrreeeeeseeeeee X 30,000
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 30,000
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eereuuuseeemnnnnseeennnneeseeennesseeemeseseeeeensaeseeensseseesmess et eeernns s seesnns e s eeennnsaaaeeernnnnnsseennnnnnns | ........... | ........... 09/30/2024 .......... | ............................ 0.000 | ................................................................ 31,084,476
8309999999. Subtotal - All Other Money Market Mutual Funds 31,084,476

8609999999 - Total Cash Equivalents

96,050,464
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